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Abstract: We consider a random field (X,),cz¢ and investigate when the set
Ap = {k € Z%|Xg| > h} has infinite clusters. The main problem is to decide
whether the critical level h. = sup{h € R; P(A} has an infinite cluster) > 0} is nei-
ther 0 nor +o00. Thus, we say that a percolation transition occurs. In a first time,
we show that weakly dependent Gaussian fields satisfy to a well-known criterion
implying the percolation transition. Then, we introduce a concept of percolation
along reasonable paths and therefore prove a phenomenon of percolation transition
for reasonable paths even for strongly dependent Gaussian fields. This allows to
obtain some results of percolation transition for oriented percolation. Finally, we
study some Gibbs states associated to a perturbation of a ferromagnetic quadratic
interaction. At first, we show that a transition percolation occurs for superstable
potentials. Next, we go to the the critical case and show that a transition percola-
tion occurs for directed percolation when d > 4. We also note that the assumption
of ferromagnetism can be relaxed when we deal with Gaussian Gibbs measures, i.e.
when there is no perturbation of the quadratic interaction.

AMS subject classification (2000): 42B05, 60G15, 60K35, 82B20, 82B43.

Keywords and phrases: percolation transition, directed percolation, Gaussian
fields, Gibbs measures.

Submitted to EJP on October 10, 2002. Final version accepted on April 2, 2004.



256

INTRODUCTION

In the last twenty years, percolation processes have taken a major place in the
modeling of disordered spatial systems, e.g. of inhomogeneous media. Of course,
the mathematical study of dependent percolation is not as well advanced as those of
Bernoulli percolation. In spite of this, by the appearance of new powerful tools [13]
and by its deep relationships with some model of statistical mechanic, dependent
percolation became an exciting area of research. We refer the reader to the stim-
ulating book by Georgii, Haggstrom and Maes [10] for an overview of this large
virgin country.

We will concentrate here about the problem of percolation transition for some
families of dependent fields. The questions are simple to formulate:

e Given a stationary random field (X,,),czq, for which values of h does the
so-called excursion set

Ep ={keZ% X}, >h}

have an infinite connected component with a positive probability ?
o If this happens with positive probability, does it actually happens almost
surely ?

It is also natural to introduce the critical level
he = sup{h € R; P(the origin belongs to an infinite cluster) > 0}.

We say that there is a percolation transition if A, belongs to the interior of the
support of the distribution of a single site variable. In this paper, we will deal with
a random field which is obtained as the absolute value of an initial random field.
It means that we study

An = [k € Z%| X, = B},
not Ey,.

The case of a Gaussian field (X,,),cz¢ is naturally interesting. It is actually
used by physicists as a model of composite media. Excursion sets E}, are denoted
as one-level cut Gaussian Random Models, whereas excursion sets A, correspond
to two-level cut Gaussian Random Model. We refer the reader to Roberts and
Teubner [19], Roberts and Knackstedt [18], and the references therein for more
information.

The mathematical treatment of the problem was initiated by Molchanov and
Stepanov. At the beginning [14] of a cycle of three papers [14, 15, 16] about de-
pendent percolation, they have formulated a simple criterion to ensure the presence
(or absence) of percolation for a low (or high) level h. The study of E}, for weakly
correlated Gaussian fields was one of their applications. Later, Bricmont, Lebowitz
and Maes [2] provided the first example of a percolation transition for a system
with infinite susceptibility. The aim of this paper is the mathematical study of
Ay, for some random fields (X,,),cze. Of course we will deal with Gaussian fields,
but our study will not be limited to these fields: we will also study some Gibbs
measures associated to a perturbation of a ferromagnetic quadratic interaction.

In section 1, we show how to apply the criterion of Molchanov and Stepanov
to a weakly dependent Gaussian fields and obtain the existence of a percolation
transition for stationary Gaussian fields with finite susceptibility.

In section 2, we show how some restrictions on the geometry of the percolating
cluster allows to replace the Molchanov-Stepanov criterion by a weakened condition.
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Then, we can ensure the absence of percolation along “reasonable” clusters even if
the dependence of the underlying process is strong.

These results are used in section 3 to prove the existence of a percolation tran-
sition for dependent oriented percolation on Z% in cases where the Molchanov-
Stepanov criterion is not satisfied. An example is also given.

The goal of section 4 is to extend the preceding results to show percolation
transition for some Gibbs measures associated to a perturbation of a quadratic
interaction. For superstable and ferromagnetic interactions, we show the existence
of a percolation transition for (unoriented) site percolation. When the assumption
of superstability is not satisfied, we nevertheless obtain the existence of a percolation
transition for directed site percolation when d > 4. Finally, we remark that the
assumption of ferromagnetism can also be relaxed when we consider Gaussian Gibbs
measures, i.e. when there is no perturbation of the quadratic interaction.

For some proofs, we will need some results related to the control of the covari-
ance of stationary Gaussian processes with a spectral density which can have some
singular points. For readability, Fourier analytic results have been relegated to the
final section.

NOTATIONS

0.1. Graphs and lattices. A directed graph (or digraph) is a couple G = (V, E)
with E C V x V. We say that two vertices x,y € Z? are adjacent in G if (z,y) € E.
The neighborhood of a set A is

Va(A)= U {yi(zy) € E}.

A path from x to y is a sequence of vertices with x as the first element and y as
the last one such that each element of the sequence is adjacent in G with the next
one. The set of points which can be reached from z is denoted by C(x).

Let Q = R¥ and P be a probability measure on (£, B(£2)). As usually, Xj : Q —
R denotes the canonical projection on the k-th component.

Let h be a positive number. For a given digraph (V, E), we will consider the
random subgraphs (V, E;%) and (V, E;") of (E,V), where E;Y, and E;* are the
subset of V' defined by

(1) B = {(i,j) €V x V3| Xi| > h and |X;| > h}
and
(2) Ef)L(* :{(ivj)EVXV;|Xi|<hand |X]‘<h}

For z € V, we define the random set C} (2) (resp. C;* (x)) to be the set Cp ()
with H = (V, E;%,)(z). (resp. H = (V, E;X)(z)).

We will say that a realization of the field (X )rer percolates over h (resp. under
h) if (V,EX,) (resp. (V,E; ")) contains at least one infinite cluster. For z € V, we
say that a realization of the field (Xj)gev percolates over h (resp. under h) from
z if |C}Y ()] = 400 (resp. |C¥ (z)] = +00).

We will work here with classical graphs built on Z¢ or fo_: for z € Z¢, let us
define ||z||; = Z;j:l |z;] and ||z]|co = sup{|zi|;1 < i < d}. We will currently work
with L? = (Z4,E4), with

E? = {(z,y) € 27 x Z% |ly — «|l, = 1}
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and L¢ = (Zd Ed), with

N
E? = {(z,y) € ¢ x 2%; Zyz > sz and ||y — ||y = 1}.
We note by pg the d-dimensional connective constant, that is

pa = lim e(d,n)/™,

n——+o00

where ¢(d,n) is the number of injective paths on ¢ starting from the origin and
whose length is n.

If A if a subset of Z¢, we denote by Mod(A) the smallest subgroup of (Z?,+)
which contains A.

0.2. Gibbs measures. Let us recall the concept of Gibbs measure. Each w € 2 =

RZ* can be considered as a map from Z? to R. We will denote w, its restriction to
A. Then, when A and B are two disjoint subsets of Z¢ and (w,n) € R4 x RE wn
denotes the concatenation of w and 7, that is the element z € RAYE such that

w; ifieA
Z; =
n; ifie B.

For finite subset A of Z¢, we define o(A) to be the o-field generated by
{X@,iE<A}
For every finite A in Z%, let ®5 be a real-valued o(A)-measurable function. The

family (®4)a, when A describes the finite subsets of Z<, is called an interaction
potential, or simply a potential. For a finite subset A of Z?, the quantity

Hy= Y @p
B: BNA#(D

is called the Hamiltonian on the volume A. Usually, Hy can be defined only on a
subset of RZ". We suppose that there exists a subset 2 of Q such that

V finite A Yw € Q Z |5 (w)] < 4o0.
B: BNA#D

(Hp) is called the Hamiltonian.
We now define the so called partition function Z,: denoting by A the Lebesgue’s
measure on the real line, we let

Z0w) = [ exp(=Halmen )aA"(on).

By convention, we set exp(—H (nawac)) = 0 when the Hamiltonian is not defined.
We suppose that for each w in Q, we have 0 < Zj(w) < +oo. Then, we can
define for each bounded measurable function f and for each w € €,

Jea exp(—Ha(nawae)) f(nawae )dA®A (na)
ZA@» '

For each w, we will denote by ITx (w) the measure on © which is associated to
map f > Ty f(w).

Haf(w) =
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If a measure y on € is such that x(Q) = 1, we say that p is a Gibbs measure
or a Gibbsian field when for each bounded measurable function f and each finite
subset A of Z%, we have

B (fl(Xi)ieac) =TAf p as.

Let J : Z% — R be an even function such that >, a4 |J(i)] < +oo and V a
continuous function.

Given these parameters, we deal with Gibbsian random fields p associated to
the potential ®7" defined on 2 by

. 5(J(0)w? +V(wy)) if A= {i}
Oy (w) = ¢ J(i — jwiw; itA={i,j},i#j
0 otherwise.

Then, the corresponding Hamiltonian function is equal to
3) HY(w X:Vu)Z ZJ Jwiw; + Z J(i — j)wiw;.
2€A i,JEA i€EN,jEAC
We can define
O={weRY viezd 3 |J(i-jw;| < +oo}.
jezd

On Q, Hy is well defined. It is clear that it could not be possible to take a larger
Q, so this is a canonical choice.

For fixed (J, V'), we denote by & ;v the set of Gibbs measures on RZ" associated
to the Hamiltonian given in (3). If & 7y contains more than one point, we say that
phase transition occurs. & ;y is a convex set whose extreme points are called pure
phases. (For general results on Gibbs measures, see [9].)

For z = (21,...,24) € C% and n = (ny,...,ng) € Z%, we set

n

2" = H z' and |n| = Z|nl

i=1

U={zeC% Vie{l,...,d} |z =1}.
We introduce J , the dual function of J, defined on a subset of C?¢ by
(4) J(z) = Z J(n)z
nezd

whenever the considered series is absolutely convergent. Since J is summable, it is
clear that J always defines a continuous map on U. We denote by dz the normalized
Haar measure on U. In other words, if f is a measurable function on U, we have

1 i0 04 /
— et e dly ... dig = z) dz
e /[[ ( ) aor...avs = [ £:)

By the way, Vn € Z¢ [ J(z)z=" = J(n).
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0.3. Miscellaneous. We recall that .J, is the Bessel function of first order with
index v, that is

1

T o

2 . . —u _ (x/Q)y 1 _ 42 u—%e—itx
/0 exp(i(zsinf — v0))do = T+ /e W /_1 (1-1¢%) dt.

If fis a CN-smooth function on R? and = € R?, we denote by DY f the Nt/
derivative of f at point z: it is a linear map from (Rd)®N to R.

Jy(x)

1. WEAKLY DEPENDENT (GAUSSIAN FIELDS

A natural approach to generate some dependent random fields is to use Gaussian
fields. In their pioneering paper [14], Molchanov and Stepanov consider Gaussian
variables with a bounded spectral density as an illustration of their criterion. They
proved that for large h, {k € Z% X, > h} does not percolate. By a symmetry
argument, their result also implies the existence of a percolation transition.

In the present paper, we will consider the problem of percolation for {k €
7% | Xy| > h}.

At first, let us recall the Molchanov-Stepanov criterion. In this proposition, two
vertices ¢ and j are said to be adjacent if ||i — j||; = 1 and to be *x-adjacent if
”Z - JHoo =1
Proposition 1 (Molchanov and Stepanov). There exist two finite constants c4
and ¢ only depending from the dimension such that for each {0,1}-valued random
field (Xk)reza, we have the following results:

e [f there exists C > 0 such that for each connected set A, we have
P(Vk € A; Xj = 1) < Cexp(—cd|A)),
then {k € Z%; Xy = 1} has almost surely only finite clusters.
o [f there exists C > 0 such that for each x-connected set A, we have
P(Vk € A; X, =0) < Cexp(—cy”Al),
then {k € Z%; Xy, = 1} has almost surely at least one infinite cluster.
We well need some lemmas. Note that some of them (that is Lemma 2 and
Lemma 3) were (at least implicitly) used by Molchanov and Stepanov in their

proof of the absence of an infinite cluster in {k; X}, > h} for large h. We recall that
we consider here {k;|X%| > h}, not {k; X, > h}.

1.1. A percolation transition result.

Theorem 1. Let (X,,)nez be a centered stationary Gaussian field with finite sus-
ceptibility, i.e. such that

Z ‘Ck| < 400, with ¢, =E XoXj.
kez®
Then, let us define

hi = inf{a > 0; P(|C (0)] = +00) = 0}
and

h_ = sup{a > 0; P(|C (0)| = +00) = 0}.
Then,
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e 0<hy <400 and 0 < h_ < 4o0.

o For each a > hy there is almost surely not percolation over level a, whereas
there is almost surely percolation over level a for a < h.

o Foreacha < h_ there is almost surely not percolation under level a, whereas
there is almost surely percolation under level a for a > h_.

1.2. Proof of theorem 1. The proof of theorem 1 will need some lemmas. Some
of these will be used again to get further results.
We begin with an elementary but useful lemma:

Lemma 1. Let X be a R™-valued centered Gaussian vector with covariance matriz
C.

e For each real a with o < p(C)~!

« —
E exp(5[1X]3) =[J@—ar)—2

2

, one has

where the \;’s are the eigenvalues of C.
e Moreover, if 0 < a < p(C)7L, then

« -n
(5) E exp(5 |1 X[3) < (1—ap(C))™/2,
where p(C) is the spectral radius of C.

Lemma 2. Let X be a R"-valued centered Gaussian vector with covariance matriz
C and a® > p(C). Then

©) PUIXIP 2 na?) < e G5,

where h(z) = L(z —Ina —1). h is increasing and positive on (1,400), with +oo as
limit at +oo.

Proof. For each a > 0, we have

P(|IX]* = na®)

a a
Plexp(2IXI?) > exp(Sna))
E exp(5X])

exp(§na?)
If moreover a < p(C)~1, it follows from lemma 1 that
(1—ap(C)—"/?

exp(§na?)
(1 - apl(C)) explaa?)) /2

IN

P(|X|* > na?)

IN

We choose o = ﬁ — a% and get

p(C) a? _ 1)771/2

PIXIP2ne?) < (F el

IN

a2
< e MG,
O

Note that the proof of Lemma 2 follows the standard of the theory of large
deviations. h naturally appears as the function associated to a y? distribution in
Chernof’s theorem.
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Now, we can claim the lemma which contains the half part of our first result
about percolation transition.

Lemma 3. Let (X,,)nez be a centered stationary Gaussian field with bounded spec-
tral density g Then, for each 2% > ||g||0, we have

I2

m)lz‘ll)

Proof. Let T = (R/27Z)¢ and M, be the Toeplitz operator: ¢?(T) — ¢2(T) defined
by My(f) = gf. If A C Z% and P4 is the orthogonal projection from ¢2(T) into L =
Lin{exp(i(.|k)); k € A}, then the matrix of covariance of the vector X = (X1)rca
is also the matrix of the restriction of P4M, to L. Therefore

(7) P({Vk € A;|Xk| = z}) < exp(=h(

sup sup
p(C) = (. zel [PaMgxlz < (zel [Mgz]l2 < [|g]lo
[[zfl2 =1 ]l =1

Since {Vk € A4; |X;| > x} € {|| X||? > | 4|22}, it just remains to apply lemma 2 [
We will now turn to the reverse side of the percolation transition.

Lemma 4. Let X be a n-dimensional Gaussian vector with positive definite covari-
ance matriz C. Let us denote by Y(C) the spectral gap i.e. the smallest eigenvalue
of C. Then, for each a*> < Y(C), we have

a2
®) P(|IX|% < na?) < e "=,

where h(z) = 4(z—Inz —1). h is positive and decreasing on (0,1), with an infinite
limit at 0.

Proof. For each a > 0, we have

« —
P(IXI? < na?) = Plexp(-S]1X|?) 2 exp(—-na?))
E exp(~5]X[?)

exp(—5na?)

By lemma 1, it follows that
P(IX|* <na®) < (1+ aT(C))_"/QeXp(%naz)
< (14 aY(0)) exp(aaz))_"/Q.

Then, we choose o = a% — % and get

W2
P(||XH2 < naQ) < e_nh(T(C))_
[l

Lemma 5. Let (X,,)nez be a centered stationary Gaussian field with variance o >
0 and with finite susceptibility, i.e. such that

Z ‘Ck| < 400, with ¢, =E XoXp.
kez®

Then, there exists f : (0,02) — (0,+00) such that for each finite set A C 7%, we
have
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(9) P({Vk € A; | Xy| < a}) < exp(—f(x)|A]).
f s positive and decreasing on (0,1), with an infinite limit at 0.

Proof. Let € € (0,0?). Since
2 el = > el
i€ N2\ {0} llill>Ne
we can find V. € Z,  such that
Z lei| < e.
1€NZ4\{0}

For each k € {0, N. — 1}%, we can define Ay, = AN (k+ N.Z?%). By the pigeon-
hole principle, there exists k such that |Ag| > % Let X be the |Ay|-dimensional
Gaussian vector composed by the (X;);c4,, it is obvious that

P({Vk € A;|Xy| < x}) < P(|X]3 < na?).

By lemma 4,

72

Vo € (0,7(C))  P(IX]3 < na®) < exp(—|Ax|h(

where C' = (¢i—j)(i,j)eA,xA,- But
Y(C) > o®—sup > eyl

TEAL je Aritj

o= >,

1€NZ4\{0}

Y

2—5.

A\
Q

It follows that

(10) Vo € (0,02 —¢) P({Vk € A;|Xy| <2}) < eXp(—h

———A4]).

We now dispose from the tools needed to prove Theorem 1 itself.

Proof of Theorem 1. Since (X,,),cze has a finite susceptibility, it has a spectral
density, and therefore has a spectral measure without atoms. Then, by a result of
Maruyama and Fomin (see for example [22], lecture 13), it follows that the law of
(X,)neze is ergodic under the group of translations of Z9. Since the existence of
an infinite cluster is a translation-invariant event, it follows that the existence of a
percolating cluster is a deterministic event. By monotonicity, {a > 0; P(|C.% (0)| =
400) = 0} and {a > 0; P(|C;X(0)] = +o00) = 0} are intervals. It follows that
when a < ay (resp. when a > a_), we have P(|CX (0)] = +oo) > 0 (resp.
P(|CX(0)] = +00) > 0). In both cases, the probability of percolating is positive,
and then equal to one. As in the case of independent percolation, the almost sure
absence of percolation from the origin imply the almost sure absence of percolation
from everywhere using the stationarity of (X,,),cz¢ and the denumerability of Z<.
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By lemma 5, if @ is so small enough that f(a) > ¢4, then the Criterion of
Molchavov and Stepanov says that there is no percolation under a. Again by lemma
5, if a is so small enough that f(a) > ¢;?", then the Criterion of Molchavov and
Stepanov says that there is percolation over a. Since X has a spectral density, one
can apply lemma 3: if a is so large enough that h(ﬁ) > ¢4 then the Criterion
of Molchavov and Stepanov says that there is no percolation over a. Similarly, if
a is so large enough that h(ﬁ) > ¢7", then the Criterion of Molchavov and
Stepanov says that there is percolation under a.

O

2. REASONABLE PERCOLATING SETS

2.1. The concept of reasonable sets. We will define some families of subset of
Z%. For s € [1,d], let

|AN B(z,r)|

su <K
W orr1e S Kb

(11) Mo ={AcCz? sup

where
B(z,r) ={y € Z% ||z — ylloc <7}

The elements of M, i are said to be (s, K) - reasonable sets. Similarly, we
say that a path in Z? is (s, K) - reasonable if and only if its support is a (s, K) -
reasonable sets.

Of course, every subset of Z? belongs to M.1.

The following remark is fundamental: if A is the support of a path in the oriented
graph E‘ﬂ then A € My q

Roughly speaking, s represents the dimension that the path is allowed to take
and K/s represents an upper bound for the density of the path in a s-dimensional
space.

The next pictures try to give a feeling of what is a reasonable or an improper
path in Z2, with s = 1.

20
&
[e}e)
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[o)e)e]

O00G
OES
°§39
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O @
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TeeY
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(e)Xe)
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9253

a reasonable path an improper path
In the left picture, it is not difficult to extract from the big cluster a fine path
joining the center of the picture to its border. It is clear that such a thread is very
far from filling any portion of the plane: it can be designed as a a reasonable path.
The right picture shows a long path, looking like a spiral. It is manifestly the only
path from the center of the picture to its border: if any link is broken, the origin
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become isolated from the border of the picture. In this case, the thread is like a
ball of wool, filling a portion of plane — not at all a reasonable path.

When the decay of the correlation of the Gaussian process is too slow, one is
not able to prove the absence of percolation. Nevertheless, we will see that we can
sometimes prove the absence of an infinite reasonable path.

Before this, we want to motivate the introduction of reasonable sets by a com-
parison with what happens in Bernoulli percolation. Obviously, we are preserved
from the disaster of an empty concept by the possibility of oriented site percolation,
which is always (1, d)-reasonable.

One can also note that Bernoulli supercritical percolation enjoys from a property
which is a bit weaker than (1, K)-reasonable percolation: when p > p., there exists
K < +00 such that we almost always have an infinite connected subset A of Z¢
with

— |AnB
(12) sup lim M < K’
z€A  r>1 r

with By (z,7) = {y € Z% ||z — y|, <r}.

Proof. By a classical compactness argument, one can build a semi-infinite geodesic
in the infinite cluster, that is a sequence (z,,),>1 of open sites with ||z, —zp+1]1 =1
for each n, and such that for each 1 < k < n, the sequence (T, Zgt1,---,%n)
realizes a minimal path from zj to z, using only open edges. Let us now denote
A = {z,;n > 1} and consider x € A and r > 1: it is easy do see that there
exist a maximal k£ and a minimal n such that AN By(x,r) C {&k, 41, Tn}
It follow that |A N B(z,r)| < D(x,x;) + D(z,x,) + 1. On one hand, we have
D(z,z1) < D(x,x1). On the other hand, by definition of n, we necessarily have
|z — 2p|loo = 7. We can now use a result of Antal and Pisztora ([1], corollary 1.3),
which gives a bound for the asymptotic ratio between the chemical distance D and
the ||.||1 distance on Z?: there exists a constant p(p, d) such that
—  D(0,y

(13) lim —)]l[o(_,y} < p(p,d) a.s.
[lyll1—+o0 ||y||1

It follows that

AN By(x,
lim A0 B )l < p(p,d) as. .
r>1 T

Since A is denumerable, it follows that
D(0,y)

sup m 0. 0+ Sp(pad) a.s.
peh Tl emn

O

We conjecture that p(p,d) is not the best value for K: if one could prove, for
x € Z4, the existence of a semi-infinite geodesic with asymptotic direction & — that

is, with lim,, 1 H;ﬁ == H;’“’—”l —, it would lead to the existence of a percolating
cluster which satisfy to equation (12) with K = u(#) = ﬁu(m), where p(z) is the
non-random limit:
_ D(0,ny)
lim ——==

n—-+oo n
0—=ny

— u(y) as.
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The map x — pu(x) is a norm. It plays the same role than the homonym function
in first-passage percolation. The complete proof of the last assertions can be done
using the asymptotic shape theorem for the chemical distance [8]. Now, if p is
not, proportional to ||.||; — this is at least the case when d = 2 and p # p., see
Theorem 6.3 in [8] — one can choose x such that (&) < p(p, d), which proves that
p(p,d) is not the smallest convenient value for K.

The existence of semi-infinite geodesics in the asymptotic directions & seems to
be a difficult and reasonable conjecture. There exists an analogue conjecture in
classical first-passage percolation, see for instance Newman [17]. Apart from the
facts that it would imply that p(p, d) is not the smallest value for K, the existence of
an infinite family of geodesics can be considered as an heuristic argument to guess
that one the these geodesics allow to replace the supremum limit which appears
in equation (12) by the supremum which appears in equation (11). Clearly, the
fact that in the Bernoulli case percolation would be equivalent to (1, K)-reasonable
percolation would be a decisive argument in favor to the concept of reasonable
percolation.

2.2. Exponential control on reasonable sets.

Theorem 2. Let (X,),cze be a centered Gaussian process, o° € (0,+0), s €
[1,400) and ¢ : Zy — RT such that the following assumptions hold:
® ¢ is non-increasing.
VieZd EX?> o2
Vi,j €2 |E X X5 < o(lli —Jl)).

—g n*~lo(n) < +oo.

Then, for each K > 0, one can find two functions f : (¢(0),400) — (0,+00)
and g : (0,02) — (0,4+00) such that

VAe M, P({Vke A |Xi|>a}) <e /@Al

and
VAe Mg P({Vke A |Xi| <a}) <e 9@AL

with  lim  f(a) = +o0 and lirn+ gla) = +oo.
a——+00 a—0

f and g only depend from 02,0, s and K.

Proof. Let € be a non-negative number and r be any positive integer. The precise
choices will be done later. Again by the pigeon-hole principle, we can find A c A
with |A| > L|A] and such that for each distinct points 2 and y, one always has
o —yll > 7.

The next step consists in bounding from below the spectral gap of the covariance
matrix associated to X = (X k)zci- It will be done by a classical Hadamard’s-like
argument: we will bound > |E X, X,|.

zeA\{y}
For this purpose, we will use a discrete integration by parts — sometimes called

a Abel’s transform—: for each y € A and k € Zj, we will define si(y) = [{z €
A\{y}; |z =yl = K} and be(y) = {o € A\{y}; [l —yll < K}
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Of course, s = by — bip_1, so = 0 and by = 0. Now,

2 B XX > llz =yl

zeA\{y} zeA\{y}

= 2 d(n)sn(x)

n=1

= 2 o(n)(bn(x) = bn_1(x))

n=1

= 2 (¢(n) = d(n+1))bn(x).

n=1

IN

By the definition of A, b, (x) = 0 for n < r. Then,

EXX, < 5 (60— 6+ 1)ba)
ve A\ {y} n=r
< S (00— o+ DK (0 +1)°
= K(¢(r)(2r+1)°+ nizj:j-l o(n)((2n+1)* — (2n — 1)*))
< K(o(r)(2r+1)°+2s nizil p(n)(2n +1)°*1).
Since _/2;( n*~lp(n) > ¢(r) e n*=t > ¢(r)5(5 —1)*1, it follows that

lim ¢(r)r® = 0. Then, r can be chosen such that
r—-+00

o2+ 1) 125 S sm)@n+ 1) < S
n=r+1 K
We will denote by r. the smallest r which can enjoy this property and A, the
relative set.
We can now prove the existence of g. We take ¢ € (0,02). If C is the covariance
matrix associated to X = (Xk)pe 4 it is easy to see that o2 —e < Y(C).
Let 2% € (0,02 — ¢): by lemma 4, we have

P(Vk € A;|Xi| <) < P(|X|5 < |Ac|2?)
2
x
< —
d z?
< exp(—|Alrs ()
Then, we can define g by
9:(0,6%) — (0,+00)
d z?
su -
v 86(0,0£—$2) "e h((72 — €>.
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Similarly, using the fact that p(C) < ¢(0) + €, we can define f by

f:(9(0),400)  — (0,400)

2

su —dp__ =
T — p T, (¢(O)—|—E

£€(0,2°—¢(0))

).

2.3. Absence of reasonable percolation. Let z € Z%, s > 1 and K > 0.

We will say that a realization of the field (Xj)rer exhibits a (s, K)-reasonable
percolation over h (resp. under h) if (V, E;X,) (resp. (V,E;")) has at least one
infinite connected set which belongs to M . We denote by RZ;Q (resp. RZI;) this
event . For x € E, we say that a realization of the field (X%)rep exhibits a (s, K)-
reasonable percolation over h (resp. under h) from x if (V, E},) (resp. (V,E;-))
has at least one infinite connected set which belongs to M x and contains x. We
also denote by RZ;(x) (resp. RZ; (x)) this event.

We begin by a general lemma.

Lemma 6. Let (Xi)pezae be a {0,1}-valued random field. We suppose that there

exist q € (0, t) and C > 0 such that for each finite set A € M, i, we have

P(Vk € A; X = 1) < CgHl.

Then, there is almost surely no (s, K) reasonable infinite percolating cluster for
{k €72 X, =1}.

Proof. Let x € Z%. Let n € Zy. If there is (s, K) reasonable percolation over 1
from z, there exists a self avoiding walk starting from = and whose support S is
such that

e VycsS X,=1

e Sc M57K.

Let ¢ > 0 be such that (ug + €)g < 1. There exists k. such that for each

n € Z4 and each x € Z%, the number of self-avoiding walks starting from z is less
ke(pg + €)™ Then, we have

Ve eZ VYneZ, P(Ri}(x)) < ke(pa+e)"Cq",

Since n is arbitrary, it follows that P(R;}(x)) = 0 holds for each x and then that
P(Ry%) =0. O

Together with the the exponential control on reasonable sets, the previous lemma
allows to prove a result related to the absence of reasonable percolation.

Theorem 3. Let (X,,),cz¢ be a centered Gaussian process, 0? € (0,+), s €
[1,+00) and ¢ : Zy — RT such that the following assumptions hold:

® 1S non-increasing.
e VicZ! E X2 >o2.
o Vi,j€Z |E X;X;| < o(lli — i)

o —ij n*~to(n) < 4oc.
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Then, let us define for K € (0,+00)

hy(s,K) = inf{a > 0; P(R}) = 0}
and

h_(s, K) = sup{a > 0; P(R{ ) = 0}.
Then,

o hi(s,K) <400 and 0 < h_(s,K).

o For each a > hy (s, K) there is almost surely no (s, K)-reasonable percola-
tion over level a.

e For each a < h_(s, K) there is almost surely no (s, K)-reasonable percola-
tion under level a.

Proof. Tt follows from lemmas 6 and 2 that hy (s, K) < inf{x; f(z) > Inpq} < +o0
and h_(s,K) > sup{z;g(x) > lnugs} > 0, where f and g have been defined in
Theorem 2. ]

Remarks

e Be in mind that (d, 1)-reasonable percolation does not differ from percola-
tion. In this case, Theorem 3 is a consequence of Theorem 1.

e We must confess that we are a bit disappointed that the result about the
absence of percolation is limited to reasonable clusters. Roughly speaking,
one exchanged a relaxation of the control of the covariance against an en-
forcement of the “wisdom” of the cluster. Naturally, one can ask whether
it is possible to have percolation without (s, K)-reasonable percolation, es-
pecially for s = 1. The heuristic arguments developed at the beginning of
this section intend to make plausible that it is not possible in the case of
Bernoulli percolation. Nevertheless, we don’t want to be so affirmative in
the case of a strong dependence for the following reason: if one want that
several random variables simultaneously take big (or small) values, it is bet-
ter that they have a large positive correlation. Now, if (X,Y) is a Gaussian
1 cosf

cosf 1
Cov(X2,Y?) = 2cos?§ = 2(Cov(X,Y))2. But when the covariance slowly
decreases, it can have a non-monotone behavior, typically a Sigz - like be-
havior — see the example in the next section and also the Fourier analytic
results of the last section. So, if we consider two paths from a point to
another one, it is not sure that the path which has a maximal probabil-
ity to be open is the shortest one. Then, it is more hazardous than in
the independent case to conjecture that geodesics should look like straight
lines.

vector whose law is N <O, , an elementary calculus gives

3. ORIENTED SITE PERCOLATION FOR (GAUSSIAN FIELDS

N
We will consider here the problem of percolation on the oriented lattice L <.

3.1. A sufficient condition for the existence of oriented percolation. We
begin with a general criterion for the existence of oriented percolation.
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Lemma 7. Let (Xi)pezae be a {0,1}-valued random field. We suppose that there

exists q € (0, é) and C > 0 such that for each finite set A, we have
P(Vk € A; X, = 0) < CglA

and that Cw(q) < 1, where w is defined by

1
: — R
w05 =
9z
1-9yz

Then there is a strictly positive probability that {k € 7% Xy = 1} contains an
infinite oriented cluster.

x — wx) =x+

Proof. We will consider the restriction of X to a two-dimensional quarter plane:
let us denote (Yii)r,icz, = (Xk,10,..,0)k1ez,- We also put Y3 ; = 0 when & < 0
or [ < 0. Of course, percolation in the quarter plane will imply percolation in the
whole space for the initial process.

Let Z2 = 72 + (1/2,1/2). For a finite subset A of Z?, let us recall a notion
of Peierls contours associated to A. Let a,b be two neighbors in Z? and i and j
be two points 4,j € Z2 such that the quadrangle aibj is a square. We say that
the segment joining a and b is drawn if |A N {a,b}| = 1. Drawn segments form a
finite family of closed, non self-intersecting, piecewise linear curves, that are called
Peierls contours.

If i and j are two neighbors in Z2 separated by a contour v, say that i € 9_v
and j € Oy if j is in the unbounded connected component of R?\~.

If A is a finite L%-connected set, then there exists a unique Peierls contour 74
such that A remains in the bounded connected component of R?\~v4.

For each contour ~, let us also define

F,={ye€0sv;x—(1,0) € 0_vyorz—(0,1) € 0_~}.

We can see that if « is just a simple closed curve with length [(v), we have

[Fy| = 1(y)/4.

Proof. On each vertex of the dual lattice Z2 which is a piece of the curve v, let us
draw an arrow in such a way that ~ is described with the inside of v on the left,
and the outside of v on the right — thus, the arrows indicate how to draw the curve
anti-clockwise. Since 7y is a simple closed curve, there is as many T and < as | and
—. Then, there is exactly I(y)/2 T and —. Each point at the right of a 1 or over a
— belongs to F.,. Therefore, since every point is surrounded by at most one T and
one —, it follows that |F,| > I(7y)/4. O

Let us consider the random set D = CY, (0). It is easy to see that I(yp) is finite

as soon as C}, (0) is.
Since 0 € _D, it follows that

(Y(): ].) =14 (VkEFD Yk:())
Thus,
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P(CY(0) < +00) < P(l(vp) < +0)
< P(Yo=0)+ Y P({Vk€ F,;Y;=0})
Y
< P(Yp=0)+ Y Cglvl
vy
< P(Yo=0)+ X Cgd/*
vy
+oo
< Cq—l— Z_:z 32n—20q(2n)/4
< Cuw(q).

Then, P(C}, (0) = +o00) > 0 as soon as Cw(q) < 1.

3.2. A percolation transition result.

Theorem 4. Let (X,),cze be a centered stationary Gaussian field with bounded
spectral density g. Then, the covariance function is

1 .
(2m)d : f{ “ g(‘rlv"'vl.n)ez<w’n> dxy ... dz,.

We suppose moreover that

Cp =

“+o0
2. supilexls |kl 2 n} < +oo.

Then, let us define

h_ =sup{a > 0; P({directed percolation happens under a}) = 0}.
Then,

e 0 < h_ < +oo0.
e For each a < h_ there is almost surely no directed percolation under level a,
whereas there is almost surely directed percolation under level a fora > h_.

Proof. The fact that 0 < h_(1, d) has already be proved in Theorem 3. Since every
directed cluster is (1,d)- reasonable, it follows that h_ > h_(1,d) > 0. Putting
together lemma 7 and lemma 3, we get that P(CY_(0) < +00) < 1 as soon as (w o

exp(—h))(lg‘l—l) < 1. Then, it follows from a straightforward computation that that

h_ < 3.57| g||é</32. The existence of a percolating oriented cluster is a translation-
invariant event for (X;,),cz¢. As seen in the proof of theorem 1 (X, ), cza is ergodic.
Then, the probability of the existence of oriented percolation is full as soon as it is
not null. (]

3.3. An example. Let A be a symmetric positive definite matrix with spectral
gap T(A) > L and consider the ellipsoid

€= {z e R% ||zl < 1}.
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Let (X,)neze be a stationary Gaussian process with the indicatrix of £ as spec-

tral density.

We claim that the assumptions of theorem 4 are fulfilled by the process (X,,),cza

and that, moreover we have
o E XX, = (|41 (i - j)]), with

1 a1l [7
= o) = | Ja—o (t)t%? dt.
o) = g Cn g [ a0
o Ford=2
1 2 1 3 1
= A ln|| - )+ 0(=).
e Ford >3
1 2 _ (d+ )7 1
= A 1 - - . O .
c(x) dot A 2m) B 2 cos([[A™ | T )t (m%)
0.08
0.07
0.06 |
0.05
0.04
0.03
0.02
0.01
o
-0.01 |
-0.02 T I T I T I T I T I T I T I T I T I
0 2 4 6 8 10 12 14 16 18 20
The graph of ¢ when A = Idg:.
Proof. Since X is a stationary process, we only computes E Xy X,,.
1 _
E XoX, = —— U i<y day .. . dan,
0 (2r) /[—w,w]d € >]]HA <1 @21 z
1 1 i(AilTL y>
= — Y odyy ... d
det A (27)1 /B(m) ¢ Yi---
1

— —1
= gatAm
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with
1

C(n) = —— W) doy .. dag.
() (2m)d /13(0,1)6 o d

The result follows of lemmas 12 and 13 of section 5 with dy = 0.

4. ORIENTED AND UNORIENTED PERCOLATION FOR (GIBBS MEASURES

We will now prove some results of percolation transition for some Gibbs measures
on RZ corresponding to a potential associated to a function V' and a sequence J
which satisfy to the assumptions described in section 0. Various results will be
proved considering that some of the following assumptions hold:

(Hyp) V is even.

(H>) J >0 and l} is integrable with respect to the Haar measure on U.

(Hs) V is non-decreasing on [0, +00).

(H4) There exists A, B > 0 such that Vz € R V(z) < Az? + B.

(Hs) Ferromagnetism Yk € Z\{0}; J(k) < 0.

(Hg) Superstability v = inf{.J(z);z € U} > 0.

(Hr)

+ _ .
H; 21 sup{|ex|; |k]l > n} < 400, with ¢, = [;; % dz.

The main idea of this section is to compare non-Gaussian Gibbs measures to
Gaussian Gibbs measures for which the results of the preceding sections apply.

To understand the signification of the preceding assumptions, one must note that
when the state space is not compact, there does not always exist a Gibbs measure
for a given Hamiltonian. Fortunately, the optimal conditions for the existence of a
Gibbs measure associated to a quadratic Hamiltonian is well known thanks to the
independent works by Dobrushin [5] and Kiinsch [12, 11]. In the case of a stationary
Hamiltonian, these conditions are summarized by assumption (Hs).

The strongest assumption (Hy), named here superstability, is equivalent to the
uniqueness of the Gibbs measure in the class of measures whose support is contained
in the set of slowly increasing sequences — for details, see Dobrushin [5] and Garet [7].
As it is usually observed for Gibbs measures with finite state space (e.g. in the
Ising model), the uniqueness of the Gibbs measures frequently occurs together with
a rapid (sometimes exponential) decreasing of the covariance, whereas a phase
transition frequently occurs together with a slow decreasing of the covariance

As the non-Gaussian Gibbs measures that we want to study are obtained as
perturbations of Gaussian Gibbs measure, it is clear that we can’t hope better
results than those that are allowed by the speed of decreasing of the covariance of
the Gaussian Gibbs measure.

When assumption (Hy) is not fulfilled, the control of the decay of the covariance

— that is, the control of the Fourier coefficients ¢, = fU k) dz is rather tedious.

z
J(=z
The proofs of those estimates is relegated to the final sectig)n.

The goal of the assumptions (H1),(Hs), (H4), (Hs) is to allow the comparison
between the Gaussian Gibbs measure and its perturbation. The Assumption (Hs),
called ferromagnetism, has the same meaning than in a discrete context, i.e. the
tendency of the spins to align together. Having in mind the classical domination
techniques of comparison for Gibbs measures — e.g. Holley’s lemma — , the intro-
duction of such an assumption should not be surprising.
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We will use a lemma which in the spirit of a lemma due to van Beijeren and
Sylvester [24] related to stochastic domination for finite Gibbs measures with the
same ferromagnetic interaction and different reference measures.

Let us first recall the concept of domination for finite measures on a partially
ordered set F . We say that a measure y dominates a measure v, if

Jfdv [ [dp
v(E) — u(E)
holds as soon as f in an increasing function. We also write v < pu.

4.1. First results.
Lemma 8. Let J = (J(i,7))ijen be a symmetric positive definite matriz satisfying
to
e dc>0 VieA J(3i,i) =c.
o V(i,j) €A i#j= J(i,j) <O.
Let also be v1 and vy two even measures which have a bounded density with

respect to Lebesgue’s measure
Then, we can define for each bounded function f : R» — R:

f]RA w) exp(—(Jw,w)) dV?A(w)
Jra exp(—(Jw,w)) dvP™ (w)

(v, =

Let us also suppose that

v < I/~2,
where U is the measure on (0,+00) defined by dv(z) = exp(—Sa?)dv(z).
Then, it follows that for all even bounded functions F; : R — R, nonnegative,
and monotone increasing on [0,4+00), we have

(I Fi@dlo < ¢ I R,

Since the reader can found in [24] the proof of an analogous lemma in a more
general context, we will omit these one.

Please note that the conclusion of lemma 8 is not the domination of v{ by v/,
where v; is the image of (.),, by (wi)iea — (|wil)iea. To see this, define v to be
the measure on {0, 1} such that for each (k,) v{({(k,1)}) = My ;, with

3 3
M1:(120 120)andM2:< )
10 10

Let us define F on {0,1}? by F(x, ) = max(z,y). F is clearly non-decreasing
Since [Fdv] = & and [ Fdvh = S it follows that v{ is not dominated by v4.
However, [ Fdv] < [ Fdvh holds for each function F which is a product of non-
negative and non-decreasing functions, because such a function is a non-negative

combination of the functions (F1)k,1)e{0,1y2, Where Fy 1(2,y) =lp>illiy>) -

sl-sl=
SRS

Theorem 5. We suppose here that (Hy), (Hs),(Hs), (Hs) are fulfilled. Let A, =
{—n,...,n}e. Under the previous assumptions, the sequence [ c (0) is tight. Then
each limit point (v belongs to & jyv, which is therefore not empty.
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When moreover (Hg) holds, the Hamiltonian is superstable in the sense used
by Doss and Royer [6] or Cassandro et al. [3]. Then, the existence of a Gibbs
measure can be derived from their works. Note that our assumption (Hg) named
“superstability” does not imply what they call superstability if no more assumption
is done.

However, we will see that in our case, lemma 8 and the assumptions of ferro-
magnetism will be sufficient and will allow some comparisons which give both the
existence of a Gibbs measure and the results of percolation.

Since we will have to compare some measures associated to the same two-body
interaction J but with different self-interactions, we will denote by H;{’V(w) the
Gibbs measure on A associated to the Hamiltonian defined in (3) and with boundary
condition w.

Proof. Let puY = HX’J/(O), where A, = {—n,...,n}9. Tt is not difficult to see that
uY is a measure such that those that are considered in lemma 8, with J(i,j) =
J(i— My (i) (5) and dvy = e~Vd\. We also set vy = \.

It is easy easy to see that the matrix Jy = (J(4, 7)) jea is positive definite.

Let us also prove that 17 < v,. It is equivalent to proof (see for example [24])
that
V1 ([z, +00])

R sy

is non—increasing.
2
2= V) 4

'+OC —CT
B P — , it follows that
fu*f’o e” 2 dx

70;»2

o T (V@ V)
flu) = — / e VW — eV W )eT 2 (.
(e % da)? /o
which is non-positive because V' is non-decreasing on [0, 4+00).
It is known (see for example [5], chapter 13 or [11, 12]) that the sequence (u0),>1
converges to the stationary centered Gaussian measure with spectral density % It

Since f(u)

follows that this sequence is tight. Let K be a compact subset of RZ" such that
vn>1 pl(K°) <e.
We can assume without loss of generality that K writes K = [],,cza[—an, a,]. Then
it follows from lemma 8 that
Yn>1 py (K < pp(K°) <e.

It means that (u){)nzl is tight. Then, it follows from the general theory of Gibbs
measure — see for example Georgii [9] — that every limit point of this sequence is
an extremal Gibbs measure for the Hamiltonian HK’V with Lebesgue’s as reference
measure. (]

Lemma 9. We suppose here that (Hy),(H3), (Hs), (Hg) are fulfilled. Let 1V be an
extremal Gibbs measure which is obtained as a limit point of the sequence considered
in theorem 5. Then, for each finite set A, we have

Then, for each x> > %, we have

(14) 1V ({9k € A5 Xl = o)) < exp(—h(ya?)[A).
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Proof. By lemma 8, we have

vn>1 py ({Vk € A;|Xy| > a}) < pd ({Vk € A; [ Xy| > 2}).
It follows that

1V ({Vk € A; | Xi| > a}) < pP({Vk € A;[Xy| > 2})

where ©° is the stationary centered Gaussian measure with spectral density %
Now, the result follow from lemma 3. O

The goal of the next lemma is to compare (when a is small) the random field
1l x,|<ay With a product of Bernoulli measures. It is a classical method in the study
of dependent percolation.

For p € (0,1) we note Ber(p) the Bernoulli measure Ber(p) = pd; + (1 — p)do.

Lemma 10. We suppose here that (Hy), (Hs), (Hs), (H4) are fulfilled. Let i be a
Gibbs measure for the considered Hamiltonian and (X,,),eze be a random field with

PX:,U,

We define x = 1/2(J(0) + A) eXp(B_;/(O)). Then, for fized a € (0, ) let us
define Yy, =1l x,|<a}-
Then,

Py < Ber(ay)®?
Proof. Let k € Z4,w € R%" and define n = — ; J(i — k)w;. We have
Fh

Sy exp(— 1OV e g

f]R eXp(_W)enz dx

J(0)z2+V () )
2

E Yilo({F})l(w) =

f[O,a] GXp(—
2 T
Jowe exp(—HEED

| JrrSaton) (@)
Jar exp(—
x)ex
(-

coshnz dz

coshnz dx
ex ( 0 :I,’ +V(93))

J(O)T2+V('£))

coshnz dx

coshnz dx

exp(— w)dx

< 1-— fR+]]{a +oo)
= J(0)z 2+V(z)) da ’

Jr+ exp

where the last inequality follows from the stochastic domination of

exp(— W) dXA(z) by exp(—%) coshnz d\(x) — the same arguments
than in theorem 5 apply.

Then
2
| a0l 2222 g,
E [YklO’({k} )](w) S fR eXp(* J(O)E2+V(I)) dz
_ f[fa’a] exp(—m) dx

Jo exp(— LD gy

2a,/J(0) + A exp(B - V(O))
< o 5 :
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Since E [Yk|(ﬁ)zeld\{k}} =E [E [Yk|a({k}c)]|()/Z)zEZd\{k}]a it follows that

(15) Vk € 2 EYil(Y:)ieza\ 1] < xa.

By an usual coupling technique (see, for example, Russo [21], lemma 1), (15)
implies that
Py < Ber(ax)®zd.
Note that some important results about the domination by a product measure have

been obtained by Liggett, Schonmann and Stacey [13].
(I

4.2. Percolation transition for superstable Hamiltonians.

Theorem 6. We suppose here that (Hy),(Hs),(Hs), (Hs), (Hg) are fulfilled. Let
P = iV be an extremal Gibbs measure which is obtained as a limit point of the
sequence considered in theorem 5. Then, let us define

hy = inf{a > 0; P( percolation happens over a) = 0}
and
h_ =sup{a > 0; P( percolation happens under a) = 0}.
Then,

e 0 <hy <400 and 0 < h_ < 4o00.

e For each a > hy there is almost surely not percolation over level a, whereas
there is almost surely percolation over level a for a < h_.

o Foreacha < h_ there is almost surely not percolation under level a, whereas
there is almost surely percolation under level a for a > h_.

Proof. Since the existence of percolation is a tail event, the 0 — 1 behavior follows
from the fact that the tail o-field is trivial under extremal Gibbs measures. If p.
denotes the critical probability for independent Bernoulli site percolation, it follows
from lemma 10 that h_ > % >0and hy > 1_% > 0.
The facts that h— < 400 and hy < 400 follows from lemma 9 together with the
criterion of Molchanov and Stepanov.
O

4.3. Transition of directed percolation in the critical case. We will consider
here the problem of percolation transition on the oriented lattice fd.

The first theorem is related to Gaussian and non-Gaussian Gibbs measures as-
sociated to ferromagnetic Hamiltonians.

Theorem 7. We suppose here that (Hy),(Hs), (Hs),(Hy), (Hs), (H7) are fulfilled.

Then, there exists at least one extremal Gibbs measure which is obtained as a
limit point of the sequence considered in theorem 5. Let P = Vv be such a measure
and define

hy = inf{a > 0; P( directed percolation happens over a) = 0}.
Then,

o 0 < hy <+o0.
e For each a > hy there is almost surely no directed percolation over level a,
whereas there is almost surely directed percolation over level a for a < hy.
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Under the assumption of ferromagnetism (Hs), each of the following sets of as-
sumption implies (Ha) and (Hy).

d>4.
J >0 on U (Superstability). J >0 onU.
1) :
Ja>1 X nllfl ()] < +o. or (I2) > [l ()] < +oo.

nez ne

Mod({n, J(n) # 0}) = Z.

(11) :

Proof. Since the existence of percolation is a tail event, the 0 — 1 behavior follows
from the fact that the tail o-field is trivial under extremal Gibbs measures. If p.
denotes the critical probability for independent Bernoulli directed site percolation,
it follows from lemma 10 that hy > 1_% > 0.

Let us define B
Cp = / ZA— dz.
U J(2)

Since (Hz) and (H7) hold, it follows from theorem 2 that there exists a function
f: (co,+00) — (0,400) having an infinite limit at +o0o and such that

VAe Myg pP({vke A |Xi|>a}) < e /@HAL
By lemma 8, it follows that

VAe Mg p/({vke A |Xi|>a}) <p’(Vke A |Xi| >a}) < e F@HAL

Now, it follows from lemma 6 that there is no (1,d) reasonable percolation over a
for large (but finite) a. Then, there is also no oriented percolation over a for large
(but finite) a. Precisely, hy < inf{z; f(z) > Inpuq}.

Now, it suffices to prove that (Hs) and (H7) hold under each of the two systems
of assumptions to complete the proof.

e If J does not vanish on U, it is clear that (Hz) holds. Moreover, it follows
that J is an invertible element in the Banach Algebra
Ao ={z € C¥ 3" (14 nl)¥|za] < +o0}
nezd

— for a proof, see [7]. It follows that the Fourier coefficients of % form a
sequence which belongs to A, we have
> @+ [Inll)*fen] < +oo.
neze
e For the proof of the second case, we state a lemma which will be useful
later.

Lemma 11. Let (J(n)),eza be a real sequence. We suppose that
J(0) = J(n
O= 3 )
=l m)] < +oo.
neL

Mod(A) = 74
We define f(61,...,0q4) = J(e,... e).
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Then
~VzeU J(z)>0.
— Z={2€U;J(z) =0} C {~1,41}7 If, moreover, J is ferromagnetic
(that is, if J(n) <0 holds for each n #0), then Z = {(1,...,1)}.
— If0 € R? is such that z = (e%1,. .. e¥) € Z, then D2f(h®@h) = Q(h),
where
Q= 3, w1

which is a definite positive quadratic form.

Proof of lemma 11. —

J(z) = JO)+ > J(n)"

neZ4\{0}

Jn) ,
= JO+ > |J(n)|JEn;|z
nez4\{0}
> JO) = Y [Jm)="
nez4\{0}
> JO) - > |J(n)
nez4\{0}

> 0.

— Let z be a root of J. For the triangular inequality being an equality, it

requires that — dgzglz" € Ry as soon as J(n) # 0. In facts, it means
that
J(n)|
vnezt (J 0) = (=" = | :
neZ! (Jm£0) = " =7

Since J(n) is a real number, % € {-1,+1}. Then

Vn e Z% (J(n) #0) = (2" € {—1,+1}).

Let t = (2f,...,22). Foreach n € A" = (2")? = 1. It follows that
A={neZ%Jn)#0} C M, ={necZ%t" =1}. Clearly, M, is a
subgroup of Z%. Since we have supposed that Mod(A) = Z%, we get
M, = 7% For each i € {1,...d}, t; =t% = 1: we have t = (1,...,1).
It follows that z C {—1,+1}¢

When J is non-positive, we have

Vn e Z (J(n) #0) = (2" =1).

In this case, we work directly with z: let M, = {n € Z% 2" = 1}.
A C M, and M, is always a subgroup of Z¢. Since Mod(A) C M, and
Mod(A) = Z4, we get M, = Z%. For each i € {1,...d}, z; = 2% = 1:
we have z = (1,...,1).

— For each k < 3, we have

DEF(R®F) = > J(n)e' ™ (ifn, h))*.

nezd



280

Particularly, if z = (&1, ..., %) is a root of J,

Dif(h@h) = =3 J(n)e'™ (n,n)*
nezd
= - Z J(n)z"(n, h)?
nezd
= > Jm)ln,h)?* =Q(h).
nezd
Clearly, @ is a non-negative quadratic form. If & is such that Q(h) = 0,
then (n,h) =0 as soon as J(n) # 0. It means that h is orthogonal to
A. Since Mod(A) = Z%, h is orthogonal to Z%; it follows that h = 0

and () is positive definite.
O

Now we go back to the study of the second set of assumptions. We can
suppose that J vanishes on U, because if it is not the case, the first family
of assumptions is fulfilled. Then, it follows from lemma 11 that (1,...,1)
is the only root of J on U.

Let us define f(61,...,04) = j(ewl, ...,€"%) and the positive definite
quadratic form @ as in lemma 11.

Since (0, ...,0) is a minimum for f, it follows that D f = 0. We have

£(6) = 5Q(0) + R(6).

with D§R = 0 for k € {0,1,2}.
The polar form associated to @ is

a(z,y) = Y |I(0)|(n,z)(n,y).

nezd

Then, the matrix B = (b; ;)1<s,j<a of Q in the canonical basis of R? is
defined by b; j = q(ei, ej) = >, cpa |J(n)|nin;. Since Q is positive definite,
B is a symmetric positive definite matrix. If we denote by A a square root
of B, A is a symmetric positive definite matrix which is such that

|A6]|? = (A0, AB) = (A*A0,0) = (BO,0) = q(0,0) = Q(0).

Since (1,...1), is the only root of J on U, it follows that f only vanishes
on (27Z)%. Since A is positive definite, it is invertible. Then, we can apply
Theorem 9 with dg = 2 and N = 3. When d = 4, equation (17) applies,
whence equation (18) applies for d > 5. In both cases, the biggest part of
the equation is O(W) It follows that ¢,, = O(W)7 with § = 321_31) > 2
which ensures that (H7) holds.

O

Remark: The assumption Mod({n, J(n) # 0}) = Z% can seem to be mysterious,
but it is actually natural. Indeed, if M = Mod({n, J(n) # 0}) is a proper sub-
module of Z¢, the expression of the Hamiltonian can be splitted into [Z? : M] parts
so that it appears that sites which are inside different classes of Z?/M do not inter-
act. Hence, the particle system can be decomposed into [Z? : M] non-interacting
sub-systems. It is now convenient to study one of these sub-systems using another
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parameterization — which is always possible, since every sub-module of Z? is free.

Example: Let m > 0 and define J by

1+m ifi=0
J(i) =8 -5 ifli=1
0 else.

In this case, the Hamiltonian formally writes:
14+m 1
H=>) V(X)) + —5 > X7 - ¥ > XX,
i i lli—jll=1

or also with the more intuitive form:

m 1
H:ZV(Xi)+5ZX§+ﬁ (Xi — X;)2.

lli—jlli=1

When V = 0, these models are called harmonic models. For m > 0 and V =0,
it is the so-called harmonic model with mass, whereas for m =0 and V =0 , it is

the so-called massless harmonic model.

By a direct computation, we see that J > m on U. Then, the assumptions of
Theorems 6 and 7 — by the way of set of assumptions (I7) — are fulfilled as soon as

m > 0.

If m = 0, the assumptions of Theorems 6 are not fulfilled. Nevertheless, for

m =0 and d > 4, the set of assumptions (I3) is fulfilled, so Theorem 7 apply.

As an example of an allowed perturbation V', we can take V(x) = In(cosh z): it

is clearly even, increasing on [0, +00), and satisfy to V(z) < 2

2
Remarks:

o Hidden superstability
Consider the Hamiltonian formally written as

H:ZV(Xi)+2—1d > (X - X7

li—jll1=1

with V(2) = (1+|z|) In(cosh ). At first sight, one could think that we are,
as in the preceding example, in the critical case, and that the superstability
assumption is not fulfilled. In fact, there is superstability, but it is hidden

in the perturbating term. Indeed, we can rewrite the Hamiltonian as

H= W) +5 3 X200 Y (- X2,

li—gll=1
with W(z) =V (x) — é Now, for each = > 0, we have

coshz—1)+(1—-(14+2z)e™®)

!/ — 1 h (
W' (x) = In(cosh x) + g

2

> 0.

Similarly, we prove that W(z) < %-. Now, it follows that Theorems 6 and

7 apply.
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e The massless harmonic model
It is interesting to compare the results for the massless harmonic model
with those that were obtained by Bricmont, Lebowitz and Maes in [2].
Using some results of potential theory, they have shown the existence of a
(unoriented) percolation transition for {k € Z%; X}, > h} for the harmonic
model with mass in each dimension and for the massless harmonic model
when d = 3.

e Gaussian Gibbs measure and random walks
In the ferromagnetic case, ¢, is proportional to the Green function associ-
ated to the random walk associated to the measure p defined by u(0) =0

and p(n) = f% for n # 0. If we know that this random walk is aperiodic

and that p**(n) = o(||n||>~%) holds for each k > 1, then it follows from a
result by Spitzer [23] that for d > 3, we have ¢, ~ (n,Q 'n)'~%2 for a
suitable definite matrix (). Then,

+oo

> sup{leaf; [Inf = k} < +oo
k=1

holds for d > 4 and not for d = 3. Note that the estimate of Spitzer is
more precise that ours, but it requires an assumption of aperiodicity that
sometimes fails, for example for one-range interactions.

The last theorem shows that for Gaussian Gibbsian fields, the assumption of
ferromagnetism can be relaxed.

Theorem 8. We suppose here that (Hz) and (Hy) are fulfilled. Let P = u° be the
extremal Gibbs measure which is obtained as a limit point of the sequence considered
in theorem 5, i.e. the centered Gaussian measure with spectral density l}

Then, let us define !

hy = inf{a > 0; P( directed percolation happens over a) = 0}.

Then,

) 0 < h+ < 4+00.
o For each a > hy there is almost surely not percolation over level a, whereas
there is almost surely percolation over level a for a < h..

Moreover each the following assumptions implies that (Hz) and (H7) hold:

d>4
J>0o0onU.
J >0 on'U (Superstability). Zd In]I3]J(n)] < +oo.
(I) : or (I3) : nel

Ja>1 Zd [In)|*] T (n)| < +oo.
Z

ne

Z ={z€U;J(z) =0} is finite

VzeZ hw—— ), J(n)z"{(n,h)?
nez?
s a definite positive quadratic form.
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d>4
2 InlPlT(n)] < +oo.
or (Iy) : nek
J(0) = nGZZ:\{O} |/ (n)]
Mod(A) = Z°.

Proof. Since the skeleton of this proof is essentially the same as those of the previous
theorem, we will only sketch it, employing the same notations. Of course, since we
directly deal with a Gaussian field, there is no need of stochastic comparison and
the proof of the first assumption is more simple than those of Theorem 9. Indeed,
we have essentially to prove that (Hs) and (H7) hold.

e It is an immediate consequence of lemma 11 that (I4) = (I3).

The fact that the first family of assumptions implies (Hy) and (Hy) has
already be proved in Theorem 9.

Let us study the second family of assumptions. Since the first family of
assumptions is fulfilled when Z = &, we can assume without loss that
Z # @. Since Z is a finite set, there exists r > 0 such that ||z —y]|| > r holds
if z and y are two distinct roots of f. Let R be the finite subset of [0, 27)?
such that Z = {(e%1,...,e'%);0 € R} and let F = (27Z)?+ B(0,7/2). For
each 0 € R, define

Op = RU\(F + (R\{0})).

Since (Op)oer is a covering of R? by periodic open sets, one can build
infinitely smooth non-negative periodic functions (fg)gersuch that
— For each 0 € R, the support of fy holds in Oy.

— 1= > fo. (partition of the unity)
0ER
Then,
=k
f 0ER f

The set of poles of % is 0 + (27Z)? and fy is identically equal to 1 on
B(6,r/2). Let us write

§:<7+<1—f9>>—<1—fe>

Since fy is infinitely smooth, the Fourier coefficients of 1 — fy form a rapidly
decreasing sequence. By construction, fT" + (1 — fp) does not vanish; let us
define gy = (% + (1 — f5))~ L. g(6) only vanishes on 6 + (27Z)% and gy is
C? in the neighborhood of §. We can write

96(0 + ) = Q(x) + Ry (x),

with Rg(0) = 0, DyRy(0) = 0 and D2Ry(0) = 0. Now, as in the proof of
Theorem 7, we apply Theorem 9 to gg(0 + .) with dg = 2, N = 3 and get

the desired decay for (¢,): ¢, = O(W)7 with 8 = 3(dd+_31) >

o

~j©

~—



284

An example of an antiferromagnetic model.
Let us define J by

1 ifi=0
J(i) =4 & ifli=1
0 else.

In this case, the Hamiltonian formally writes:

1 1
H:§;Xf+ﬁ > XX,

[li—3gll1=1
or also with the more intuitive form:
1 2
H= > X+ X2

lli—jlli=1
It is not difficult to see that the set of assumptions (1) is fulfilled as soon as
d > 4. Then, Theorem 8 applies, but not Theorem 6.
5. SOME FOURIER ASYMPTOTICS

In this section, we will prove a theorem to estimate the asymptotic behavior of
the Fourier coefficients of some quite smooth functions which only have a singularity
in a single point.

Lemma 12. Let d > 2 and dy € (—o0,d). Let

1 1 -
C(n) = / —— e dpy L day.
(2m)d B(0,1) [| ]| o '

Then,
1
[Inf|*

[SII-Y

C(n) = (2m)

Il
/ Ja ()7 dt,
0 2

with « = d — dy and’y:g—do.

Proof. By invariance under the group of isometries, it is easy to see that C(n) only
depends on ||n||s.

Using some methods of integration such as those which are described in Rudin
[20], it is not so hard to proof that if g o ||.|| is integrable, we have

+oo +1 a1 )
[oe gllal) do=Ga [ rttg(r) [ =) e aar
R4 0

-1
where G4, which only depends from the dimension, can be computed with the
choice A =0 and g(r) = eXp(—g).

Now, if we take g(r) = r~%lk, ;)(x), the desired formula follows from a last

change of variable.
O

Now, we have to estimate C(]|z|) for large x.
Lemma 13. Let
Tnan(&) = [ Tz (00
with v =d — dg. Then, ’
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o ify< %, then lm I4q,(x) =

d_g
T——+00 22790

o ify> %, then
2 1 d 1
Id,do (.’,17) = \/jx’Y—z CcoSs (LU _ %) + O(xmax('y—%,o)).
T
Proof. When v < %, the integral

(16) /0 o Jea (O dt

is semi-convergent an can be computed. More generally, if v and p are complex
numbers such that

3
O<Reu<Rey+§,

we have

[0 r(4)
0

=t T e Ty — Tt 1)

This integral is sometimes called Weber’s integral, who computed its values when
v is an integer. For a proof or an historic, see [25], § 13.24, page 391.

Here, we have v = % and p =d —dy = «, then
400 1—\( d—dg )
v — 2
/0 Ta_s (D)7 dt ST
Let us consider the case v > 1. In this case, (16) diverges, but I,(z) can be

estimated using some asymptotics for Bessel’s functions. Bessel’s functions are
related to Hankel’s functions H! and H? by the formula

1
Jy = 5(H) + H).
We have on C\R™ the following asymptotics (see for example [4], chap. XV.).

s

H2(z) = \/gz_%e_i(z_§_%)(l U by O(\z|++1))

Hl(z) = /22726 59) (1 + Lttt O(|Z|++1))

: 1
Let v satisfy to v > 5. Then,

1
/ Hi ()t dt
0 2

2 [T .
n \/j/ b eilt—(@-1T) g
T J1
2 “ —3 i(t—(d—1)T
—al/ -3 eilt—(@d-1T) g
m 1
x

+ /t""%ei“—(d—”%)qs(t) dt,
1

x
/ Hi ()t dt
0 2

+



286

with ¢(t) = O(5%). It immediately comes that

/ H t’Y dt \/g/ t’Y‘%ei(t—(d—l)%) dt
\ﬁal/ -3 ilt-(@-DT) g

4 O30,

+

A partial integration gives
/z 15 pit=(d=1)F) gp — [tfy—%ei(t—w)]f /9“(7 B g)ﬂ_gei(t—(d—l)%) dt,
Hencta - 1
/ P8 eit=(d-1F) g — O(mmaX(V*%vo))_
Similarly '
/z b= gy o - il- e /m(,y _ %)t%%ei(tf(dfl)%) n
1 1

The norm of the integral appearing in the last part of the preceding identity can
be bounded as previously, and we finally get

/ HY, (O = \/igw—- ie=t9) | o (pmax(1-3.0)),
/ H t’\/* / I’Y 56 i(:c7@)+0(xmax(77%,0))'

/ Jas () = \/ngé cos (z — M) + O(z™>(1=3,0)),
0 2 s 4
[

Theorem 9. Let d > 2 and f : R — RT with (277Z)?% as period and such that the
following holds:

Similarly

Hence

e f only vanishes on (277Z)%.
o There exists N € Zy,dy € R such that 0 < dy < min(d,N), a matriz
A € Glg(R) and a CN -smooth function R such that

(@) = | Az||% + R(x),
with for each k € {0,...,N —1}:
DER = 0.
Let
Cn = :
(271-)(1 [=m,m]d f(m)
We also define a =d—do,y =4 —do, 8= N(N;jirfdo)_ =N —2dy+ ?fi‘é.
The following asymptotics holds:

L1 1

" det A (2m)%/2 || A~ 1n||d—do

dry...dz,,.

La,a, (A~ nll) + O(lInlI =),
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where Iq 4, has been defined in lemma 13. It can be specified as follows:

o Ifdy > 952, we have, when ||n|| goes to +oco:

1 200(55%) 1

17 n — [0) -5 )
a7) ¢ det A (47T)d/2 ||A—1an—d0 +O([In]|™7)
o Ifdy < 952, we have
(18)
11 J2 1 L. dED)r L
n = - A1 _— [0) min(a,3, ) )
c(MM%WV;kwﬁWW|nH ) ol £))

Proof. By the separation theorem, there exists an infinitely smooth function h
which is identically 0 on {z € [—m,7|?, ||Az| > 1} and identically 1 on {z €
[—m, 7]%, ||Az|| < 3}. Then % = % + 221 it follows that

f
1 .
Cp = i / () M dxi...dz,
(19) (27T) [=m,m]d f(x)
+ 1 / etn.z) 1—7h(9€) dr dr
@m)7 | e fla) T
The function
1—-h
f

can be periodized into a C -smooth function, because it coincides with the periodic

function % on the boundary of [—m,7]?. Its Fourier coefficients, which represent

the second part of the sum in (19) are O(||n|~).
Let us now study the first term of the sum. Since the support of h resides inside
A71B(0,1), this integral can be written as

1 1 / ‘<A_1 y) hl (y)
— e’ WY 22 dyy L dyy,
2m)d det A Jp(o,) fly)

(
when we put hi(y) = h(A7ty) et fi(y) = f(A™'y). Then hy is C°°-smooth, is
identically 1 on B(0, %), whereas f1 only vanishes at 0 and satisfies to

(20) fi(@) = |lz]| + Ry (=),
where R follows the same assumptions as R.
We put
hl(fL') 1

O =F@ Tl

- 1
C(u) = / e~ dpy . day,,
(2m)* JB0,1) [Ja]| %o

and also

in such a way that

1 1 / -<A71 y>h1(y)
- e’ m dyi ...dy, =
@m)?det A Jpon) fily)

1 -1
det AC(A n)

1 1 a—1
HATID) () day . dir.
Tomdde 4 /3(071)6 s(z) dr .. dan
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The control of the first part is done by using lemmas 12 and 13. It remains to

control
/ 6i<A_1n’z>d$.
B(0,1)

We will use Green’s formula, which will be used here as a multidimensional inte-
gration by parts.

If we suppose that V' is a volume with an infinitely smooth orientable boundary,
and that v is C?-smooth and ¢ C'-smooth from V into R, we have

/ A dx = d(grad u, N(z)) do(z) — / (grad u, grad ¢)dx.
% v 1%

N () denotes the unitary vector which is normal to 0V and is oriented to the
outside of V' and o is the surface measure on 9V _
Taking u(z) = _||n1\|2ei<n’w>’ we get grad u = —”::‘lee“"”” and Ay = ")
hence
(21)
o) dp = ———
% Il Jov

i ¢<U7N(l’)>ei<n,1> dU(x)Jrﬁ/ Dglcqg(v)ez‘(n,z) dz,
nj Jv

with v = \HTH Iterating this process, we get for a CV-smooth ¢:

/gbei(”"r) der =
v

+

N-1 Z‘kfl )

> Tl /8 , DEG(w®F) (v, N (x))e ™ do(x)
k=0

i N N ' i(n,z)

i /o D, ¢(v®"){v, N(x))e"\™™ dax.

We will take here ¢ = s, V =V, = {x € R? r, < |z| < 1}, where r, is a
sequence which is to determinate and will have a null limit.
To control the partial derivatives, we will need the following lemma:

Lemma 14. The exist a constant K such that

1
(22) 0<[lz <5= VEk<N Hilulpl |DEs(h®F)| < K|z ||N 200k,

For readability, we will prove it later and admit it for a short time.
Then,

N-2d, N-1

| / s(@)e™ de | < K Sgrd e S ([lnfr)
v Il =
K By —2d
+ w0
[n]™

where Sy is the area of the d-dimensional unit sphere and By the volume of the
d-dimensional unit ball.
Also, integrating the inequality (14) with k = 0, we get

K
del < d+N—2do_
/B o o) ol <
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Thus, combining these two inequalities, we have

s N—
|/(0 l)s(m)e”"’””> de | < K Sqri- 17 "” H Z lnllr) ™
+ ~2do
([l
+ K ,rd-‘rN 2do
d+ N —2dy ™

Then, we choose 7, in such a way that the two last terms — which we suppose to
be the biggest — have save order, that is

1
Tn = N
[[n]| 7+
Finally, we get
(23 [ s dol = O )
B0 ] 7

It is now time to prove lemma 14.

Proof of lemma 14. In order to compute and control the successive derivatives at
x, we will make a development of d in the neighborhood z. We know that

swth) =3 %D';s(h‘@k) +o([[h]™).
k=0

Since hy = 1 on B(0, 3), it comes that
s(x + h) = Flgjja0, g, (2) (Uz (h), vz (),

where
Fap(hi,hay) = (A+B+hi+hy) ™t —(A+h)7 Y,
ug(h) = o +h|% — ||z||®,
ve(h) = Ri(z+h)— Ri(x).
We have

Fap(hi,hs) = (B+he)(A+h1) " ((A+ B) + (h1 + ha)) ™"
The following identities holds in the ring of formal series R[[h1, ho]]:

1 kpk
A+ hy ZAk—s-l ) hl'

k>0
! I N — ) L
A+ B+hy +hy < (A4 B)F1 t
1 at+b
— — (-1 k a1b
2 i By )EJ )

a+b 1 atbia
- Z( . )W(—n +opant.

a,b>0
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Making the product, we get

FA7B(h1, hg) = Z (a 1— b) (_1)a+b+k+1 %

a,b,k>0

B ha-‘rkhb + 1

( ha+khb+1)
AF+L(A 4 B)atb+171 2 AF+1(A 4+ B)atb+l 2

Let us now expand u,(h): we have

(w.h) (b h)

lz + A% = fla]|% (1 +2 )%
[l ]l

In R[[z]] holds

We have also

PRI L0 <z> o (2 ) B
0

[l

We can also deduce that for each n > 1

Dius(h™) _ ; <d7) ( i ) T (2, ),y

n! i ) \n—1i)|z|?*

Then, by the inequality of Cauchy-Schwarz, we have

D uf h® 1—n n n
| Doua(h®") |<Z|( )( )22 PRI

It follows that we can find K, in order to have for each k < N

Dy, (h®
n!

) n n
(24) | | < Kl |All".

In another way, since R1(0) = DRy = ... D) 'Ry = 0, Taylor’s formula gives
Vk <N |DiR:| = O(|l[|V ),
or, equivalently, there exists a constant K such that

1 D’gng ®k N—k k
(25) Vo fzll <gVk <N [—=5= (A50)] < Kollz |72 IA]"

The homogeneous component whose degree related to h is n writes u,(h)***v, (h)®
is

B ) =3 “ﬁ’“ Dl um ﬁ Dgp%(h®jp)7

|
p=1 vt
where the sum runs over the posmve integers satisfying to

a+k

ZWZJp—n
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n > a+ k + b is a necessary condition for the sum not to be zero. If it holds , the
inequalities (24) and (25) show that we can find K such that for |z| < 1, we can
write:

(26)

2

|95 5 5 (A)] < K|+ R0 rN = .

Composing these two developments, we get

D:(h@m) o Z <CL + b> (71)a+b+k+1 Rl (l‘) Z,b,k(h)

n! i [[]|(E+Ddo ([ z]|do + Ry (a))etb+1
aJr’bJrki:n
" Z a+b (—1)tbrktL Dy 1,5 () .
b k20 a (][ (R+Ddo (]| do 4 Ry () b+
aer’Jr’kJ:l:n

Applying the bounds found in (26) and the fact that R;(z) is o(||z||%), we can see
that each term of the sum if bounded by

K/‘|I||N72do+b(N7do)fn < K”|‘1‘||N72d07n,

which is manifestly what we wanted to prove. O
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