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ABSTRACT

We study the three-dimensional Bose gas of hard spheres of diameter a at density
p and temperature T, in the thermodynamic limit with 4, p, and T fixed. When the
gas parameter pa® is sufficiently small and 0 < T < T, we prove two equilibrium
signatures of superfluidity. First, in a periodic box, the superfluid fraction, defined
through the free-energy cost of twisted boundary conditions, has thermodynamic
lower limit at least ¢ (pa3 )3/ 8 uniformly in T in this interval. Second, in dilations
of an arbitrary nonempty bounded open container with hard walls, the nonclas-
sical rotational inertia fraction 1 — I/I; has thermodynamic lower limit at least
c’(0a3)%/8 for every fixed rotation axis, where I is the moment of inertia, I its
classical value, and ¢’ > 0 depends only on the container and the axis. In both
results the derivative of the free energy is taken at finite volume, before the ther-
modynamic limit. The temperature T, is of order (pa®)!/3/log(1/(pa®)) times the
critical temperature of the ideal Bose gas. We also bound the moment generating
function of the winding vector of the Feynman-Kac paths by that of a centered
Gaussian, at every density and positive temperature. Combining this upper bound
with the first result, we determine the order of the winding fluctuations in the
regime above. Further, for 0 < e < 1, pa® < (¢/100)3, and T > (1 + ¢)4mp?/3,
about 1.9(1 + ¢) times the critical temperature of the ideal Bose gas, the superfluid
fraction in a periodic box tends to zero exponentially in its side length.

By identities of Pollock and Ceperley and of Sindzingre, Klein, and Ceperley,
we can express the two responses as multiples of the variances of the winding and
of the signed projected area of the paths. We bound these variances from below
with a variance inequality of Hammersley-Chapman—-Robbins type, applied to
random rewirings of the paths in a short imaginary-time interval along closed
lattice routes. The rewirings adapt route comparisons developed in OpenAl’s
preprints on Bose-FEinstein condensation in dilute Bose gases, and we extend
the thermal estimates of the positive-temperature hard-sphere preprint in that
series to higher temperatures. We average the rewirings over randomly translated
closed lattice walks whose independent copies rarely approach each other. This
makes the changed law close to the original law in chi-square divergence. Using
conditional independence between disjoint imaginary-time intervals, we obtain
bounds uniform in temperature. We also transfer the thermal estimates to arbitrary
containers.
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SECTION 1

Introduction

Below a temperature of about two kelvin, liquid helium-4 flows through narrow channels
without measurable friction, and part of it does not follow the rotation of its container.
A fluid with these properties is called a superfluid. The goal of this paper is to prove
two equilibrium forms of superfluidity for a basic model of an interacting Bose gas: hard
spheres in three dimensions, at a fixed small density and a fixed positive temperature,
in the thermodynamic limit. Recall that identical particles are called bosons if their
wave functions are symmetric under permutations of the particle coordinates. The
thermodynamic limit means that the particle number and the volume tend to infinity
while their ratio tends to a fixed density. We show that the superfluid fraction, defined
through the free-energy cost of a twist of the boundary conditions, has a positive lower
bound, and that the moment of inertia of the gas in a slowly rotating container is
smaller than its classical value by a positive fraction. We prove both statements through
Feynman’s representation of the gas as a system of interacting Brownian loops. We will
define two geometric quantities of these loops, their winding and their stochastic area,
and prove lower bounds on their fluctuations.

1.1 Superfluidity and its equilibrium signatures

In 1938, Kapitza [82] and Allen and Misener [5] independently reported that liquid
helium-4, cooled below its transition temperature into the superfluid phase, flows through
thin slits and capillaries with almost no viscosity. In the same year, London proposed
that the transition is a form of Bose-Einstein condensation, in which a positive fraction
of the particles occupies a single one-particle state [107]. Einstein had predicted this
condensation for an ideal (noninteracting) gas of bosons [46], on the basis of the quantum
statistics of Bose [28]. Tisza then suggested that the liquid behaves as a mixture of two
components, a normal one that carries viscosity and a superfluid one that does not [142].
Landau developed a hydrodynamics of two interpenetrating fluids in which the normal
component is a gas of collective disturbances of the liquid [90, 91]. Andronikashvili
measured the normal fraction with closely spaced disks that oscillate about an axis [6].
Viscosity makes the normal component move with the disks, and the effective moment of
inertia decreases as the liquid is cooled. The two components describe different responses
of the same liquid, not two permanently labeled populations of atoms. Bogoliubov
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showed that in a weakly interacting Bose gas, the energy of an excitation is approximately
proportional to its momentum at small momentum, as for sound waves [27]. Feynman
gave an atomic theory of the transition and of the two-fluid model [48-51]. We refer to
[95, 96, 123] for modern accounts.

Motion without friction concerns the dynamics of the fluid, and a circulating current
can last for a long time without being an equilibrium state. We study two equilibrium
criteria for superfluidity: the responses of the equilibrium state to a twist and to a slow
rotation, two perturbations whose effect on a classical fluid in equilibrium is trivial. We
describe them for N particles of mass m at temperature T in a region of side length L, and
we write p for the number density and 7 for the reduced Planck constant; Boltzmann'’s
constant is set equal to one. For a Hamiltonian H (the energy operator) at temperature T,
we define the free energy by F = —Tlog Z, where Z = Tre /T is the partition function.

The first perturbation is a twist. Let the particles move on the torus A} = (R/LZ)3,
and require the many-body wave function ¢ to satisfy

Y(x1,...,xj+Ley, ... xn) = 9(xy,...,xn)  (1<j<N), (1.1)

where e; = (1,0,0) and the real number 6 is the twist angle. Equivalently, the particles
obey periodic boundary conditions and feel a constant vector potential of magnitude
h6/L in the direction e;. Let F(0) denote the free energy with the boundary condition
(1.1). In classical statistical mechanics we can remove a constant vector potential by
shifting the momentum variables. Then F does not depend on 6. In a superfluid, a
gradient of the phase of the wave function corresponds to a velocity of the superfluid
component. The twist imposes the phase gradient 6/L. The superfluid component then
moves with velocity vs = h16/(mL) relative to the box while the normal component stays
at rest, and the free energy increases by the kinetic energy of this motion:

F(0) — F(0) = 1 mpsL302 + 0(6%). (1.2)

Here ps is the number density of the superfluid component. Fisher, Barber, and Jasnow
defined the helicity modulus through the second-order free-energy response to a slowly
varying phase, and related it to the superfluid density in this way [52]. Solving (1.2) for
ps, we obtain the superfluid fraction

ps _ mL?*
fo= B = F1O) (1.3)
The second perturbation is a slow rotation. Place the particles in a container and
rotate it with a small angular velocity w about an axis with direction n. In the frame
of the container, the Hamiltonian H becomes H — wL,,, where L, is the total angular
momentum about the axis; its formula for our model is given in Section 1.2. Let F™'(w)
be the free energy of H — wLl,. The moment of inertia of the equilibrium state is
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I = —92 F(0). A classical fluid in equilibrium rotates rigidly with its container, and for
a classical system I equals

Iy = m<§% r}>, (1.4)

where r; is the distance of particle j from the axis and (:) is the equilibrium average. In
an axisymmetric vessel and in the absence of vortices (circulation around line defects),
the superfluid component can remain at rest under slow rotation. In this case we have
I < 1. Hess and Fairbank observed this effect in helium cooled through the transition
in a slowly rotating cylinder [70]. Leggett proposed the nonclassical rotational inertia
fraction 1 — I/ I as a criterion for superfluid behavior, in the context of solids [93]; see
also [136] for the moment of inertia of a trapped Bose gas.

Superfluidity is different from Bose-Einstein condensation. For a state I' of N
particles, that is, a positive operator of trace one, the one-particle density matrix is
'y(l) = NTrp NI, where the partial trace integrates out the coordinates of the other
N — 1 particles. It is an operator on one-particle wave functions with trace N. Penrose
and Onsager defined condensation in an interacting system as the existence of an eigen-
value of 7(1) of order N [120]; the corresponding eigenvector is the condensate orbital.
Yang placed this definition in the framework of off-diagonal long-range order [146]. In a
homogeneous gas, this concerns the persistence of the kernel 7! (x, ) at large separation
|x — y|. Penrose and Onsager already pointed out that the condensate fraction and the
superfluid fraction need not be equal. For the ideal Bose gas in the thermodynamic limit,
Barber showed that the helicity modulus is proportional to the condensate density, so that
fs =1—(T/T.)%? below the critical temperature T, [10, Eq. (3.27) and Egs. (4.2)—(4.3)].
Yet the Landau critical velocity of the ideal gas is zero: by Landau’s energetic criterion, a
moving obstacle can create excitations in it at any velocity [123, Section 6.1, pp. 65-67].
At zero temperature, where the state is a ground state, that is, a state of minimum en-
ergy, Leggett derived conditions for a unit superfluid fraction, involving translation and
time-reversal invariance and an additional condition related to off-diagonal long-range
order [94, pp. 935-936, conditions (C1)—(C2)]. Interactions, on the other hand, deplete the
condensate; the depleted fraction is the fraction of particles outside the condensate or-
bital. At zero temperature, Lee, Huang, and Yang predicted the leading depleted fraction
8(pa®)1/2/(3y/7) for hard spheres of diameter a [92]. This asymptotic is proved in [113,
Corollary 1.2], uniformly over density operators supported on the lowest eigenspace of
the Hamiltonian, with the thermodynamic limit taken before the dilute limit pa3 — 0.
In a one-dimensional ground-state model with a random potential, Kénenberg, Moser,
Seiringer, and Yngvason proved that complete condensation in a Gross—Pitaevskii limit
can coexist with an arbitrarily small superfluid fraction [87]. In that one-dimensional
model the pair-interaction coupling is scaled by N~! in a fixed region. In the three-
dimensional Gross—Pitaevskii limits discussed below, it is the scattering length that is
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of order N~! relative to the fixed spatial scale; see Section 1.3. The microscopic relation
between condensation and superfluidity was analyzed by Hohenberg and Martin [73];
see also [17, 80, 96].

Feynman developed a sum-over-paths formulation of quantum mechanics [47]. In
imaginary time, we can describe both responses probabilistically through this formulation
[48]. We use units with /i = 1 and m = 1/2, so that the kinetic energy operator is —}_; Aj,
and with inverse temperature f = 1/T. The paths are parametrized by the time variable
t € [0,B] of the heat semigroup e~ *H, which physicists call imaginary time; it is not
the physical time of the dynamics. Let p(x,y) be the heat kernel of the Laplacian on
R3, or the periodic heat kernel on the torus. Let IPxy be the law of N independent
Brownian bridges with generator A in the time interval [0, 8], on R® or on the torus, the
j-th going from x; to y;. Since the underlying Brownian motion has generator A, each of
its coordinates has variance 2t at time ¢. For hard spheres of diameter 4, let C be the event
that [x;(t) — xj(t)| > a for all t € [0, ] and all i # j, where on the torus |x;(t) — x;(t)]
denotes the torus distance. In a container we use the free Euclidean heat kernel and
free Euclidean bridges, and C also requires the paths to stay inside the container. The
Feynman-Kac formula expresses the bosonic partition function as

Z=Tre Pl = /]‘[pﬁ X, %)) P (C) X, (15)

7'(€SN

where X = (x1,...,xn) and TX = (xz(1),- -, Xx(n)); see Proposition 3.5 and Lemma 3.6
for the representation and the trace normalization, and [48, 61-63, 133] for background.
The sum over permutations expresses the symmetry of bosonic wave functions. After
normalization, the integrand in (1.5) defines a probability measure y on permutations
and paths, which we call the Bose path measure. Since the path of particle j ends where
the path of particle 77(j) begins, the N paths join into closed loops; a cycle of 7t of length
k gives one loop of duration kf. In this way the Bose gas becomes a gas of Brownian
loops with a hard-core interaction at equal times.

On the torus, we lift each loop to IR®. After one full turn, its displacement is L times
an integer vector, which we call its winding vector. Let W € Z3 be the sum of the
winding vectors of all loops. Pollock and Ceperley observed that the twist (1.1) multiplies
the weight of each configuration by the phase ¢!?""1, the phase acquired by closed loops
in a constant vector potential, so that Z(6)/Z(0) = E,e!®"1 [124]. Since E,W; = 0 by
symmetry, differentiating twice at § = 0 yields F”(0) = T Var,(W;). In our units, (1.3)

becomes
TL?

fs = 2N
This is the winding-number formula of Pollock and Ceperley [124]. For rotation, the
Hamiltonian H — w£,, differs from the Hamiltonian of particles in a uniform magnetic

—+ Var, (Wy). (1.6)
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field along 1 by a centrifugal term proportional to w? X r}?', which accounts for I . The

magnetic field multiplies the weight of each configuration by ¢, where the stochastic
area A, is the sum over loops of the signed areas of their projections onto the plane
orthogonal to . We obtain

Iq— I =TVar,(A,), (1.7)

which is the area formula of Sindzingre, Klein, and Ceperley [135]; see Ceperley’s review
[33] for both formulas and their use in path-integral Monte Carlo simulations.

Superfluidity, in the two senses above, is the statement that the winding (or the
area) of an interacting system of Brownian loops has macroscopic fluctuations. By
(1.6), the superfluid fraction has a positive lower bound in the thermodynamic limit if
and only if the normalized variance Var,(W;)/(BpL) has a positive lower limit. In a
container of linear size L, the classical moment of inertia is at most a constant times
NL?. By (1.7), the nonclassical rotational inertia fraction then has a positive lower limit
whenever Var,(A,)/(BpL®) does. Bose statistics is essential here. For noninteracting
distinguishable particles, only the identity permutation occurs, each loop has duration B,
and the probability that a single loop winds around the torus is of order e L2/ (4B); the
superfluid fraction then tends to zero. At fixed inverse temperature, long permutation
cycles provide a natural mechanism for winding on the scale of the container, since a cycle
through k particles is a loop of duration kB. Feynman related the superfluid transition to
the appearance of such cycles [48]; see also [33, Section IILF]. The present paper proves
that, for the dilute hard-sphere gas at low positive temperature, the winding and the area
have fluctuations of the required size.

1.2 The model and the main results

We use units in which 71 = 1, the particle mass is m = 1/2, and Boltzmann’s constant is
one, so that #?/(2m) = 1 and temperature is measured in units of energy. The dictionary
to general /i and m is given in Remark 1.10. We fix the diameter a > 0 of the hard
spheres, which is the smallest allowed distance between two particle centers. It is also
the scattering length of the interaction: the zero-energy scattering solution outside the
excluded ball is 1 — a/|x|, and its coefficient a is called the scattering length. Throughout,
T > 0 is the temperature and g = 1/T.

The gas on the torus. For N > 1and L > 0, let d; be the Euclidean distance on the torus
Ar = (R/LZ)3, and let

XN,L = {X = (xl,...,xN) S AIL\’ : dL(xl-,x]') > q for all i 75]}

We consider only N and L for which X 1 is nonempty; along the sequences in our
theorems, this holds for all large L. The Hamiltonian Hy | is the self-adjoint operator
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associated with the quadratic form ¢ — Z]-Iil | pYe. |Vi|* on the symmetric functions in

H(l)(XN,L). In other words, Hy 1 is the Dirichlet realization of — 2]- A;j on bosonic wave
functions that vanish when two particles touch. For 6 € R, the twisted Hamiltonian
Hy,1(0) is defined by the same form domain and the differential expression Y ;(—iV; +
fe1/L)?. Tt is unitarily equivalent to — Y.;Aj with the boundary condition (1.1). The
twisted free energy is

Fnp7(0) = —Tlog Tre~ Ane@)/T)

where the trace is over symmetric functions. We define the superfluid fraction at finite

volume by
2

L
fs(N,L,T) = TN d3Fn 1 1(0). (1.8)

In Section 3, we show that Fy j 1 is twice continuously differentiable, that (1.6) holds with
the winding vector W of the Bose path measure y on Ay, and that 0 < fs(N,L, T) < 1.

The gas in a container. Let QO C IR? be a nonempty bounded open set, the container, and
let || > 0 be its volume. For L > 0, consider N hard spheres with centers in the dilated
container L(), and let

XL ={X e (LN : [x; — xj| > aforalli # j}.

As on the torus, we consider only N and L for which X Z{? ; is nonempty. The Hamiltonian
HI(\J),L is the Dirichlet realization of — } ; A; on the symmetric functions in H} (XI{,) L ); the
wave functions vanish when two particles touch and when a particle touches the wall.
Fix a unit vector n € R® and a point xo € R?, and consider rotations about the axis
{Lxog +sn : s € R}. The angular momentum about this axis is

N

Ly, = gn- ((xj — Lxg) x (—=iV})).
i=

The operator Hf\}’ ; — wLy is defined through its closed quadratic form on the form domain
of H},; the first-order term is infinitesimally form bounded because the container is

_(HQ, — o
bounded. For w € R, let Fi°(w) = —Tlog Tre~ HNe=wEn)/T aeain with the trace over
symmetric functions. We define the moment of inertia and the classical moment of inertia

by N
. 1
ITZ = _a(zuPnOt(O)’ Icl,n = E < ]:E ‘ 1"]2>, (1.9)

where 7; is the distance from x; to the axis and (-) denotes expectation in the normalized

_HQ —HQ : .
state e 'INL/T / Tre HN1/T the Gibbs state at temperature T. The number 1 — I,/ , is
the nonclassical rotational inertia fraction. The circle in the integral below denotes the
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Stratonovich convention, obtained by midpoint evaluation in stochastic Riemann sumes.
In Section 3, we show that I,, is well defined and that

1 &, B
lop— In = TVary(A,), A= 5};/0 xi(t) x odxi(t),  Ay=n-A,  (110)

where p is now the Bose path measure in the container, and x;(t) is the path of particle j.
We call A € R3 the stochastic area vector. Because the paths join into closed loops, .A does
not depend on the choice of origin. In particular, the deficit I, — I, is the same for all
parallel axes. The identity (1.10) implies I,, < I ,,. Since Fi°! is concave (Proposition 3.16),
we also have [, > 0. We do not assume any symmetry of () or any regularity of its
boundary.

Main results. Let ap > 2 be the absolute constant fixed in Step 1 of Section 10.3, large
enough for the scaled setting of [112, Section 2] and for Appendices A and B; see
Section 8.1. Let k1 be the numerical constant fixed in Appendix B. For a,p > 0 with
pa® < a3, we set D, = a3/%(pa®)~1/2 and define

KT pa
log D,

Ti(a,p) = (1.11)
Under the change of units of [112, Section 10], every temperature in the open interval
(0, T«(a, p)) maps for all large L into the scaled temperature window 0 < T < 13/ log D
of Section 8, where 1y = xtag and D is the number of particles per unit cell in scaled
units; see Section 10. Once D is large, this window contains the window 0 < T < D1 of
[112, Theorem 2.1], and we extend the thermal estimates of [112] to it in Appendix B. In
the following theorems, fs(N,L,T), I, and I , are the finite-volume quantities defined
in (1.8) and (1.9).

Theorem 1.1. There exist absolute constants cg > 0 and c1 > 0 such that the following holds.
Let a > 0 and p > 0 satisfy pa® < co, and let 0 < T < T.(a,p). Then

CR > 3 3/8.
liminf f(N, L, T) = ¢1(pa”)
N/L3—p

The lower limit is over all sequences of N and L tending to infinity with N/L?> — p,
at fixed a4, p, and T. The lower bound is the same for every temperature in the interval
(0, T). By (1.6), Theorem 1.1 states that Var, (W) > (2c; —€)(pa®)3/8BpL for every & > 0
and all sufficiently large L in any such sequence.

For comparison, the ideal Bose gas of density p condenses below the temperature
T.(0) = 47(p/7(3/2))*/3, where { is the Riemann zeta function, and

Ti(a,p) _ x18(3/2)*° (pa®)'/
T(p) 47 log D,

(1.12)
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Numerical simulations place the transition of the dilute hard-sphere gas close to T,
[65, 122]. Seiringer and Ueltschi proved an upper bound on the critical temperature
for Bose-Einstein condensation, by proving exponential decay, with spatial separation,
of the kernel of the one-particle density matrix above an explicit temperature [131].
The normal regime of Theorem 1.5 below starts at (1 + ¢)Z(3/2)%/3T. ~ 1.897(1 + ¢)T,
whereas their bound for the absence of condensation is much closer to T, namely
T.(145.09(0a)/6(1 4+ 0(1))) as pa® — 0, for a different quantity, in the grand-canonical
ensemble on domains with Dirichlet boundary conditions [131]. The interval (0, Ty) is
a small fraction, of order (pa®)!/3/1log(1/(pa®)), of the expected range of superfluidity.
It lies a logarithmic factor below the energy scale pa of the excitations of the gas. For
momentum p € R3, writing p?> = |p|?, Bogoliubov’s excitation spectrum in our units
is e(p) = (p?(p? + 167ap))'/? [27]. It is approximately linear for p?> < ap, where the
excitations are phonons, that is, low-momentum collective excitations, and approximately
quadratic for p? >> ap; the crossover energy is of order pa. We have T/ (pa) = xr/ log D,.
In this regime the theories of Landau and Bogoliubov predict that the normal fraction
1 — fs is very small [27, 91, 123]. Our lower bound c;(pa®)3/8 is far from this prediction.
Theorem 1.1 implies that the gas is superfluid in the sense of (1.2), but it does not
determine its expected near-unit value.

Our second result concerns rotation. The covariance matrix Cov,(.A) of the stochastic
area vector has smallest eigenvalue Amin(Covy(A)) = inf},_; Var,(A,). For xo € IR, let

Ra(xo) = sup,eq [y — xol.

Theorem 1.2. Let Q) C R® be a nonempty bounded open set. There exist constants co > 0
and ¢ > 0, depending only on Q, such that the following holds. Let a > 0 and p > 0 satisfy
pa’ < cg, let 0 < T < Ti(a,p), and consider the hard-sphere gas in LQ) along sequences with
N,L — coand N/ (L3|Q)|) — p. Then

. Amin(Covy (A)) 3\3/8
> . .
Lim inf BoLS Z ai(p’) (1.13)
N/(L*1Q))—p

Further, for every unit vector n € R3 and every xy € R3,

. I ) 2cq 313/8

lim inf 1-— > a . 1.14)

N e Tan |QyRQ(xo)2(p ) (
N/(L?Qf)—p

The bound (1.13) says that Cov,(A) > (1 —e€)c1(pa®)>/8BpL°1d in the sense of
quadratic forms, for every ¢ > 0 and all sufficiently large L. By (1.10), the inertia
deficit I, — I equals T n - Cov,(\A) n for every axis with direction #. Then (1.13) bounds
the deficit from below for all axes at once. For a general direction n, the proof rotates
the coordinates so that n becomes a coordinate direction; no symmetry of () is used. The
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constant in (1.14) depends on () and on the axis point xp, and not on n. Combining (1.13),
the identity (1.10), and the inequality I, < NL?Rq(x0)?/2, we obtain the bound (1.14).
When Q = (—1/2,1/2)? and xo = 0, the symmetries of the cube imply that I, and I,
do not depend on #, at every finite volume. In this case the nonclassical rotational inertia
fraction is the same for all axes through the center of the cube.

Our third result bounds the moment generating function of the winding vector by that
of a centered Gaussian (a sub-Gaussian bound), without any restriction on the density or
the temperature. Let u be the Bose path measure on A and W its winding vector, as in

(1.6).

Theorem 1.3. Let N > 1, L > 0,a > 0, and B > 0, and suppose that Xy 1 is nonempty. Then
for every t € R3,
E, exp(t- W) < exp(BN]|t|*/L?).

Expanding both sides to second order in t, we find that Var, (1 - W) < 28N|u|?/L?
for u € R3; by (1.6), this is the upper bound f; < 1. Combining this with Theorem 1.1,
we obtain the order of magnitude of the winding vector.

Corollary 1.4. Assume the hypotheses of Theorem 1.1, let ¢y be the constant there, and set
W = W/(BpL)2. Then Eyexp(t- W) < exp(N|t|?/(oL%)) for every t € R®, and
supy 1 IEMT/AVV’ < oo for every p > 1, where the supremum is over N and L in any sequence with
N/L3 — p. Further, every subsequential limit in distribution Wa, of W along such a sequence
satisfies EWo, = 0 and

2¢1(0a)*81d < Cov(Wa) < 21d.

The area satisfies a two-sided bound of the same kind. Since I, > 0, we have
Vary,(A,) < Blg, by (1.10), and Bly, < (14 0(1))|Q|Ra(x0)*BpL®/2. Then, by Theo-
rem 1.2, we find that the area variance has order of magnitude BpL°. We do not prove
the analog of Corollary 1.4 for the area, because we have no uniform bound on its higher
moments.

Theorem 1.5. Let ¢ € (0,1], let a,p > 0 satisfy pa> < (e/100)3, and consider a sequence
with N,L — oo and N/L3® — p. Then, for all sufficiently large L in the sequence and all
T > (1+¢)4mp?/3,

£(N,L,T) < 57(22—;)3/4 exp(—%w /Tlog(1+ e)>, (1.15)

and P, (W # 0) < 190(L2T/4m)3/? exp(—5+/Tlog(1 + ¢€)). In particular, f(N,L, T) — 0
and Var,(Wy) — 0, uniformly in T > (1 + ¢)4mp?/3.

With e = 1 and pa® < min{cy, 107°}, Theorems 1.1 and 1.5 give a superfluid interval
(0, T«(a,p)) and a normal interval [8770%/3, 00), which are disjoint; we prove nothing about
the temperatures in between.
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We conclude this section with several remarks on the scope of these results.

Remark 1.6. In Theorems 1.1 and 1.2, the derivatives in 8 and w are taken at 6 = 0 and
w = 0 at each finite N and L, and the thermodynamic limit is taken afterward. We do
not prove that fs(N,L,T) or I,/ I , converges, and we make no statement about the free
energy at a fixed nonzero twist or angular velocity. A twist of angle 0 changes the free
energy by fsN6?/L? + 0(6?), which is of order L, while the free energy itself is of order
L3. For this reason, asymptotic formulas for the free energy per unit volume, such as
those discussed in Section 1.3, do not by themselves control this curvature; one needs
estimates that resolve the twist-dependent part of the free energy, which is smaller than
the volume, together with control of its derivatives. Both of our quantities are responses
of the equilibrium state to static perturbations. Fisher, Barber, and Jasnow emphasized
that a nonzero equilibrium helicity modulus does not by itself establish the dynamical
stability of finite superflow [52, p. 1113]. Prokof’ev and Svistunov discuss how such
definitions relate to dynamical ones [125].

Remark 1.7. The proofs give the following finite-volume form of Theorem 1.1, uniform in
the density and the temperature. Let ¢y and c; be the constants of that theorem, let a > 0,
and let 0 < p1 < pp with ppa® < 2cg. There exists Ly such that fs(N,L, T) > c1(pra®)3/8,
where p; = N/L3, for all L > Lo, all N with p; € [o1,02],and all 0 < T < T.(a,pr). The
analogous statement holds for (1.13) and (1.14), with the lower limits omitted, p replaced
throughout by p; = N/(L?|Q)|), and the constants of Theorem 1.2. Each finite-volume
quantity is computed at a positive temperature; the remark gives no statement about
ground states.

Remark 1.8. Several properties expected of the dilute Bose gas are not addressed here. We
do not prove that f; tends to one as T or pa® tends to zero, and we do not determine the
leading low-temperature behavior of 1 — f;. We do not prove a positive critical velocity,
indefinitely circulating currents, or vortices with quantized circulation. For an excitation-
spectrum formulation of Landau’s criterion and the role of the order of limits, see [36,
Sections 2.3, 2.5, and 2.6 in arXiv version 4]. We do not prove a sharp phase transition, or
identify the temperature at which superfluidity disappears. We do not prove a central
limit theorem for the winding vector, or that the limit in distribution of W in Corollary 1.4
is unique. Finally, our results do not imply Bose-Einstein condensation; condensation for
this model is the subject of [112, 115].

Remark 1.9. The two results use different boundary conditions for a reason. In a box
with hard walls, a constant vector potential is removed by multiplying the wave function
by a phase, so the free energy does not depend on a constant twist; the twist must be
imposed through periodic boundary conditions. For the rotational response we use a
physical container. The nonclassical rotational inertia fraction depends on the shape of the
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container, and it is not expected to equal f;. In a vessel without rotational symmetry about
the axis, such as a cube, the walls set the superfluid component into an irrotational (curl-
free) motion that carries angular momentum, and even a fully superfluid fluid need not
have I, = 0; see [38] and [123, Section 14.2]. For the same reason, the angular momentum
L, does not commute with HI(\,),L in general, and I, is a Duhamel correlation of £,,, that
is, an average over imaginary time of covariances, as in quantum linear response theory
[89, Eq. (3.16)], rather than f Var(L,). See [33, Section IILE, Egs. (3.18)—(3.25)] for this
rotational response without cylindrical symmetry.

Remark 1.10. In general units, write k = #*/(2m) and measure temperature in units of
energy. The superfluid fraction is f; = mL2F"(0)/("*N) = mL? Var,(W;)/(Bh*N), which
agrees with (1.3). The identity (1.10) becomes Iy, — I, = 4m? Var,(A,)/(B#*), with
Iy, as in (1.4). The bound of Theorem 1.3 becomes E, exp(t- W) < exp(BxN|t|?/L?).
The threshold temperature is xxrpa/log D,, and the ideal-gas critical temperature is
4mtx(p/¢(3/2))%/3; the ratio (1.12) is unchanged. The fractions fs and 1 — I,,/I , are
dimensionless and do not depend on the choice of units. In the Brownian representation,
imaginary time then runs over [0, ] and the paths have generator xA.

1.3 Previous work

Physics. The dilute hard-sphere Bose gas is a standard model in the physics literature.
Following the work of Bogoliubov [27], Lee, Huang, and Yang computed its ground-state
energy to second order in the gas parameter and described its low-temperature properties
[92]. Hugenholtz and Pines derived a relation between the chemical potential and the
self-energies that yields a gapless excitation spectrum for an interacting condensed
Bose system at zero temperature [75, Section 6, Eq. (6.2)]. Path-integral Monte Carlo
simulations of the hard-sphere gas locate the superfluid transition close to the ideal-
gas temperature T. [65, 122]; both use the winding-number formula (1.6). Rotational
properties of trapped dilute gases are discussed in [123, 136]. These physical analyses
motivate superfluidity at low temperature, with a fraction close to one in the phonon
regime, while the simulations locate the transition. They do not constitute proofs of our
lower bounds on the response.

Lattice models. Rigorous results on long-range order and condensation are available for
lattice spin systems and lattice Bose gases [4, 45, 58, 83]. Several of them concern lattice
gases of hard-core bosons, whose nearest-neighbor hopping corresponds to spin-1/2 XY
couplings through the correspondence of Matsubara and Matsuda [108, Sections 2-3]. For
the superfluid response, Paramekanti, Trivedi, and Randeria obtained variational upper
bounds on the superfluid stiffness of disordered lattice systems [118]. These results do
not give positive lower bounds on the response of a continuum gas. In two dimensions,
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Frohlich and Spencer proved the Kosterlitz-Thouless transition of classical rotator models,
a transition at which the decay of correlations changes from exponential to a power law
[57].

Energy and free energy of the continuum gas. For the continuum gas at fixed density,
most rigorous results concern the energy and the free energy. Dyson proved upper and
lower bounds on the ground-state energy of hard spheres [44]. Lieb and Yngvason proved
that the ground-state energy per unit volume is 47tap?(1+ 0(1)) as pa®> — 0, for repulsive
interactions including hard cores [101]. The second-order term of Lee, Huang, and Yang
was proved as an upper bound for sufficiently weak, smooth, rapidly decaying repulsive
potentials in [147, Theorem 2.1], and for nonnegative radial compactly supported L3(IR%)
potentials, without a smallness assumption, in [12, Theorem 1.1], and as a lower bound
by Fournais and Solovej [54, 55], whose second paper treats interactions with hard cores;
see also [31]. For hard spheres, an upper bound with an error of the order of the second-
order term was proved in [13]. The sharp second-order upper bound is stated for hard
spheres in [15] and for general potentials in [16]. At positive temperature, Seiringer
[130, Theorem 1] proved a lower bound for the leading interaction correction to the
free energy, allowing hard cores and uniformly for temperatures up to the order of Tg,
down to zero. Yin [148, Theorem 1 and Corollary 1] proved the matching upper bound
for bounded, radial, compactly supported repulsive potentials when T /T, tends to a
tixed positive value. A leading-order free-energy upper bound for nonnegative radial
compactly supported L? potentials is proposed in [14]. At low temperatures, the free
energy to second order was proved as a lower bound in [66], and as an upper bound
for nonnegative radial compactly supported L?(IR®) potentials, at temperatures up to
a fixed multiple of pa, in [67]. The lower bound was extended to nonnegative radial
non-increasing potentials whose range is bounded by a fixed multiple of their scattering
length, including hard cores, in [53]. As explained in Remark 1.6, these bulk results do
not by themselves control the superfluid fraction.

Condensation in scaling limits. For continuum gases with short-range interactions,
Bose-Einstein condensation was proved in scaling limits in which the gas parameter
tends to zero as N — oco. Lieb and Seiringer proved complete condensation of the ground
state of a trapped gas in the Gross—Pitaevskii limit [99]; we refer to [105] for an account.
Bogoliubov theory and optimal rates of condensation in Gross-Pitaevskii limits were
obtained for periodic boxes [25, 26] and trapped gases [29, 30, 110], and scalings beyond
the Gross—Pitaevskii regime were treated in [3]. At positive temperature, condensation
was proved for a trapped gas by Deuchert, Seiringer, and Yngvason [40], and for a
homogeneous gas in the Gross-Pitaevskii limit by Deuchert and Seiringer [39]. For
the grand-canonical mean-field gas on a three-dimensional unit torus, Deuchert, Nam,
and Napiorkowski justified a Bogoliubov description of the Gibbs state at temperatures
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comparable to the condensation transition [41]; they also related condensation and
spontaneous U(1) symmetry breaking through ordered quasi-averages [42]. These mean-
tield results concern an interaction scaled with the particle number. For nonnegative
radial decreasing finite-range L! potentials, condensation has also been propagated from
small boxes to larger ones for low-energy states in a dilute scaling regime [35, Theorem 2].
A Neumann localization inequality for this strategy is given in [81, Theorem 3]. Siit
has proposed a proof of condensation for a class of potentials with nonnegative Fourier
transform at high density [140].

Condensation at fixed density. In a series of preprints, OpenAl proved Bose-Einstein
condensation for the dilute gas at fixed density in the thermodynamic limit. In [115],
it is proved that every ground state of the hard-sphere gas has a constant one-particle
orbital whose occupation is proportional to N when pa® is small. In [111], a condensate
fraction bounded below uniformly in small densities is obtained for fixed bounded,
nonnegative, radial, finite-range, nonzero potentials, at temperatures 0 < T < pz. In
[112], condensation is proved for the hard-sphere gas at a positive temperature. In the
main theorem [112, Theorem 1.1], one positive temperature is given for each small density.
Its scaled form [112, Theorem 2.1] holds uniformly in the scaled window 0 < T < DL
Under the change of units of [112, Section 10], our interval (0, T,) maps into a larger
window, for which we extend the thermal estimates of [112], not its condensation theorem,
in Appendix B. In the companion preprints [113, 114], the leading fraction outside the
condensate at zero temperature, called the quantum depletion, is determined for hard
spheres and for fixed bounded, nonnegative, radial, finite-range potentials with positive
scattering length, respectively. The thermodynamic limit is taken before the dilute limit
pa’® — 0. Our proofs adapt the thermal estimates of [112] and several of the methods of
[111, 112, 115]; Section 1.4 summarizes these debts, and the technical sections give the
precise attributions.

Superfluidity. Rigorous results on the superfluid response of interacting continuum
gases are few. Lieb, Seiringer, and Yngvason proved complete superfluidity of the ground
state of a dilute Bose gas in a Gross—Pitaevskii limit, defined through the response to an
imposed velocity field [103]; we compare their result with ours below. Kénenberg, Moser,
Seiringer, and Yngvason studied the superfluid fraction of a one-dimensional condensate
in a random potential, in a Gross—Pitaevskii limit [87], as mentioned in Section 1.1. For
rotating gases, Lieb and Seiringer derived the Gross—Pitaevskii equation from the many-
body problem [100], and the rotating Gross—Pitaevskii functional has been analyzed in
detail; see, for example, [37, 129]. These works concern rotation in the ground state and
Gross-Pitaevskii theory, including regimes in which the angular velocity scales with the
coupling. Here we study the susceptibility at positive temperature and w = 0. For the
ideal gas, the helicity modulus was computed by Barber [10].
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Cycles and loops. The loop representation (1.5) has been studied in its own right. Siit6
introduced cycle percolation in the Bose gas, in which a nonzero fraction of particles
belongs to permutation cycles whose lengths diverge in the thermodynamic limit, and
related it to condensation in the ideal gas [137]. He later proved that the two are
equivalent for the ideal gas and for the imperfect Bose gas, whose interaction depends
only on the particle number [138]. Ueltschi studied Feynman cycles and their relation to
off-diagonal long-range order [143, 144]. Betz and Ueltschi proved the existence of infinite
cycles and identified their length distribution in models of spatial random permutations
[21-23]. Adams, Collevecchio, and Konig obtained variational bounds from the loop
representation, and an equality identifying the free energy in specified high-temperature
or low-density regimes [2]. Konig developed a description in which infinitely long paths
appear alongside the finite loops [88]. Random loop representations of quantum spin
systems are studied in [24, 145], and loop ensembles of lattice Bose gases in [59]. We do
not know of a general argument that deduces winding fluctuations of order oL from
the existence of long cycles.

Comparison with the closest results. We now compare our results with the two closest
ones. Lieb, Seiringer, and Yngvason [103, Theorem 1] proved the asymptotics of the
ground-state energy under a twist that correspond to complete superfluidity, in a periodic
cube of fixed side length L, as N — oo with Na/L fixed. In this limit the density
grows and pa® = O(N~2). Their result controls the twist-dependent energy in this
scaling limit, which is stronger than computing a zero-temperature curvature at each
tixed finite volume. They also treated an annular cylinder with an imposed azimuthal
velocity field [103, Theorem 2]. In Theorem 1.1, we instead bound the curvature of the
canonical free energy, with particle number fixed, at finite volume. We fix a, the density,
and the positive temperature before taking the ordinary thermodynamic limit. The
strength of the conclusions also differs: the superfluid fraction is one in the limit of [103],
while in Theorem 1.1 we obtain only the lower bound c;(pa®)3/8. The Gross—Pitaevskii
superfluidity proof of [103] uses generalized Poincaré inequalities with a vector potential
[104, Theorem 3 and Corollary 1].

The condensation theorem of [112] holds for the same model, and, in its scaled form,
at temperatures within our interval (0, T). It concerns a different quantity. Condensation
is a property of the one-particle density matrix, whose kernel 7! (x, ) is represented by
configurations in which one path is open and runs from x to y; the superfluid fraction is
a property of the windings of closed loops. Neither property is known to imply the other
in general, and the examples above show that the two fractions can differ substantially.
The proofs also differ in an essential way. Both use a randomized local change of a short
piece of the paths along a random route, and a second-moment computation over two
independent choices of the route. In [112], as in [111, 115], a bounded second moment of
the resulting likelihood suffices, because the conclusion is a positive lower bound on the
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occupation of the constant orbital. To bound a variance from below by a quantity of order
L, we need a second moment that is 1+ O(1/L), and this requires new constructions; see
Section 1.4.

To our knowledge, Theorems 1.1 and 1.2 are the first positive lower bounds, in the
thermodynamic limit, on the superfluid fraction defined by a twist and on the nonclas-
sical rotational inertia fraction 1 — I,,/I ,, of the three-dimensional dilute hard-sphere
gas, at fixed exclusion distance, fixed positive density, and fixed positive temperature,
with the boundary conditions stated above. Earlier results include the Gross—Pitaevskii
ground-state theorem of [103], the ideal-gas calculation of [10], and the one-dimensional
disordered model of [87]. The exact winding bound of Theorem 1.3 is an elementary
consequence of the Gaussian shift and common-translation formulas underlying [33, 124];
related center-of-mass formulas are given in [139, Theorem III.1, Egs. (52)-(60) in arXiv
version 2].

1.4 Methods and their sources

The identities of Pollock and Ceperley and of Sindzingre, Klein, and Ceperley reduce
our two response bounds to lower bounds on the variances of the winding and of the
stochastic area; see Section 3. We obtain these bounds by changing the Brownian paths
in one short interval of imaginary time, a slab. The change cyclically reassigns endpoints
along a closed lattice route and resamples the selected paths from their conditional law.
For open routes, this construction is the one of [111, Section 9]. Closed routes allow us
to increase the winding, or the mean projected area, while preserving the configurations
at the two ends of the slab. The mean area gain uses moments of the stochastic area of
Brownian bridges, which can be computed from Lévy’s conditional characteristic function
[97, Equation (1.3.4)]; see also [149, Equation (2)]. Theorem 1.3 has a separate and short
proof. Shifting all paths by a common linear drift turns the weight /""" into a translation
of the endpoint configuration, and the Cauchy-Schwarz inequality at imaginary time
B/2 bounds the resulting overlap by the partition function.

We give an explicit canonical normal-phase estimate for the periodic dilute hard-
sphere gas (Theorem 1.5). The argument combines the canonical cycle representation
with a hard-core particle-insertion bound obtained from the normalized Fourier frame.
Related canonical ratio estimates for integrable repulsive potentials were proved by
Adams, Collevecchio, and Konig [2]; negative-chemical-potential cycle suppression and
high-temperature absence of condensation were established by Ueltschi [143] and by
Seiringer and Ueltschi [131].

The variance inequality of Hammersley and of Chapman and Robbins [34, 69] com-
pares the squared mean change of an observable with the chi-square divergence of the
changed law. We need to produce a macroscopic change at a small cost in divergence. We
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average the change over a random skeleton, a closed lattice walk drawn independently
of the configuration. From this skeleton we build the route by detours around the cells
where the local estimates fail. Squaring the averaged likelihood then produces two inde-
pendent skeletons, as in the standard second-moment method for averaged likelihoods;
see, for example, [7, 20, 121] and the source discussion after Lemma 5.3. As explained
in Section 1.3, a variance lower bound of order L in one slab requires a divergence of
order L~!. We obtain it from closed skeletons translated uniformly at random, for which
two independent copies rarely come close, together with exact cancellation of the signed
terms when the two routes have no encounters and their indicators agree in the com-
pared matchings. Since disjoint slabs are conditionally independent, we obtain a factor
proportional to 8, which makes the response bounds uniform in the temperature.

The path modifications and their comparisons adapt the methods of [111, 112, 115].
We state the thermal estimates adapted from [112] in Section 8, give precise attribution
at each technical step, and prove the enlarged torus window and the container versions
in Appendices A and B. The overview in Section 2 explains the route construction, the
cancellation in the divergence estimate, and the differences between winding and area.
As far as we know, the following parts of the argument are new relative to these sources.

* The use of surgeries along closed routes, combined with the Hammersley-Chapman-
Robbins inequality, to bound the variance of the winding and of the stochastic area
from below, and the signed estimate of order L~! for the chi-square divergence that
this requires (Sections 5 and 7). Likelihoods with their conditional means subtracted,
and the cancellation they allow, already appear in [113, Lemmas 6.6-6.8] and [114,
Lemma 5.2]. Averaging closed-route surgeries over many retained groups, with cross-
group invariance of rates and route indicators and an encounter bound for the signed
cross terms, improves the power from 1/2 to 3/8. The disjoint-group selection is
adapted from [112, Section 7.2], following [115, Section 6].

* The comparison of conditional normalizing constants for four endpoint matchings,
which adapts [115, Lemma 8.3], [112, Lemma 9.3], and [111, Section 10] to changes of
the endpoint matching (Section 7), and the adaptations of the local estimates of [112]
to the retained endpoint matching (Section 9).

¢ Random closed skeletons that wind once around the torus, and random polygons
whose projections have area of order L?, both translated uniformly at random, for
which the number | of nearby pairs of vertices of two independent copies satisfies
Eexp(c]) <1+ 0O(1/L). Here we use the ordered expansion in the proof of [111,
Lemma 8.1] with its first moment retained, as in Khas’'minskii’s continuous-time
exponential estimate [85, Section 3, Lemma 4, p. 315]. A related predecessor is the
endpoint-averaged encounter argument for open routes in [113, Sections 7 and 8,
especially Proposition 7.1 and Lemma 7.3], restated in [114, Proposition 6.1]; here
closed skeletons translated as a whole give the full exponential-moment excess O(1/L).
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Further new parts are the selection of a cycle with positive winding after detours,
detours anchored at fixed points that preserve a positive fraction of the area, and a
version for closed routes of the route-stability argument of [111, Lemmas 10.2 and
10.3, Section 10.4] (Section 6).

e The amplification over slabs through the law of total variance, which makes the
bounds uniform in the temperature (Section 5).

¢ The lower bound on the conditional mean of the area gain of a surgery (Section 11).

* The extension of the thermal estimates of [112] from scaled temperatures T < D1
to T < 19/ log D, by their proofs with each use of the temperature checked, which
raises the temperature threshold from order (pa)'/?pa to order pa/log(1/(pa®))
(Appendix B, and Appendix A in a container).

* The transfer of the thermal estimates of [112] to every nonempty bounded open
container with hard walls (Appendix A).

* The finite-volume moment-generating-function formulation of Theorem 1.3 and its
scaling consequences in Corollary 1.4, and the area-variance lower bounds uniform
over all rotation axes. Combined with the area identity and nonnegative inertia, the
latter give two-sided bounds on the area variance.

* The canonical high-temperature bound f; — 0 of Theorem 1.5, obtained from a
hard-core insertion-ratio estimate and cycle winding bounds (Section 4).

The elementary ingredients of these steps, such as the Cauchy-Schwarz inequality, the
law of total variance, and the decomposition of a closed walk into simple cycles, are
classical.

1.5 Organization of the paper

In Section 2, we give an overview of the proofs. Part I consists of Sections 3 and 4. In the
tirst, we define the Bose path measure, prove the exact identities (1.6) and (1.10), prove
Theorem 1.3, and show that the slabs are conditionally independent; in the second, we
prove Theorem 1.5. Part II develops the abstract variance, lattice-route, and matching
arguments. Section 5 proves the variance inequality for surgeries in one slab. Section 6
constructs the random routes and estimates their encounters, on the lattice alone. Section 7
studies surgeries of endpoint matchings under explicit hypotheses (H1)—-(H5) and bounds
the chi-square divergence of surgeries averaged over groups of paths. Part III applies
these results to the hard-sphere gas. Section 8 states the thermal estimates adapted
from [112] that we use. Section 9 verifies (H1)-(H4) for one slab of the hard-sphere gas,
including the adaptations of the estimates of [112] to the retained endpoint matching.
Section 10 verifies (H5) for the winding routes and proves Theorem 1.1 and Corollary 1.4,
and Section 11 does the same for the area routes and proves Theorem 1.2. Appendix A
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proves the thermal estimates in a nonempty bounded open container with hard walls,
and Appendix B proves their extension to higher temperatures on the torus.



SECTION 2

Overview of the proofs

In this section we explain the proofs of Theorems 1.1 and 1.2 and indicate where each
step is carried out. The two proofs follow the same scheme, and we describe it first for
the superfluid fraction. No statement in this section is used later.

It is convenient to work in the scaled units of [112]. We choose a length unit s such
that the box has side K = L/s, an integer, and the hard-core diameter becomes r = /D,
where D = N/K?3 is the number of particles per unit cell and « is a large fixed constant.
The dilute regime corresponds to large D, and the temperature range of our theorems
corresponds to scaled temperatures 0 < T < 13/ logD. In this overview, T = Sszhys
and p = 1/T denote the scaled temperature and inverse temperature, where Tppys is the
temperature of the introduction. In these units a unit cell contains many particles, the
particles are far apart compared with r, and a Brownian path of duration of order one
moves a distance of order one. Section 10 returns to physical units.

2.1 From response to fluctuations

The first step is classical. By the Feynman—-Kac formula, the canonical partition function
of the gas is an integral over configurations of N Brownian paths in the imaginary-time
interval [0, 8], which avoid each other at distance r and are closed up by a permutation
of their endpoints. On the torus, the closed paths have a winding vector W € Z3, the
sum of their displacements divided by K. Under the twisted Hamiltonian, the weight of

a path configuration is multiplied by €1, which leads to
TK?
fS = W Val'(W1). (21)

This identity is due to Pollock and Ceperley [124]. In the same way, rotation about an
axis with direction n multiplies the weight by a phase proportional to the stochastic area
n - A swept by the paths, and

[h—I=TVar(n-A), (2.2)

which is the identity of Sindzingre, Klein, and Ceperley [135]. We prove both identities
for the hard-core gas in Section 3, together with the bounds 0 < f; <1and 0 < < 1.
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To prove Theorems 1.1 and 1.2, we need lower bounds on two variances. Since

N = DK® and I; < CNK?, positive lower bounds on fs and on 1 — /Iy would follow
from

Var(W;) > ¢fDK,  Var(n-A) > cBDK°. (2.3)

Our bounds have this form with D replaced by D'/4, which gives the factor D~3/4, of
order (pa®)3/8, in the theorems.

The difficulty is that the winding vector is a topological quantity. A modification of
the paths near a point, or inside a ball of radius smaller than K/2, cannot change W. To
change W; by one, the paths must be reorganized along an entire loop around the torus.
To bound Var(W;) from below, we need a mechanism that acts on a macroscopic scale,
and the problem is to find one whose cost can be controlled.

2.2 A variance inequality

We use the following elementary inequality, which goes back to Hammersley [69] and
Chapman and Robbins [34]. Let u be a probability measure on the configurations, and
let Q be a Markov kernel, that is, a random transformation of a configuration; uQ is the
law of the transformed configuration. Let O be an observable, that is, a real function of
the configuration, with O € L?(u), and suppose that #Q has a density L = d(uQ)/ du
in L2(p). If the divergence x*(uQ || u) = [(L —1)?>dpu is positive, then

(]EHQO - IEHO>2
X2(uQll p)

Indeed, the numerator is the square of [(O —E,O)(L — 1) dy, and we may apply the
Cauchy-Schwarz inequality; if the divergence is zero, then so is the numerator. We apply
(2.4) with O = W; and with a kernel Q that we call a surgery: with probability at least
1/2 it rewires the paths so that W increases by a positive integer, and otherwise it does
nothing. The numerator is then at least 1/4, and a bound

xX*(uQ| p) < ;D V4/K (2.5)

Var, (O) >

(2.4)

implies Var(W;) > KD'/4/(4C;). We prove this bound in a single short slab of imaginary
time. The inequality (2.4) and its use are formalized in Section 5.

A rewiring along one fixed macroscopic loop generally changes the law too much for
this estimate. We obtain the small divergence by averaging over random choices of the
loop. We sample a random lattice loop I', which we call a skeleton, independently of the
configuration. The kernel Qr builds a route from I that depends on the configuration
(see Section 2.6), and we set Q = ErQr. Then

QI H) = Erp [ Lrlpdu—1, 26)
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where I" is an independent copy of I and Lr is the density of uQr. Averaged likelihoods
occur in minimax hypothesis testing; see [77, Section 1.1, equations (1.1)—=(1.4) in the
preprint version]. The independent-copy second-moment expansion appears explicitly
for random paths in [7, Section 2.1.2, equation (2.6) in arXiv version 2] and [20, proof of
Lemma 2.4, equation (2.8) in arXiv version 1], and for point reassignments in perturbed
lattices in [121, proof of Proposition 2.1, equation (2.3) in arXiv version 1]. In our setting,
if surgeries along two routes that never come close did not interact at all, then [ LyLp du
would equal one for such routes, and (2.6) would be controlled by the event that the two
routes meet. Two independent skeletons of length of order K in the torus, each translated
uniformly in the two transverse directions, meet with probability of order K - K=2 = K~
This is the source of the factor 1/K in (2.5). Making this heuristic rigorous is the main
work of the paper. There are three main difficulties: the paths interact through the hard
core, so that surgeries along distant routes do interact, through normalizing constants;
the routes must avoid regions where the gas is atypical; and two routes that do meet
must separate quickly.

2.3 One slab, and uniformity in temperature

We cut the imaginary-time interval [0, 8] into ng = [8/6] slabs of a fixed small length ¢,
together with a remainder. We record the positions of all particles at the times 0,6, 25, ...,
which we call the cut configurations, and we relabel the particles independently at each
cut. Given all cut configurations, the paths and endpoint matchings in distinct slabs are
independent. Before conditioning, every full slab, together with its two cut configurations,
has the same law. The winding vector and the stochastic area are sums of contributions
of the slabs. By the law of total variance, we have

Var(W;) > ngE Var(Wl(l) | endpoints of the first slab), (2.7)

where Wl(l) is the contribution of the first slab. We prove these facts in Section 3. Applying
(2.4) to the joint law with a surgery that acts in one slab and fixes its endpoints, we obtain
a lower bound of order KD'/4 on the expected conditional variance (Section 5). Then we
have Var(W;) > ngKD'/*/(4C;), and by (2.1), we obtain

> Imp 1
fo2 8C;D3/4 ~ 16C46D3/4

(2.8)

throughout the scaled temperature window 0 < T < 79/ log D, where T < 5~ for D
sufficiently large. The factor T in the Pollock—Ceperley identity is compensated by the
number of independent slabs, which is why our lower bound does not deteriorate as T
decreases. We fix the slab length § and the constant C; before D, so the bound in (2.8) is
of order D—3/4.
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2.4 The surgery in one slab

Fix one slab and condition on its initial configuration ¥ = (Y3,...,Yy) and its final
configuration Z = (Z3,...,Zy). What remains random is a matching ¢, which tells us
that the path starting at Y; ends at Z,(;), and the paths themselves. Their conditional law
is proportional to

HWY 7y dwl) 1{the paths stay at distance greater than r}, (2.9)

where Wi _,, is the unnormalized Brownian bridge measure. The matching is far from
uniform: its weight is a product of heat kernels, corrected by the hard-core interaction.

The thermal estimates of [112] describe the typical configuration of a short slab. At
most cells, there are many paths that stay near their cell and can be moved through any
neighboring cell, with probability close to one of avoiding all other paths. A cell where
this fails is called bad. The key input is a joint bound: for every prescribed set A of cells,
the probability that all cells of A are bad is at most pl4l, where p can be made small by
choosing the parameters. This bound is uniform in the scaled temperature window and
in all sufficiently large volumes. Section 8 states these inputs, and Appendix A proves
their versions in a container.

The surgery acts on a retained family of paths. In each cell with at least mM eligible
paths, we retain mM of them in a uniformly random order and divide them into m
groups of M; in other cells we retain none. We reveal everything except the matching of
the retained paths and the retained paths themselves (Section 9). The surgery chooses a
group uniformly at random. Given a closed lattice route v = (vo, v1,...,v,_1) of cells that
are good for this group, with positive winding number in the first coordinate direction, it
chooses one retained path of the group in each cell vy, reconnects the path from cell v to
the terminal point of the path chosen in cell vy, (indices modulo ¢), and resamples the
chosen paths from their exact conditional law given everything else; see Figure 2.1. The
changes of the displacements of the chosen paths add up to K times the homology vector
hom(7) of the route, so Wj increases by hom;(y) > 1 (Lemma 10.2). The closed route
is what makes this change topological. A cyclic shift of endpoints along an open route,
followed by exact resampling, was introduced in [111, Section 9] to compare a closed
path configuration with an opened one in a proof of Bose-Einstein condensation.

2.5 Why the chi-square divergence is small

Fix a group a and a labeled route of this group, that is, a route together with the paths
of the group chosen along it, and write 7 for the corresponding cyclic reassignment and
S for the chosen rows. The accepted surgery along it is a subprobability kernel whose
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e initial point ¥; o terminal point Z,(;y solid: old pairing dashed: new pairing
O O O O O O
Y0 U1 02 U3 U4 U5 00

Figure 2.1. The surgery along a route v = (vo, ..., vs) that winds once around the torus in the
tirst coordinate direction; the dashed cell is vg again. In each cell one retained path is chosen.
Its initial point is reconnected to the terminal point of the path chosen in the next cell, and the
chosen paths are resampled from their exact conditional law. All other paths, and all endpoints,
are unchanged. The changes of the displacements add up to Khom(), so in the example shown
the first coordinate of the winding vector increases by one.

outgoing mass at a matching ¢ is the probability R, (c) of these choices. Its incoming
density at a configuration reached by the surgery is explicit (Lemma 7.6):

Zg (Un_l;wsc)

Cn = Rn((TT(_l) Zs (0 05

the probability of the choices at the matching before the surgery, multiplied by the
conditional partition function of the chosen paths at that matching, and divided by their
conditional partition function at the matching after the surgery. After the completion
by the identity, the likelihood of the surgeries of group a for a skeleton I' is L,r =
1+ Y (cx — Rx), where the sum is over the labeled routes of group a. The kernel Q is
the mixture of the kernels Q(*) of the m groups, each with weight 1/m, so the density Lr
in (2.6) is m~ 'Y, L,r, and x?(uQ || 1) is the average over the m? pairs of groups (a,b) of
Err [(Lar —1)(Ly — 1) dp. For the m diagonal terms, a = b, and the m(m — 1) cross
terms, a # b, we must bound the sums, over pairs of labeled routes of groups a and b
built from two independent skeletons, of

/ (cx — R)(cor — Ry) di. (2.10)

Each such term involves four matchings of the retained paths: the current one, the two
matchings before each of the two surgeries, and the matching before both; the last enters
through the product cc,.

First let a = b, and suppose that the four matchings produce the same pair of routes
from the two skeletons. If, in addition, no cell of one route is within a fixed distance R of
the other, then the hard-core interaction between the two sets of chosen paths vanishes,
the normalizing constants factor, neither surgery changes the choices available to the
other, and the four products in (2.10) cancel exactly (Lemma 7.9). When the routes do
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come within distance R of each other, we only need an upper bound. Each nearby chosen
path costs a factor (1 — 17o.) !, where 7, bounds the probability that a resampled path
collides with one of the other chosen paths near it, and a path chosen by both routes
costs a fixed factor G. The first cost is small because 17, tends to zero as D — oo, by
the collision estimates of [112]. The second is rare, because each route chooses among
at least m, paths of the group in each cell, and two routes choose the same path with
probability at most 1/m,. By Lemmas 7.8 and 7.12, when the routes agree in the four
matchings, we find that a pair of routes contributes zero if Jr(y,7’) = 0 and at most
CetJr(17) otherwise, where Jz(7,7') counts pairs of cells of the two routes at distance at
most R and ¢ is small. Since ¢* < C(ezx —1) for x > ¢, if the routes did not depend on
the matching we would obtain

X2(uQ@ || ) < CE[e2IR0O) 1], 2.11)

Section 2.6 explains the additional term needed when they do.

Now let a # b. The two surgeries move rows of different groups, and a move of group
b changes none of the counts, bad sets, rates, and route indicators of group a. After
reindexing the matchings, three of the four products in (2.10) have the same integral, and
the comparison of the four normalizing constants bounds the signed sum from above
by a loss confined to the encounters of the two routes, which vanishes if Jg(y,7’) =0
(Lemma 7.13). This is an upper bound on an integrated signed sum, not a pointwise
cancellation: the hard core couples paths of different groups, and a move of one group
changes the conditional law of the paths of another. Averaged over the skeletons and the
configuration, each cross term is at most Cx 1o/ K.

This comparison adapts two arguments of [111, 115]. The first is the cancellation of
conditional normalizing constants away from the overlap of two changes [115, Lemma 8.3],
reproduced in [112, Lemma 9.3]. The second is the comparison of four endpoint assign-
ments, with the costs concentrated on shared paths and their predecessors, in [111,
Section 10]. There is one essential difference. In [111, 112, 115], a bound of order one on
the second moment of a density suffices, while here we need the divergence to be small.
We must keep the subtracted outgoing rates in (2.10) until we have used the cancellation
for route pairs without encounters. This is why we work with the signed expansion
rather than with positive bounds alone.

2.6 Random routes

The bound (2.11) is useful only if two routes built from independent skeletons rarely
meet and, when they do meet, separate quickly. A route built from a simple random walk
would not do: two independent walks in the two transverse directions return to each
other with probability of order k! after k steps, which is not summable. We use instead
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the dyadic random skeleton of [111, Section 8.1], also used in [112, 115]. It advances by
one cell in the first coordinate direction at each step, and its transverse displacement over
k steps has a conditional density bounded by Ck—3/?, given its past. The exponent 3/2
exceeds one, so that the expected number of future encounters with a fixed opposing
route is bounded. This is the mechanism of unpredictable paths, due to Benjamini,
Pemantle, and Peres [19] and Haggstrom and Mossel [68]. To close the loop we read the
transverse displacement forward and then backward, and to make encounters rare we
translate the loop by a uniform transverse vector. By an ordered-moment argument, we
obtain

Ee/r(CT) <14 C/K (2.12)

for two independent skeletons T, I’ (Proposition 6.6). The excess over one, rather than a
bounded exponential moment, is the new requirement here; it uses the random translation
in an essential way.

The skeleton ignores the bad cells. We replace each visit of the skeleton to a connected
cluster of bad cells by a detour along the outer boundary of the cluster, which consists
of good cells and is connected by a theorem of Kesten and Timar [84, 141]. The joint
bound p!4! makes large clusters rare, so the detoured route is accepted with probability
at least 1/2 and has few additional encounters. These detours are the construction of
[115, Section 7] and [112, Section 8] (Proposition 6.15).

There is an apparent circularity here, since the bad cells depend on the matching
of the retained paths, which the surgery changes. Precisely, a cell is bad for a group
when it contains fewer than m. retained paths of the group that can be moved, and
it is vulnerable when it contains fewer than m, + 2 of them. The four matchings in
(2.10) may produce different routes from the same skeleton, and the exact cancellation
described above can fail. The way out is that a surgery changes the number of usable
paths only in the cells it visits, and only by a bounded amount. All four bad sets lie in
the vulnerable set of a common matching, and the routes can differ only if a component
of the vulnerable set is approached by both skeletons. Let A. be the total number of
cells in such components. If A, = 0, the route indicators agree in all four matchings.
Contributions of route pairs without encounters then cancel exactly, and contributions
with encounters are bounded by the positive estimate above. In general, the number
of possible pairs of routes is at most 4« (Lemma 6.16). This follows the stability and
path-list argument of [111, Lemmas 10.2-10.3]. Averaging over the environment and
using the joint bound for the vulnerable set, we obtain E[e2e/r(TI)+20ecds] — 1 < C/K
for a constant crec (Corollary 6.19), which bounds the divergence of the surgeries of one
group by C./K. Combining the diagonal and the cross terms, Theorem 7.14 bounds
X>(uQ || u) by Cs/(mK) + Cx110c/K. The one-opponent collision bound of Lemma 9.9
applies to the normalized one-path trial law before conditioning on avoidance of the
other retained paths. The resulting union bound over all relevant retained paths is at
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most 1/2 for the choice of m in (10.7), with m comparable to D/4. Since Moc is of order
D~1/4, we obtain (2.5).

2.7 Rotation

For Theorem 1.2 we replace the winding loops by polygons of large area. Inside the
container we place a cube of side H comparable to K, at distance comparable to K from
the walls, and in it a diamond-shaped lattice polygon of side of order H, with the same
dyadic transverse fluctuations and a uniform random translation. Detours are made
separately on each of its four sides, so that the area of the routed polygon remains at
least cH?.

The polygon is not planar, since its transverse fluctuations also move it out of the
plane, but its projection onto the plane orthogonal to the axis has signed area of order
H?. The surgery along a polygon 7 changes the component of the stochastic area along
the axis by this projected area, up to two errors. The chords between neighboring
endpoints contribute an error that is bounded pathwise by a constant times the length of
7. The stochastic areas of the original and resampled Brownian bridges are not controlled
pathwise, since a confined Brownian path can sweep a large signed area through small
loops. We control them in mean, averaging over both the original chosen paths and
their replacements, conditionally on everything else (Proposition 11.7). The mean gain
of the surgeries of each group is at least cH?, and so is that of their mixture, whose x>
divergence is at most CﬁD_l/ 4/H. Combining (2.4) with the slab decomposition, we
obtain Var(n - A) > cngD!'/4K°. Since Ig < CNK?, we conclude from the identity (2.2)
that 1 — I/I has the claimed lower bound. Rotating the container reduces every axis
direction to the vertical one.

The thermal estimates of [112] are proved on the torus, and in Appendix B we extend
them to higher temperatures. In Appendix A we prove them for cells at a fixed distance
from the walls of an arbitrary bounded open container. The routes never approach the
walls, so the remaining arguments are the same as on the torus.

2.8 The order of choices

The constants are chosen in the following order (Section 10). We first fix the spatial
constants of the thermal estimates and the temperature coefficient xt, then the geometry
of the routes and the encounter coefficients, including the exponent 0, for routes of
different groups, then the upper bound pmax on the base for bad cells. From the thermal
estimates we then obtain the slab length ¢ and the local constants, including the factor G.
Next we choose the number M of retained paths per cell in each group, which makes the
cost of shared paths small, and then a density threshold Dyyin, which makes the collision
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probability #),. small, and, for each D > Dpin, the number m(D) of groups. The constant
C; depends only on the choices made before Dpin. Only after these choices do we let K
tend to infinity. In particular, no constant depends on the volume or on the temperature,
so we have the uniformity stated in Theorems 1.1 and 1.2.
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Exact identities



SECTION 3

The Bose path measure and exact identities

This section collects the exact response identities. All statements are at finite volume and
require no dilution assumption; the configuration domain is assumed nonempty. All
derivatives are taken at finite volume.

In Section 3.1, we define the hard-core Hamiltonians on the torus and in a bounded
container, the twisted and rotating free energies, the superfluid fraction, and the moment
of inertia. Section 3.2 recalls the Feynman-Kac representation, defines the Bose path
measure, and introduces the winding vector and the stochastic area. Section 3.3 bounds
the moment generating function of the winding vector by that of a centered Gaussian
and records the consequences for its scaling. In Section 3.4, we express the superfluid
fraction through the variance of the winding vector and through the fluctuations of the
total momentum. In Section 3.5, we prove that the moment of inertia is nonnegative
and that its deficit from the classical value is the variance of the stochastic area. Finally,
Section 3.6 decomposes imaginary time into slabs, proves that the slabs are conditionally
independent given the configurations at the cut times, and deduces the variance inequality
used to amplify single-slab estimates.

3.1 The model

We use the units of Section 1.2 and Remark 1.10: # = 1, m = 1/2, and Boltzmann’'s
constant one. The one-particle kinetic energy is —A, the temperature is T > 0, and

B=1/T.

Containers and configuration domains. The torus of side L > 0 is A; = (R/LZ)3 with
the distance dr(x,y) = min;,3|x — y + Lk|. A container is a nonempty bounded open
set U C IR3, equipped with the Euclidean distance. Fix an exclusion distance a > 0 and
N > 1. The configuration domains are

X ={X €A} :dp(x;,xj) > aforalli # j},

N s 3.1)
AN(U) ={XeU" :|x;—xj| >aforalli# j},

where X = (x1,...,xy). With the periodic distance, Xnx(AL) = Xn 1. In applications
the container is U = L) in physical units or U = K(Q) in scaled units; in particular,
AN(LQ) = XI\(},L in the notation of Section 1. We write Xy for either X'y or Xn(U)

29
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when a statement applies to both, and X for the corresponding one-particle space, which
is AL on the torus and RR? for a container. The set Xy is open, and it is invariant under
the permutations (7X); = x,(;), ™ € Sn. We assume throughout that Xy is nonempty.

Hamiltonians. Let Lgym
invariant under all permutations of the particle coordinates. Let Hj (Xy) be the closure in
H! of the smooth functions with compact support in Xy (on the torus, smooth functions

on ALN with compact support in X'y 1), and set Oy = H(l)(XN) N L2, (Xx). The form

sym

(Xn) be the space of square-integrable functions on X}y that are

al 2
qly] = Z; /XN|V1-1P| dX, ¢ €Qy, (3.2)

is closed and nonnegative. We denote the associated self-adjoint operator on Lgym(é\,’ N) by
Hy 1 on the torus and by Hy(U) for a container, and write H for either. It is the Dirichlet
realization of — ) ; A; on symmetric functions: the boundary condition is imposed on
the collision set {|x; — x;| = a} and, for a container, on the walls 0U. The same form on
H}(Xy), without the symmetry constraint, defines the labeled operator H'® on L2(XYy).
Since X is invariant under permutations, H%b commutes with them, and H is the

restriction of HP to the reducing subspace L2, . (Xy).
g P sym

Lemma 3.1. The operator H has compact resolvent, and for every t > 0 and k > 0 we have
tr(H*e tH) < co. The partition function Z = tre PH satisfies 0 < Z < co.

Proof. Extension by zero maps H}(Xy) isometrically into H!(AY) on the torus, and into
H} (BN) for a container, where B is an open cube containing U; the form (3.2) is preserved.
By the min—-max principle [127, Theorem XIIL2], the k-th eigenvalue of H, counted with
multiplicity, is at least the k-th eigenvalue of the Laplacian on AY, respectively of the
Dirichlet Laplacian on BN. These comparison operators have explicit spectra and finite
heat traces at every positive time. This proves that H has compact resolvent and that
tre tH < co. Since Afe™™ < Cye™t/2 for A > 0, we also have tr(H¥e~*!) < co. Since
AN is open and nonempty, it contains the support of a nonnegative, nonzero smooth
function ¢, and ¥ ¢(7tX) is a nonzero element of Qy. In particular L% (Xy) # {0},

sym

and Z > 0. O]

We write (B) = Z~!tr(Be PH) for the Gibbs expectation of a bounded operator B.
For a bounded measurable function f on X}y that is invariant under permutations, (f)
denotes the expectation of the corresponding multiplication operator.

Twisted boundary conditions. On the torus, let ¢ € R3. The form

N
Byl =) [ 1-iVi+9/LpPdX,  peQn, 3
i=17"NL
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is closed and bounded below, since g9 < 29 + 2N|8|>’L~2 and g < 299 + 2N|9|2L~2 in the
sense of forms. We denote the associated self-adjoint operator by Hy 1 (¢), and for 6 € R
we write Hy 1.(0) = Hy (fe1), so that

N
HN,L(G) = Z(—ivi + Beq /L)2
i=1

The twist convention is that of Section 1.2: Hy 1(0) is unitarily equivalent to — Y_; A; with
phase ¢! when one particle is translated by Le;. By the min-max comparison of g¢ with
g and Lemma 3.1, the operator e tHN.L(9) is trace class for every t > 0. The twisted free
energy is

FN,L/T(IS‘) = —Tlogtr e_ﬁHN’L(ﬂ), FN,L,T(G) = FN,L,T(Gel). (3.4)

Definition 3.2. The superfluid fraction of the canonical hard-core Bose gas on Ay is

L2
(N, L, T) = S B (0)] . (3.5)

By Lemma 3.13(3), 6 — Fy ,7(0) is twice continuously differentiable. The derivative
in (3.5) exists. The physical interpretation and the order of limits are given in Section 1.2
and Remark 1.10.

Rotation. Let U be a container, let n € R3 be a unit vector, and let x; € R3. The
axis of rotation is the line through xp with direction n. We write y; = x; — xp and
Rp = sup,..;|x — xg| < 0. For ¢ € Qy, define the components of the angular momentum
about xy by

z

N
Lop =) e (yix (ZiVi))p=—i) (e xy) Vg, =123 (36)
i=1

i=1

and set £ = (L1, £5,£L3) and L, = n - L. For w € R3, the operator w - L is given by (3.6)
with ey, replaced by w.

Lemma 3.3. Let w € IR®. For all ¢, € Qn, we have w - Lip € L (An(U)),
lw- Lp|* < |wNRGaly],  (pw- L) = (@ L, ). (3.7)

The form q[y] — (Y, w - L) on Qy is real, closed, and bounded below. Its self-adjoint operator
H — w - L satisfies tre"(H=9"L) < oo for every t > 0.

Proof. The vector field v(x) = w x (x — xp) satisfies |v| < |w|Ry on U and divo = 0. By
the Cauchy-Schwarz inequality in R3N, we have pointwise

2
Lol Vip| < (L)) LIV < [wPNRFY IV,
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and integrating, we obtain the first inequality in (3.7). Since the differential expression is
invariant under permutations of the particles, it maps symmetric functions to symmetric
functions. For smooth ¢, with compact support in X' (U), we obtain the symmetry
relation in (3.7) by integration by parts, using div v = 0. Since both sides are continuous
on Qy with the H! norm, the relation extends to Qy; in particular (i, w - L) is real.
The first inequality in (3.7) implies

[(, w - L) < 3q[p] + 3w [*NRG||y|%, (3.8)

so the perturbation has relative form bound less than one. By the theorem on relatively
form-bounded perturbations of closed quadratic forms [126, Theorem X.17], we conclude
that the perturbed form is closed and bounded below on Qy. By (3.8) and the min-max
principle, the k-th eigenvalue of H — w - £ is at least half the k-th eigenvalue of H minus
|w|?NR3/2, and the trace bound follows from Lemma 3.1. O

The rotating-frame free energy is
F'Yw) = —Tlogtre_ﬁ(H_“"E), w € R3, (3.9)

and for the fixed axis we write F**'(w) = F*'(wn), w € R. Both depend on x( through
L.

Definition 3.4. The moment of inertia tensor about xy and the moment of inertia about
the axis (n, xg) are

I (x0) = —awbawcprot(w)}w_o, I(n, %) = —ai,FrOt(wn)‘w_o = Yyl (xo).
- - b,c
(3.10)

The classical moment of inertia tensor and the classical moment of inertia are

N N
Lape(x0) = m<2(\]/i!25bc - yi,byi,c)>, Iq(n,x0) = m<2|“ X yi|2>, (3.11)
i=1 i=1

withm =1/2 and y; = x; — xo.

The function F™! is twice continuously differentiable by Proposition 3.16, which
justifies (3.10); the second identity in (3.10) is the chain rule. The identity |y|?> — (n-y)? =
In x y|?> shows that I(n,x0) = ¥ npnclape(x0). The ratio 1 — I(n,x0)/1q(n, xo) is the
nonclassical rotational inertia fraction. For U = L(), the axis point in this definition is the
physical point Lxp used in Section 1.2.
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3.2 The Feynman-Kac representation and the Bose path measure

Brownian bridges. Let p;(x) = (47tt)~3/2exp(—|x|?/(4t)) be the heat kernel of A on
R3. Brownian motion with generator A has independent coordinates, each of variance
2s at time s. For x,iy € R®> and t > 0, let wa be the finite measure on C(][0, t];R®) with
total mass p;(y — x) whose normalization is the law of the Brownian bridge from x to y
of duration t. Every continuous path 7: [0,#] — Ay has a continuous lift § to R?, unique
up to a translation by LZ3, and we call

d(y) = 7(t) —7(0) € R

the lifted displacement of . For x,y € Ay with representatives %,7 € R3, the torus
bridge measure is
W= Y (pr,). Wt
XY PTy )« %5+ Lk’
kez3

where pr; : R> — Ay is the projection; it does not depend on the choice of representatives,
and the paths in the k-th term are exactly those with d(y) = §+ Lk — %. For configurations
X, Y e XN, we set Wi | = QN .y @ measure on paths X(-) = (x1(-),...,xn(")) in
C([0, t];XN). We use two standard properties of these measures. First, they are invariant
under time reversal, in the sense that the image of W , under X(-) — X(t — -) is W/ .

Second, they satisfy the concatenation identity
W7 = /XN Wiy ® Wiy ,dY,  st>0, (3.12)

where ® denotes the image of the product measure under concatenation of paths at time
s. Identity (3.12) is the Markov property of Brownian motion.

Fort > 0,let & = {X(:) : X(s) € Xy for all s € [0,t]} be the event that the configura-
tion path stays in Xy; on this event no two particles come within distance 2 and, for a
container, no particle leaves U. For X, Y € Xy, the killed kernel is

Ki(X,Y) = Wh (&), KX, Y)= % Y Ki(X,7Y). (3.13)

TESN
Proposition 3.5. Let t > 0.

1. The operator e~ tH™ op L%(Xy) is an integral operator with kernel K.

2. For a container U, let a(x) = Ax + c be an affine real vector field with tr A = 0, let V
be a bounded measurable real function on Xn(U) satisfying V(nX) = V(X) for every
1t € Sy (almost everywhere in X), and let Hﬁ} be the operator associated with the closed

form Y| (=iV; — a(x;)) 9> + (¢, V) on HY (XN (U)). Then e 3V has the kernel

/& exp(—ié/ota(xi(s))»odxi(s)—/OtV(X(s))ds> Wi (dX(-),  (314)
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where o denotes the Stratonovich integral, which agrees with the It integral because div a =
0.

The same statements hold for the restrictions of these operators to Lgym(XN), with the kernels
symmetrized in the second variable as in (3.13).

The path-integral description of the Bose gas through permutation cycles of Brownian
paths goes back to Feynman [48]. Ginibre studied reduced density matrices of quantum
gases, including hard-core potentials [61, 62]; see also his account of functional integration
[63]. For general background on functional integration, see [133, Sections 6 and 15]. For
arbitrary open domains, see [32, Proposition 2.9 and Theorem 6.1], with time rescaled
from generator A/2 to A. For a container, let O,, T Xy be an increasing smooth relatively
compact exhaustion. After extension by zero, H}(Ox) C H}(Xy), and their union is
dense in H}(Xy) in the form norm. Then the Dirichlet semigroups on O, extended
by zero, converge strongly to the semigroup on Xy. The same conclusion holds for
the magnetic forms, since the vector potential is bounded on the configuration domain
and the scalar potential is bounded. A continuous path whose image on [0, ] lies
in Xy lies in some O,,. The survival indicators increase to 1¢,. The nonnegative path
integrals converge monotonically; the magnetic ones converge by dominated convergence,
since their integrands have modulus at most etlV=-ll=. For the torus case of (1), see [18,
Proposition 4.4 in arXiv version 4], applied to the H} realization on the open configuration
domain; conditioning on the endpoint gives the kernel above. The sign conventions for
the phases in part (2) play no role below, since all the partition functions we consider are
real.

Lemma 3.6. The kernels have the following properties.
1. Forall X,Y € Xy and 7w € Sy, we have Ki(X,Y) = K¢(Y,X) > 0 and K¢(tX, 7Y) =
Ki(X,Y). The kernel K3 is symmetric and invariant under permutations of either arqument.
2. Fors,t >0and X,Z € Xy,

/ Ke(X, Y)K:(Y, Z) dY = Keut(X, Z), / K3 (X, Y)KS(Y, Z)dY = K3, ,(X, Z).
X X
: : (3.15)
3. We have
. 1
Z=tre PH = /X K3(X, X)dX = N Y. /X Kg(X,nX)dX, (3.16)
N N

TESN

and (fy =Z71 [ S (X)K%(X, X) dX for every bounded measurable symmetric function
f. The analogous formula holds for the operators of Proposition 3.5(2).

Proof. Part (1) follows from the time-reversal invariance of the bridge measures, the
invariance of Xy under permutations, and the definition of K}. For part (2), we apply
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(3.12) and note that a concatenated path lies in &, if and only if both pieces lie in &;
and &, respectively; the requirement Y € Xy is part of this event. This proves the first
identity. For the second, we insert the definition of K®, change variables Y — 7~ 1Y in
the term indexed by (71, 0), and use part (1) and the first identity; the double sum over
Sn X Sy then reduces to N! copies of the sum defining K¢_,.

For part (3), let Poym be the orthogonal projection of L?(Xy) onto L3, (Xy). It com-

mutes with H'??, and by Proposition 3.5(1) the operator A = e PH™/ 2Psym has the kernel
KZ /- 1t is self-adjoint and Hilbert-Schmidt by Lemma 3.1, and tra e PH = tr A% =

ff|K;/2(X,Y)|2dX dY. By part (1) and (3.15), the last integral equals fK;(X, X)dX.

The formula for (f) follows in the same way from tr(fe fH) = tr(A fe*ﬁHlab/ 2Psym)-
For the operators of Proposition 3.5(2), write k; for the kernel (3.14) and k} for its sym-
metrization. Apply [32, Theorem 6.1] to the globally defined affine configuration-space
vector field (a(x7),...,a(xn)), with scalar potential V /2 extended by zero and time 2t.
It gives joint continuity of k; on Xy (U)2. The bound |k;(X,Y)| < etlV-ll=(47t)=3N/2 and
the finite volume of Xx(U) show that the convolution of two symmetrized kernels is
continuous. Thus the semigroup identity, initially valid almost everywhere on Xy (U)?,
holds everywhere. Self-adjointness likewise gives ki (Y, X) = ki(X,Y) everywhere. In
particular,

s (X, X :/ K (X, Y)[2dY.
HOX) = [ a0

Since the vector field and the scalar potential are bounded on the configuration domain,
their form satisfies g, v [¢] > 3g[¢] — C||¢||>. The min-max argument of Lemma 3.1 there-
fore makes the half-time symmetrized semigroup Hilbert-Schmidt. The same argument
as above proves both trace formulas. O

Definition 3.7. We denote the Bose path measure by y, or by uy g on the torus and
iN,up in a container, suppressing the fixed exclusion distance. It is the probability
measure on Sy x C([0, B]; XV) given by

1

u(m) < dX()) = 5 [, 1 (X)W o (dX()dXo 617

We write E, Var, and Cov for expectation, variance, and covariance under .

By (3.13) and (3.16), i has total mass one, and its normalizing constant is Z =
1) Ty K%(X, X) dX. This expression is positive and finite without reference to H: Kg(X, wX)

is bounded by [1; sup, Y73 pp(z + Lk) on the torus and by (47) 3N/2 in a container,
XN has finite volume, and, since Xy is open, the bridge from X € X’y to itself stays
in Xy with positive probability. The proof of Theorem 3.10 uses only this description
of . Under p, the random path satisfies X(0) = Xp and x;(8) = x,(;(0) for every
i. If (i1, ..., i) is a cycle of 7, with 7(i;) = i;;1 and i;;; = i1, then the concatenation
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of x;,(-),...,x; () is a continuous closed loop of duration kB. We call these loops the
worldlines. They are closed by the endpoint permutation alone; no segments are added
to close them. The labels are bookkeeping: all observables below are functions of the
unlabeled collection of worldlines.

Lemma 3.8. For every T € [0, B] and every bounded measurable function f on Xy that is
invariant under permutations, we have Ef (X (7)) = (f).

Proof. For T = 0, the claim follows from (3.17) and Lemma 3.6(3), and for T = g it follows
from the case T = 0 because X(B) = X(0) and f is symmetric. For 0 < T < 8, we split
the bridge measure at time 7 using (3.12), as in the proof of Lemma 3.6(2). This gives

Ef(X(1) = 1o 2/ Ko (X, Y)£(Y)Kp_e(Y, 7X) dX dY

=2 / / Ko (Y, X)K=(X, Y) f(Y) dX dY.

Using K¢ (71X, Y) = K¢(X/, 7Y) and (3.15), the integral over X equals K5(Y,Y), and

Lemma 3.6(3) completes the proof. O

Winding vector and stochastic area. On the torus, the winding vector of (7, X(-)) is
1 N
=—Y d(x(-) eR’. (3.18)

Let #; € [0,L)3 be representatives of x;(0). Since x;(B) = X(7)(0), we have d(x;()) =
Xn(i) — %i + Lk; for some k; € Z3. Summing over i, we find that W = Y ;k; € Z3. The
vector W is the total homology class of the worldlines. We write W = (Wy, W,, W3).

For a container, the stochastic area vector of (77, X(+)) is

2/ ) — xp) x odx;(s). (3.19)

For a path of any duration s > 0 and reference point a, we use the vector limit of the
dyadic left-point sums 3 Zii_ol(w(kSZ’e) —a) x (w((k+1)s27%) — w(ks2™")), set to zero
where that vector limit does not exist. This is a Borel function of the path and agrees
W;IZ-almost everywhere, for every y,z, with the Itd6 and Stratonovich area integrals,
whose coordinate integrands and integrators have zero mutual quadratic covariation. To
justify the asserted almost-sure limit, let A, be the dyadic sum under a normalized bridge
of duration s. Given the level-¢ vertices, each midpoint of an interval with endpoints P, Q
and duration h is (P + Q)/2 + ¢, with independent centered Gaussian ¢ of covariance
(h/2)1. lts contribution to Ay, — Ay is 3¢ x (Q — P). Thus (A) is a martingale and
E|Apq — Ag> < CSIWZ_2 . The summable increment variances give convergence almost
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surely and in L?; convergence in probability of the left-point sums to the Ito integral

identifies the limit. All stochastic areas below use this convention, and configuration

areas are sums of the single-path areas. We write A, = n - A. Replacing x by x{, changes
the right side of (3.19) by

1 N 1, al

_2 —xg) X 1 (0)) = —E(xo — xg) ¥ Z(xn(i)(O) —x;(0)) =0,

1 i=1

so A does not depend on xy. Here we used the fact that the worldlines are closed;
the area of an individual path x;(-), or of a piece of the worldlines on a subinterval of
0, B], depends on the origin in general. The vector A is the stochastic area estimator of
Sindzingre, Klein, and Ceperley [135].

Lemma 3.9. For every nonnegative measurable function G of (7r, X(-)), we have

ZEG < —nes /XN/G 70X () Wh o (dX(1)) dXo. (3.20)

On the torus, Ee'Wl < oo for every r > 0. For a container, E|A|* < .

Proof. Inequality (3.20) follows from (3.17) by dropping the indicator of £z. On the torus,
we use ¢’ <TIL e'ld(xi()I/L and decompose each torus bridge measure into its lifts as
above. On the term in which d(x;()) = d;, with d; = %(; + Lk; — %;, the integrand is
constant, and the mass of that term is [T; pg(d;). Since r|d|/L < |d|*/(8B) 4 2pr*/L?, we

have
pﬁ(d)eﬂd\ IL < 211 (4 ) =372 a1/ (36)

and sup, s Y kez3 e~ 1=K/ (88) < oo After inserting these bounds into (3.20), the inte-
gral over X € [0,L)3N is finite.

For a container, write A = ); A ), where A is the contribution of particle i in (3.19),
so that |A|?2 < NY ;| AD|2. Under W?{,Y' the paths of different particles are independent,
and the normalized law of the path of particle i is that of s — x; +sB~!(y; — x;) + b(s),
where b is a Brownian bridge from 0 to 0 of duration B. Expanding (3.19) in terms of
b, we find that A" is the sum of a deterministic vector, linear functionals of b, and the
stochastic area (1/2) foﬁ b(s) x odb(s). Each of these terms has a finite second moment,
bounded uniformly for x;,y; € U. Since pg < (471B)~ —3/2 and U is bounded, we conclude
from (3.20) that E|A[*> < co. O

Used in: the square-integrability assertions in Propositions 3.17 and 5.6.
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3.3 An exact sub-Gaussian bound for the winding vector

In this section and the next, we work on the torus A;. For w € R3 and X € AN, we
write T, X = (x1 +w,...,xy + w). The map 7, preserves Xy and Lebesgue measure
and commutes with permutations, and K(7,X, 7Y) = Ks(X,Y) for s > 0, since the
torus bridge measures and the events & are invariant under a common translation of
all particles. The identity below is a path-space form of the common-translation relation
behind the winding and momentum formulas of Pollock and Ceperley [33, 124]. The nor-
malized overlap ®(v)/Z is the characteristic function of the total momentum and equals
the center-of-mass density-matrix kernel divided by the density in [139, Theorem IIL.1,
Egs. (52)—(60) in arXiv version 2]. We prove the winding moment-generating-function
identity directly by shifting the bridges.

Theorem 3.10. Let N > 1, L > 0, B > 0, and a > 0 be such that Xy 1 is nonempty. For
v € R3, let

®(v) = /X K5(X, T_0X) dX. (3.21)

Then 0 < ®(v) < ®(0) = Z for every v € R3, with ®(v) = Z if v € LZ3, and for every
teR3,

. N|t]2\ ®(2Bt/L
lEetW:exp<‘B LL' ) ( é ). (3.22)
In particular,
, N|t|?
Eet'W < exp(’B L|2 | >, (3.23)

with equality for t € (L2/2B)Z3. The law of W is invariant under W +— SW. for every signed
permutation matrix S; in particular EW = 0, Cov(W) = Var(W) 1d, and

28N
Var(u - W) < €—|u|2, u € R3, (3.24)

2
Proof. Lett € R® and v = 2Bt/L. Fix m € Sy and X, € XN, and let %p,..., %y € R3
be representatives of the coordinates of Xo. For k = (ky,...,ky) € (Z3)N, put d; =

fn’(i) + Lk; — %; and W} = ®i(prL)*W§i,fi+di'

By the definition of the torus bridge
measures, Wéo,nxo = Y« Wy, and the paths in the term indexed by k satisfy d(x;(-)) = d;.
Since Y ;(%,() — %) = 0, we have W = Y ;k; and t- W = L=y, t-d; on these paths.

Completing the square in the exponent of pg gives
pﬁ(d)etd/L — eﬁ|f|2/L2pﬁ(d_v), de R3.

The normalized Brownian bridge from % to ¥ + d of duration § is the law of s — % +
(s/B)d+ b(s), where b is a Brownian bridge from 0 to 0. Hence the shear w(s) — w(s) —
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(s/B)v maps it onto the normalized bridge from ¥ to ¥ + d — v. Since ng 4 has mass

pp(d), the last display shows that the shear maps e"/L Wg 44 ONO ePlif/L2 Wg Frd—p"
We apply this shear to every particle, on R® and then on Ay, where it maps X(s) to
T_so/pX(s). It translates all particles by the same vector at each time, and therefore it

preserves g. Hence

. 2772
[ e awy = NP W), W= @pr)WE

1

As k ranges over (Z3)N, the endpoints &; + d; — v = Xn(i) — v+ Lk; range over all lifts of
Xr(i) = U, which is the i-th coordinate of 777_,Xp. Summing over k, we find

/g et-wwioﬂx()(dx(.)) — eﬁN|t|2/L2Kﬁ(X0, T X0)-
B

We sum over 7, divide by Z N!, and integrate over Xj; all integrands are nonnegative. By
(3.17) and (3.13), this gives (3.22).

Next, let A = KE /5 > 0. Since 7, commutes with permutations, K$(tpX, 7Y) =
K$(X,Y). By Lemma 3.6(1)—(2) and this invariance,

®(0) =//A(X,Y)A(Y,T_UX) deXz//A(X,Y)A(X,TUY) dy dX.

Since Y — T,Y preserves Xy 1 and Lebesgue measure, the Cauchy-Schwarz inequality in
L?(dX dY) gives 0 < ®(v) < [[ A(X,Y)?dX dY. By Lemma 3.6(1)(2), the last integral
equals [ K;(X, X)dX = ®(0), which is Z by the description of u after Definition 3.7. If
v € LZ3, then T_, is the identity of AN, and ®(v) = ®(0). Together with (3.22), this
proves (3.23) and the equality case.

Let S be a 3 x 3 signed permutation matrix. The map x — Sx is an isometry of
Ar, it maps Brownian bridges to Brownian bridges, and it preserves Xy . Then the
measure y is invariant under (7, X(-)) — (7r,SX(-)), and this map sends W to SW.
With § = —Id, and since W is integrable by Lemma 3.9, we obtain EW = 0. Further,
Cov(W) = SCov(W)ST for all such S. Invariance under the diagonal sign changes
forces the off-diagonal entries of Cov(W) to vanish, and invariance under coordinate
permutations makes the diagonal entries equal. Finally, let u € R3. By Lemma 3.9, the
function r — Ee™ " is smooth, with derivatives computed under the expectation. By
(3.23), it is bounded by eBNIu?/1? The two functions are equal to one and have derivative
zero at r = 0, since EW = 0. Their difference is nonpositive, so its second derivative at
r = 0 is nonpositive, which gives E(u - W)? < 28N|u|?/L2. This is (3.24). O

Used in: Theorem 1.3, Corollary 1.4, and Lemma 4.4; see Section 10.6.
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The bound (3.23) states that every linear functional u - W with |u| = 1 is sub-Gaussian

with variance proxy
2BN N
— [z =2Pol, L= (3.25)
Here a variance proxy means that Eett'W < e t/2 for all real t; it bounds the variance
from above without asserting equality. By (3.32), 02 is also the value of Var(W;) that

corresponds to fs = 1. We record the standard consequences of (3.23).

Corollary 3.11. Let u € R3 be a unit vector. Forallr > 0 and p > 0,
P(ju-W|>r) <2/ Elu-W|P < p(202)P2T(p/2). (3.26)
In particular B(u - W)* < 160*. If Var(Wy) > v > 0, then

2
P(lu-W| > (0/2)1/2) > 2 3.27
Proof. For s > 0, Markov’s inequality and (3.23) imply that P(1- W > r) < e=s/10%5%/2,
and the choice s = r/0? gives e/ (20%), The same bound holds for —u - W, which proves
the first inequality in (3.26). Then

Elu-W|P = / pr”_llP(|u W[ >r)dr < Zp/ 1712/ (20%) qp — p (2(72)7’/2F(p/2).
0 0

For (3.27), set Y = (u-W)2. By Theorem 3.10, we have EY = Var(W;) > v. Since
E[Y1{y /23] < v/2, we have by the Cauchy-Schwarz inequality

EY — g < E[Y1jyse/m] < (EY)V2P(Y > 0/2)Y/2

Using EY —v/2 > v/2 and EY?2 < 160*, we obtain (3.27). This is the Paley-Zygmund
argument; for its original Rademacher-series forms, see [116, p. 192, Lemma 19] and [117,
p- 269, Lemma 7y]. O

The next corollary concerns sequences of parameters. It uses a lower bound on
Var(W1) of order L, which is the content of Theorem 1.1 in the dilute regime; here it is an
assumption.

Corollary 3.12. Let (N, Ly, Br)k>1 be parameters for which Xy, 1, is nonempty, let W) be the
corresponding winding vectors, and set Xy = L, V2w (K Suppose that BN/ L? < A forall k,
with A € (0,00). Then for all k, all t € R3, all unit vectors u, and all r > 0,

Ee' X < M, P(ju- Xy| > r) <27/, (3.28)
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In particular the laws of (Xy) are tight, and every subsequential weak limit X has a law
invariant under Xoo — — Xoo and satisfies Fet X~ < Mt for all t € R3. Suppose in addition

that Var(Wl(k)) > cLy for all k, with ¢ > 0. Then for all k and all unit vectors u,

2
]P(|u . W(k)| > (CLk/2)1/2) > 2506/\2’

and every subsequential weak limit Xoo satisfies Cov(Xeo) = Voold with ¢ < v < 2A.

(3.29)

The scope of these fluctuation bounds is discussed after Corollary 1.4; the hypotheses
here do not imply a unique limiting law or a central limit theorem.

Proof. Let cr,f = 2BkN;/L2, so that U,f < 2AL;. Then (3.23) implies that Ee!%x <
exp(c2|t|*/(2Ly)) < M, and the tail bound in (3.28) follows from (3.26). The tail
bound implies that the laws are tight. Since Ee?Xx < ¢#MI’, the variables !X+ are uni-
formly integrable, and [Eef %k converges to [Ee!' X~ along a weakly convergent subsequence.
This proves the bound on the limit. The law of X} is symmetric by Theorem 3.10, and so
is any weak limit.

Under the variance assumption, (3.27) with v = cLy and Uf < 4A2L% implies (3.29).
By Theorem 3.10, Cov(X;) = oId with o = Var(W\"))/L;, and ¢ < o < 02/L; < 2A
by (3.24). By (3.26), the fourth moments of X are bounded, and the second moments
converge along a weakly convergent subsequence. Then Cov(Xs) is the limit of v;Id
along this subsequence, and its value lies in [c, 2A]. O

3.4 Winding and the superfluid fraction

In this section, we abbreviate H = Hy 1, H(8) = Hy 1(8), and Z(8) = tre PH(®), 5o that
Z = Z(0). Pollock and Ceperley related the superfluid density to winding fluctuations
and momentum-density correlations, through the representation Z(¢)/Z = Ee®" of the
twisted partition function [33, 124]. We verify the second-order formulas (3.32) and (3.33)
for the present hard-core model from the untwisted Feynman—-Kac representation and
Theorem 3.10, without using this representation. For z € R3, let (T,¢)(X) = ¢(7-.X) on
Lgym (XN 1). For an eigenvalue A of H, let E, be its eigenspace, which is finite-dimensional
by Lemma 3.1.

Lemma 3.13. The following statements hold.

1. For every z € R3, the operator T is unitary, commutes with H, and maps every eigenspace
E, onto itself.

2. For every eigenvalue A, there are commuting Hermitian operators P) 1,P)0,Py3 on E,
such that 72;|EA = e‘iZ:A for z € R®, and Py yip = —iY;9x,,y for ¢ € E,. Moreover
Lol Paptpll™ < NA [l
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3. For every © € R®, the operator H(®) maps E, into itself and acts there as A +2L~19 - Py +
NL~2|9|2. Consequently

Z(8) = e PNIS/LE N7 =B tr o= 280 Pr/L) (3.30)
A

where the series converges uniformly on compact sets together with all partial derivatives of
order at most two, and Fy 1,1 is twice continuously differentiable on R3.

Proof. For part (1), the map 7_, preserves Xy 1 and Lebesgue measure and commutes
with permutations, so 7; is unitary. It maps smooth functions with compact support in
Xy 1 to such functions and preserves the H! norm and the form g. Hence it preserves
On, and q(¢, T.¢) = q(T—z¢,¢) for ¢,ip € Qn. For ¢ in the domain of H, this gives
q(o, T2¢) = (T_z¢, HY) = (@, T2 Hy) for every ¢ € Qy. Then T, lies in the domain of
H, and HT7,¢ = T,H. In particular 7, maps E, into itself, and since 7_, does too, onto
itself.

For part (2), the translations are strongly continuous, so z — 7;|g, is a continuous
unitary representation of IR® on the finite-dimensional space E,. For each b, the continu-
ous one-parameter group s — s, |g, of unitary matrices is e~ Prb for a Hermitian matrix
P, 5. These matrices commute, since the groups do, and 7z|g, = e >4, Let ¢ € E,. After
extension by zero, p € H'(AY), and the difference quotients s~1(7s, i — 1) converge
in L2 to — X Bx],,bv,b. Their limit is also —iP) ;1, which proves the formula for P, ;. The
pointwise bound |}; Vﬂ/}\z < sz]vj¢|2 gives Y|Py pt]|? < Ngly] = NA||p|.

For part (3), let ¢ € E, and ¢ € Q. By integration by parts for smooth functions with
compact support in Xy 1, and by density, (¢, —1};dx,,§) = (—1L; 9x;, ¢, ¢). Expanding
the square in (3.3) and using part (2), we find

2 2

99(9. 9) = (g, p) + %<¢m9 Payp) + Ngl (o) = (o, (A+ %19 Py + Ng‘ )¥).

Hence 1 lies in the domain of H(#), and H(9) acts on E, as stated. Let B, (¢) be this
Hermitian operator on E). Since H has compact resolvent, Lgym(é\,’ N,) is the orthogonal
sum of the spaces E,. The orthogonal sum of the operators B, () is self-adjoint, and
its restriction to finite sums of eigenvectors of H is a core. This restriction is contained
in H(9). Since H(9) is closed, it also contains the closure of the restriction, which is
the orthogonal sum. A self-adjoint operator has no proper symmetric extension, so the
orthogonal sum is H(9). This gives (3.30), since e FB1(8) = ¢=PA=BNIOI*/L?o—2p0-P/L.

Let r > 0, and let y be a multi-index with |y| < 2. By part (2) and the Cauchy-
Schwarz inequality, ||¢ - P|| < [¢|v/NA for ¢ € R®. Since the matrices P, , commute, we
obtain for [¢| <r

3 tr e—zﬁﬂ‘PA/L‘ < dimE, (Zﬁ_ \ZN/\> \vlezgr\/m/L < dimE, (2[5_ \L/NA) |7|€[3A/2+2ﬁNr2/L2.
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Since Y5 (14 A)dimE e PA/2 = tr((1 + H)e P1/2) < oo by Lemma 3.1, the series in
(3.30) and its partial derivatives of order at most two converge uniformly on compact
subsets of R3. Hence Z is twice continuously differentiable, and since Z(#) > 0, so is
FN,L,T = —TlOg Z. [

Proposition 3.14. Let (P?) = Z71y e P tr Pil, with Py as in Lemma 3.13. Then

Var(W,) = le—i\] — %(Pﬂ, (3.31)
AN LT) = 26 var(w), 632)
fs(NIL/T) :1_%“312% (3.33)

and 0 < fo(N,L,T) <1.

Since (P1) = Z7 'Y e P trPy; = 0 (see the proof), (P?) is the variance of the
tirst component of the total momentum in the Gibbs state, and (3.33) reads fs =
1 —2Var(P;)/(NT). In physical units, it states that the normal fraction 1 — f; equals
Var(P;)/(mNT), where Pj is the physical total momentum. This is the total-momentum
fluctuation formula for the normal fraction; see [124].

Proof. Letv € R3. As in the proof of Lemma 3.6(3), let A = e—BH/ 2Psym, and extend
T_p to L?2(Xy ) by the same formula. Since (7_,¢)(Y) = ¥(%Y) and T_, preserves
XN 1 and Lebesgue measure, Proposition 3.5(1) shows that the Hilbert-Schmidt operators
A and A7_; have the kernels K% /2(X' Y) and K% /2(X' T_»Y). Since T_, commutes with
Psym, Lemma 3.6(2) gives

tr(e PHT ) = tr(A - AT ) = / / K32(X, Y)KS (Y, 70 X) dY dX = ®(0),

with ® as in (3.21). On the other hand, Lemma 3.13(1)—(2) give tr(e_ﬁHT_v) =
Yo e Prre®Pa, With t = se; and v = 2Bse; /L, (3.22) becomes

ZEesW1 = (PNs*/L? Ze*m tr 2P /L s€R.
A

We differentiate twice at s = 0. On the left, this is justified by Lemma 3.9. On the right,
the j-th derivative of the term indexed by A is bounded by dim E, e=#*(28v/NA/L)/ by
Lemma 3.13(2), and these bounds are summable by Lemma 3.1. The first derivatives
give EW; = (2i8/L)(P;), where (P;) = Z71Y, e P* tr P, ;. Both EW; and (P;) are real,
so (P;) = 0. The second derivatives then give EW? = 28NL~2 — 482L~2(P?), which is
(3.31), since EW; = 0.
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On the operator side, (3.30) with ¢ = fe; may be differentiated term by term
by Lemma 3.13(3). Since (P;) = 0, the second derivative of logZ(fe;) at 6 = 0
equals —2BNL™2 + 482L~2(P?). Multiplying by —T, we obtain 95Fy 1, 7(0) = 2NL™2 —
4BL~2(P?) = T Var(W;), and (3.32) follows from (3.5). Then (3.33) follows from (3.32)
and (3.31). Finally, f; > 0 by (3.32), and f; < 1 by (3.33), since tr P} ; > 0. n

Remark 3.15. In general units, with mass m, the reduced Planck constant 71, and « =
h?/(2m), the Brownian motions have generator xA on the time interval [0, 8], and the
identities of this section read

mL? mL? 2pKN
fo = fangFowr(0) = o var(w) =1 P var(np),  Var(u-w) < P2

mN

The physical interpretation of the twist response is given in Section 1.1; the conversion to
general units is recorded in Remark 1.10. For the rotational identities of Section 3.5, the
factor T in front of Cov(.A) becomes 4m? /(Bh?).

3.5 Rotation and the stochastic area

In this section, U is a container, n is a unit vector, xg € R3, and H = Hyn(U). We do not
assume that U has any rotational symmetry.

For a container, the area functional and the angular momentum are related by the
magnetic completion of the square. Let w € R?, and let R(X) be the symmetric matrix
with entries Ry.(X) = m ¥ (|yi|?0pc — YipYyic), where y; = x; — xg and m = 1/2, so that
Ly pe(x0) = (Rpe). Expanding the square and using Lemma 3.3, we find for ¢ € Qy that

L (-175 dsupo =alv) - o)+ M - Redy), 039

because |w x y|> = |w|?|y|*> — (w - y)?. We denote the operator associated with the
left side of (3.34) by H™?8(w), so that H™8(w) = H —w - L + (1/2)w - Rw. It is the
Hamiltonian of the particles in the vector potential w x (x — x¢)/2, which corresponds
to the uniform magnetic field w. We write G(w) = —T log tre~PH™®(@),

Proposition 3.16. Let U be a container, n a unit vector, and xo € R>. Then the following
statements hold.

1. For every w € R3,

—B(H-w-L) B
treT = ]Eexp(—iw - A+ %/0 w - R(X(s))wds),
3.35
tr e~ PH™8(w) — (3:35)
—— =Ee :

The functions F* and G are twice continuously differentiable on R>.
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2. The function F™ is concave on R®. In particular, I(xg) > 0 in the sense of symmetric
matrices, and 1(n,xg) > 0.
3. We have EA = 0 and

Icl,bc(x()) — IbC(XQ) = awbawCG(O) = TCOV(A)bC,

(3.36)
Iq(n,xo) — I(n,x9) = T Var(A,).

In particular, 1., — I does not depend on x.
4. We have 0 < I(n,xy) < Iq(n,xg), and 0 < I(xg) < I4(xg) in the sense of symmetric
matrices. Further, tre PH" (@) < 7 5o that G(w) > G(0), for every w € R3.

Part (2) is the standard concavity of a free energy in a parameter that enters the
Hamiltonian linearly. Formula (3.36) is the stochastic area estimator of the moment of
inertia introduced by Sindzingre, Klein, and Ceperley [135]; the proof below verifies it,
with its constant, for the hard-core gas with hard walls. The inequality tre~#H"*@) < 7
is a diamagnetic trace bound, proved below from the Feynman—-Kac representation; see
[132] for ground-state diamagnetism of spinless bosons and [8, Theorems 2.3-2.5] for
magnetic semigroup domination.

Proof. For part (1), by Lemma 3.3 and (3.34), we have H — w - £ = H™8(w) + V,, with the
bounded symmetric potential V,,(X) = —(1/2)w - R(X)w. We apply Proposition 3.5(2)
with the affine, divergence-free vector field a(x) = w X (x — xg) /2. Since (w X y) - ody =
w - (y x ody), the phase in (3.14) is

i B :
_Ei;/o (w x yi(s)) - odyi(s) = —iw - A,

Inserting this into the trace formula of Lemma 3.6(3) and comparing with (3.17) yields
(3.35). Let g(w) denote the right side of the first identity in (3.35), and write M =
foﬁ R(X(s)) ds. The matrix M is positive semidefinite and bounded by fmNR3 in operator
norm, and E|A|?> < co by Lemma 3.9. The second derivatives in w of the integrand are
bounded by ((|A| + |M|/|w]|)? + HMH)e||MH|“"2/2, which is integrable uniformly for w
in compact sets. Then g is twice continuously differentiable, and we may differentiate
under the expectation. The function g is positive, since it is a ratio of traces of positive
operators, and F™! = F™(0) — Tlog ¢ is twice continuously differentiable. The same
argument applies to G.

For part (3), we first note that d.,g(0) = —iEA;. This number is real because g is real,
and [EA, is real, so EA, = 0. Then

9, 0w, 10§ §(0) = 04,000.8(0) = —E[ApAc] + EMy,.

By Lemma 3.8 and Fubini’s theorem, EM;,. = B(Ry.) = PBlapc(x0). Multiplying by
—T gives 0.y, 0w, F™(0) = T Cov(A)pe — Lo pc(x0), which is the first claim of (3.36) after
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recalling (3.10). The same computation applied to the second identity in (3.35) yields
00,90, G(0) = T Cov(A)y.. Contracting with n gives the second identity in (3.36). The
vector A does not depend on xj, as shown below (3.19), and neither does I — I.

For part (2), let 0 = Y Al fx) (fx| be a symmetric density matrix of finite kinetic energy:
fi € Qn when Ay > 0, and Y Akqlfi] < co. By 3.7), [(fr, w - Lfi)| < |w|VNRoq[fi]'?,
and Y, Agfi] V2 < (Zk Arglfi]) V2, so the series Y Ax(fi, w - Lfi) converges absolutely.
We use the Gibbs variational principle [56, Lemma 3.1] for the self-adjoint operators of the
forms, with energies given by the forms. For H, it gives S(0) < BY x Akq[fx] +log Z < oo,
where S(0) = —trologo. For H— w - L, it gives

FrOt( < fw Z/\k fk,w ,ka>) (0’), w € ]RB,

with equality for the Gibbs state I',, of H — w - £. This state has finite kinetic energy.
Indeed, by Lemma 3.3, H — w - £ has an orthonormal basis of eigenvectors ¢, € Qp;,
with eigenvalues Ex(w) that are bounded below and satisfy ¥ |Ex(w)|e PE(«) < oo, and
(3.8) gives q¢x] < 2Ex(w) + |w|*>NR3. Thus F°'(w) is the minimum of F,(c) over the
symmetric density matrices of finite kinetic energy, a set that does not depend on w. Each
function w — F,(0) is affine, and F™!, as their infimum, is concave. By part (1), it is
twice continuously differentiable, and its Hessian at w = 0 is negative semidefinite. By
(3.10), this means that I(xy) > 0, and then I(n,xy) > 0.

For part (4), the inequality I > 0 follows from part (2), and I < I follows from part
(8), since covariance matrices are positive semidefinite. By the second identity in (3.35),
we have tre P (@) < 7 E|e-1wA| = 7, O

3.6 Imaginary-time slabs

In this section, Xy is either X'y 1 or X' (U). Fix a slab length ¢ € (0, B, and let
ng = Lﬁ/éJ >1, rﬁ:ﬁ—l’l‘g5€ [0,5)

We cut the interval [0, B] at the times T; = j6, 0 < j < ng. This produces ng full slabs
[Ti—1, 7] of length ¢ and, if rg > 0, a remainder slab [ngd, B] of length r5. Let ] be the
number of slabs, so that | = ng if rg =10 and | = ng+1 otherwise, and let sq,...,s; be
their lengths.

The marked slab measure. The construction uses the semigroup and Bose symmetriza-
tion identities of Lemma 3.6; for functional-integration background, see [63, 133]. Its
one-slab marginal is obtained from [112, Proposition 5.1] by integrating out the auxiliary
configuration variable; we give the multiple-cut representation needed here. The slab
decomposition is described on an extended space. Its coordinates are cut configura-
tions Yy, ..., Yj_1 € XN, with the convention Y; = Yj, and, for eachslab1 <j < ], a
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permutation 71; € Sy and a configuration path X0 () e c([o, si];XN). We define the
measure

Z N ]H(lg W]] o )H dy; (3.37)

summed over (71, ..., 7T) with counting measure. Under fi, the path of slab j runs from
the cut Y;_1 to the cut 71;Y}, so that particle i of slab j ends at particle 77;(i) of the cut Y;.
The concatenat1on map Cat sends the slab data to a pair (7, X(-)) as follows. Set 0y = 1d
and ¢j = 7jo - - oy, and define

xi(t) = X(j) (i )(T —Ti1) fort € [71,T1+5j], =0y, (3.38)

] 1

where 7; = B. Then particle i follows the path of slab 1 that starts at the i-th particle of
Yy, and at every cut it continues with the path of the next slab that starts where it arrived.
Let Fcut be the o-algebra generated by Yy, ..., Y.

Proposition 3.17. The following statements hold.

1. The measure fi is a probability measure. The cut configurations (Yy,...,Yj—1) € Xl{] have
the density

1J
pcut(Yo, ..., Y1) = > ]‘[ng(yj_l, Y)). (3.39)
i=1
2. Conditionally on Feu, the slab data (nj,X(j)(-)), 1 < j <], are independent, and the
conditional law of (7tj, XU)(.)) is
1

s,
VS'(' | ‘ij—ll Y]) = Z 155 Wl Y/ (340)
i NUK (Y1 Y)) 2, L7

which depends only on s;, Y; 1, and Y;. This formula is used where KSJ.(Yj_l,Y]-) > 0;
elsewhere choose an arbitrary probability law. The exceptional cut tuples have pcu-measure
zero.

3. The image of ji under Cat is the Bose path measure ji.
4. If B > 6, then for every 1 < j < ng, the joint law of (Y;_1,Y;, nj,X(f)(~)) is
1
ZN!
which does not depend on j.

5. On the torus, let O}N = Lt Ed(Xi(j)(-)) € R3 For a container, let O]“-4 =
(1/2) Y f()sj(Xl.(j)(s) —xp) X oXm.(j)(s). Then fi-almost surely,

Kg (Y5 Yj-1) 1e,( XV ()WY oy (dXW())dYjadYy;, (341

171'

J J
WoCat=) 0V, AoCat=) 04, (3.42)
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and every O]W and O]A has finite second moment under fi.

Proof. For fixed cuts, the total mass of the slab-j factor in (3.37), summed over usy is
N !ng(Yj,l,Yj) by (3.13). Integrating out the slab data in (3.37) gives (3.39), and the
product form of (3.37) implies part (2). Integrating (3.39) over Yi,...,Y;_1 with (3.15)
leaves Z ’1K2(Yo, Yp), whose integral is one by (3.16). This proves part (1).

For part (3), fix (711, ..., 7;) and push the corresponding term of (3.37) forward under

Cat. Consider first the two slabs j = 1,2. By (3.38), particle i follows Xi(l) from g ;

to Y17, (;) and then x )() from y; (i) t0 Yo0,(;)- The change of variables z; = y; ;)

preserves Lebesgue measure on X, and (3.12) applied to each particle shows that
integrating over Y; produces the bridge measure of duration s; + s, from Yy to 0 Y5.
Since Xy is invariant under permutations, the configuration path of slab 2 stays in Xy
if and only if its relabeling by 77, does; the killing indicators combine into 1¢, ., of the
concatenated path. Repeating this for the remaining cuts, we conclude that the image of
the term indexed by (71, ..., mj) is

1

mleﬁ( () Wh

Yo, U]YO( dX()) dYp

at 7w = 0;. For each 7w € Sy, exactly (N!)/~! tuples (my, ..., 7)) satisfy mij0---0m = 7,
since 711, ...,7Tj—1 are arbitrary and 7t} is then determined. Summing over the tuples
gives (3.17).

For part (4), note that B > J implies | > 2. In (3.37), we integrate out the slab data of
all slabs other than j, which produces the factors K (Y;_1,Y;) for i # j, and then the cuts
other than Y; 1 and Y;. By (3.15), applied around the cycle of cuts from Y; back to Y; 4
the product of these kernels integrates to K%_ 5(Y;, Yj—1). The result is (3.41).

For part (5), the lifted displacement is additive under concatenation of paths, and for
each j the map i — ¢;_1(i) is a bijection. Then

N |

N ) Ly 6
Eatno = £ L) 0) = £ Lo
=1 j=li=

i=1 i=

The Stratonovich integral in (3.19) is additive over the subintervals [7;_1,Tj_1 + 5;], and
the same reindexing proves the second identity in (3.42). For the second moments, we
argue as in the proof of Lemma 3.9. If | = 1, then O}N = W o Cat and Of‘ = Ao Cat, and
the claim is Lemma 3.9. If | > 2, then the law of slab j with its cuts is given by the analog
of (3.41) with ¢ replaced by s;. In this formula, K; 5 is bounded by the supremum of
the free heat kernel at time § — s; > 0, which is finite, and dropping the killing indicator
leaves a free Gaussian integral of the same type as in Lemma 3.9, which is finite. O

Used in: Lemma 8.2 and Proposition 5.6.
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We record three comments on Proposition 3.17. First, the labels of the cuts in (3.37)
are assigned independently at each cut: the density (3.39), which contains a symmetrized
kernel for every slab, is the law of the cut configurations after an independent uniform
relabeling of the particles at each cut. It is not the joint law of X(1),..., X(17-1) under p
with the labels followed continuously from time 0; in that labeling, the internal factors
would be the labeled kernels K;; and only the closing factor would be symmetrized. Part
(3) shows that the relabeled description has the correct image, and the observables W and
A do not depend on the labels. Second, conditioning on F: fixes the cut configurations
but not the permutations 7;, the cycle structure of 7, or the winding vector. Third, O]W

is not an integer in general: with representatives 7 in a fundamental cell, O]W equals

Lt Y.i(#i — ¥j-1,i) plus an integer vector, and the noninteger part is a function of the cuts.
Similarly, replacing x¢ by x;, in O]A adds —(1/2)(xg — xo) x ¥(yj,i — ¥j-1,i), a function of
the cuts that cancels in the sum (3.42). Neither change affects conditional variances given
F cut-

Using conditional independence, additivity, and the law of total variance, we obtain
the following bound. The kernel form used below is proved in Lemma 5.5 and Proposi-
tion 5.6.

Lemma 3.18. Let ¢ be a real measurable function of (Y,Y',7/,X'(-)) € Xy X XN X Sy X
C([0,6];XN), and set O; = g(Yj_l,Y]-, nj,X(f)(-))for 1 < j < ng. Let Orem be a function of
the cuts and, if rg >0, of the remainder slab. Suppose that Oq, .. .,Onﬁ and Orem have finite

second moments under i, and let O = 27£ 10j + Orem. Then

ng
Vary (0) > ) Ej Varg(O; | Feut) = ng B Varg (01 | Yo, Y1), (3.43)
=

where Vary (O1 | Yo, Y1) is the variance of g(Yo, Y1, -) under vs(- | Yo, Y1).

Proof. By Proposition 3.17(2), conditional variances add given F,:. Dropping the nonneg-
ative remainder variance and applying the law of total variance, we obtain the inequality
in (3.43). Each full-slab conditional law depends only on its two cuts. If ng > 2, then
B > J, and Proposition 3.17(4) implies that the expected conditional variance is the same
for every full slab. For ng = 1, the equality is immediate. O

For winding and area, the additivity and square integrability required here are given
in Proposition 3.17(5). Their one-slab kernel bounds are combined in Proposition 5.6.



SECTION 4

A normal phase at high temperature

Lemma 4.1 adapts the insertion argument in the proof of [112, Proposition 3.5], which
combines the normalized insertion orbital of [112, Lemma 3.4] and [115, Lemma 3.3], a
refinement of the nearest-neighbor construction of [102, Section 3.2 in arXiv version 1],
with a Fourier frame. That proof applies Parseval’s identity to all frequencies and then
restricts the sum to low ones; we keep all frequencies. Canonical ratio estimates for
integrable repulsive pair potentials are proved in [2, Lemma 3.4 in arXiv version 3];
their bound contains the integral of the pair potential, which is infinite for a hard core.
Lemma 4.2 is the inequality form of Ueltschi’s canonical cycle formula [143, Eq. (2.8) in
arXiv version 2]. The Gaussian winding-sector weights of Lemma 4.3 appear for negative
chemical potential in the proof of [143, Theorem 2 in arXiv version 2], which establishes
the absence of infinite cycles and of off-diagonal long-range order; for the canonical
free gas, cycle winding weights are computed in [74, equations (4)—(7) in the preprint
version]. Siitd related cycle percolation to condensation in the ideal and mean-field
gases [137, 138]. Seiringer and Ueltschi bounded the density in terms of the activity
and deduced the decay of off-diagonal correlations above an explicit temperature close
to Tc, in the grand-canonical ensemble on domains with Dirichlet boundary conditions
[131]. The mechanism, suppression of long cycles by a fugacity below one, is that of the
grand-canonical results of Ueltschi and of Seiringer and Ueltschi.

Throughout this chapter, we work on the torus Ay, write V = L3, fix a, B > 0, and set
Ag = (471B)'/2. For j > 1 such that the domain X ; of (3.1) is nonempty, let Z; = tr e PHjL
be the partition function of j particles at the same L, 2, and . We regard X as a point
and set Zgp = 1. We write g; and Q; for the form (3.2) and its domain for j particles,
and H}-’Elb for the labeled operator. Let N > 1 be such that X1 is nonempty, and let

pL = N/V as in (3.25). We set €ex = 3671pra> and, if €ex < 1,

= 4.1
e (4.1)

LAS
PLAR ox (15271 Bora >
31— €ex

If 3 < 1, we set 7. = (log(1/3)/(2B))'/2. The Bose path measure y = pn,Lp and the
winding vector W are those of Definition 3.7 and (3.18), and E, IP, and Var refer to p.

50
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4.1 A canonical insertion bound
Lemma 4.1. Let j > 1 be such that X;_y is nonempty, and suppose that €; = 367(j —
1)a®/V < 1. Then X, L is nonempty, and

jAG 1527t B(j —1)a
Zi1 < ——7— Z;. 42
= V(i—e) S ( 3 (1—ej)v> j (42)
Consequently, if €eex < 1, then Zn_, < 3" Zn for 0 < m < N.

Proof. The consequence follows by applying (4.2) for j = N —m +1,..., N; the domains
X;_1,1 are nonempty because Xy, is. The factor in front of Z; in (4.2) is increasing in
j/V,in (j—1)/V, and in €;. For j < N, we have (j—1)/V <j/V <prand € <ex <1,
so this factor is at most 3. ‘

We prove (4.2). Write points of A} as (X, y), with X = (x1,...,xj_1) and y = x;. For
j = 1, the variable X is absent, € = 0, and the orbital below is the constant V12 the
steps below apply with these conventions.

Step 1: the orbital. Let h(r) = min{1, (r —2a)y/a} for r > 0. It vanishes on [0, 24],
equals one on [34,0), and is a_l—LipschitZ. For X € A]L_1 and y € Ap, let

b(X,y) =V 2 minh(dL(y,x:)), m(X):/ b,y ex(y) = LX)

i<j Ar m(X)/2
For x € Ar, the map z — x + z from the centered cube C; = [—L/Z,L/Z)3 onto A
is a measure-preserving bijection, and dp(x + z,x) = |z| for z € Cr. Hence the ball

{y:dr(y,x) < 3a} and the shell {y : 2a < d;(y,x) < 3a} correspond to the intersections
of C; with the Euclidean ball and shell, and their volumes are at most 367a® and
(27 — 8)a® = 7§43, respectively. The function b(X, -)? equals V! outside the union
of the balls of radius 3a about the points x;, and this union has volume at most ¢;V < V.
We obtain _
1>m(X)>1-¢ forevery X € A} . (4.3)

For X € X;_11 and y outside this union, we have (X,y) € & ; hence & is nonempty.
The function ¢x is a symmetric function of X, it vanishes if dy (y, x;) < 2a for some i, and
0< gx < (V(1—¢)) V2,

Step 2: the gradient of the orbital. Each function f;(X,y) = h(dr(y, x;)) is Lipschitz. Since
d is 1-Lipschitz in each argument, we have |V, f;|* + |V, fi|* < 242 almost everywhere,
and Vf; = 0 almost everywhere outside the shell S; = {24 < dr(y, x;) < 3a}, because
the gradient of a Lipschitz function vanishes almost everywhere on each of its level sets.
For Lipschitz functions u and v, we have Vu = Vv almost everywhere on {u = v}.
Hence, almost everywhere, the gradient of min; f; equals V f; for an index i attaining the
minimum, and

2
’vyb|2 + Z\inmz < Wzlsi(y)'

i<j i<j
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The functions b and m are Lipschitz, and m > 1 —¢; > 0, so ¢ is bounded and Lipschitz

on A]L_1 x Ar. If u is Lipschitz on A]L x Ar, then X — [u(X,y)dy is Lipschitz, with
gradient [ Vxu(X,y)dy almost everywhere. To see this, we pair with derivatives of a
smooth function of X, integrate by parts in X for fixed y, and use Fubini’s theorem; by
Rademacher’s theorem and Fubini’s theorem, for almost every y the gradient of u(-,y)
agrees almost everywhere with Vxu(-,y). Since [ ¢% dy = 1 for every X, applying this
to u = ¢? and u = b? gives, for almost every X,

[oxVugxdy=0,  Vum(x)=2 [bVybdy

Then Vy,px = m 2(Vyb — ¢x [ ¢xVy,bdy). Thus m/2V,, ¢x is the component of
Vb orthogonal to the unit vector ¢px in L?(dy), and [|Vy,ex[?dy < m™! [|V,b|*>dy.
Also Vypx = m~1/2V,b. By the shell volume of Step 1 and (4.3), we obtain for almost
every X
G(X):= [ (IVygx+ LI VxoxP) d
i<j
1 2(j—1) 76m 5 15271 (j—1)a
< . . a’ =
“1-¢  Va? 3 3 (1-¢€)V
Step 3: trial vectors. Let (E, fy)k>1 be an orthonormal eigenbasis of Hj1p in
Lgym(X]'_l,L), which exists by Lemma 3.1; for j = 1, it consists of f; = 1 with E; = 0. For
p € (2rt/L)Z3, let

=: Gy.

Yep(Xoy) = filXox(y)e??,  (Xy) € AL

Let P/ = (j—1))! Yoes,; Uo, where (Usp)(X,y) = ¢(0X,y), be the orthogonal
projection of LZ(X]-, L) onto the functions that are symmetric in X. It commutes with H]l.ab.
Let Hyjs; be the restriction of HJI-ab to ran P’; its form domain is Hé(éfle) Nran P/, and
its form is given by (3.2), which we again denote by q;. We show that i, lies in this
form domain. If f € C®(X;_y,1), then f(X)gx(y)e*? is Lipschitz on Aé and supported
in {(X,y) : X € supp f, dr(y,x;) > 2aforalli}. This set is compact and contained
in X, since 2a > a; by mollification, the function lies in H(l)(/'\,’]',L). For f € Q; 1, we
approximate f in H! by such functions. Multiplication by the bounded Lipschitz function
¢x(y)e'?¥ is bounded in H', and Hj(Xj) is closed. Since fi and ¢x are symmetric in
X, this proves the claim for every p. For X € &)1, the function ¢x vanishes at every y
with (X,y) € X1, s0 |||l = 1 since [ 9% dy = 1. Almost everywhere,

Vatky = (9xVifc + iVuox)e??, Vi, = fil(Vyex +ipex)e??.

Since @x is real, |V »|* = | fil* (| Vy9x|* + |p[*9%). We expand |V, 9y ,|* and integrate
first in y. By Step 2, the cross terms vanish, and

3l9p) = 2L + PP+ [If(OPG(X) dX < B+ [pP + G (4.4)
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Step 4: a frame bound for all frequencies. Let u € ranP’, extended by zero to A,
and let ¢,(X) = [@x(y)e PYu(X,y)dy. Then g, is symmetric, it vanishes outside
X1, and |gp< < f|u (X,y)[> dy. Hence g, € L3m(X; 1.1), and ($p, ) = (fir ).
Parseval’s identity for the basis (f;), Parseval’s identity in L?(Ar) for the orthonormal
basis (V~1/2¢PV),,, Tonelli’s theorem, and the bound on ¢x in Step 1 give

Z| Prp U )2 _/ZLS’V )[?dX = V//(px 2u(X,y)PdydX < Ju

1—6]'

I?

(4.5)

Step 5: partition functions. Let Zgi = tre~PHaist, and let (e,) be an orthonormal basis
of ran P’. Applying (4.5) to u = e PHaist/2¢, and summing over n, we obtain by Tonelli’s

theorem )
_RL. o .

Y e P ) = 1 (P 2, )2 < L

k/P n k,p ]

For a unit vector 1 in the form domain of Hyi, Jensen’s inequality for the spectral
measure of i gives (i, e PHstyp) > ¢ Pij ¥, We apply this to each ¢y , and use (4.4) and
the Poisson summation formula. This gives

Zdit —BG. E 2 G, V o L2/ (4 —BG. V
] p ,B nezs3 ,3

It remains to compare Zg;; with Z;. The proof of Lemma 3.6(3) applies with Psym

_ lab
replaced by P’. By Proposition 3.5(1), the operator e PH"/2D' has the kernel ((j—
DY Y, Kgo((X,y), (0X,y')). It is Hilbert-Schmidt by the min-max argument in the
proof of Lemma 3.1, which does not use the symmetry. Then Lemma 3.6(1) and (2) give

Zaw= =15 L [, Ka((X),(0X,y) dXdy.

' (76ij1 JiL

In the formula of Lemma 3.6(3) for Z;, the kernel Kj is nonnegative by Lemma 3.6(1).
Retaining only the (j —1)! permutations that fix the label j, we obtain Z; > Zgjjs/].
Together with the previous display, this proves (4.2). O

4.2 Cycles and winding sectors

Let (71, X(+)) € Sy x C([0, B]; AN) satisfy x;(B) = X()(0) for every i; this holds p-almost
surely. We write cyc(7r) for the set of cycles of 7r. For a cycle ¢ = (i, ..., i) of m with
i1 = minc and 7(i;) = 7,1, where i,+1 = i1, we write |c| = m, and we define the
worldline w, € C([0,mpB]; Ar) by we(s) = x;,(s — (I —=1)B) fors € [(I —1)B,1B]. Ttis a
closed loop, and we set w. = d(w,)/L.
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Lemma 4.2. For each m > 1, let F,,: C([0, mpB]; AL) — [0, 0o] be measurable. Then

E 2 Fey(we) < y ZN‘”’/A [ Fndwif ax.
L

cecye(m) m=1 MLy
Proof. By (3.17),
1
ZNE Y Fglw) = y / [ 16, Fei(wd) dWh 1y dXo,
cecye(m) ﬂGSNCGC}IC

where we may integrate over AN because 1g, vanishes unless Xo = X(0) € Xy . The
pairs (71, c) with |c| = m correspond bijectively to the triples (S, ¢, "), where S = suppc
has m elements, c is a cyclic permutation of S, and 7’ is a permutation of the complement
S¢; there are (f\n]) (m —1)! choices of (S, ¢). Fix such a triple. We bound 1¢, by the indicator
of the event that the paths with labels in S¢ stay in Xn_,, 1; this drops every exclusion
that involves a label in S. The measure Wioﬂxo is a product over the particles, and by
Tonelli’s theorem the integral is at most the product of two factors. The first is the integral
of Fu(w.) over the initial positions and paths with labels in S. By m — 1 applications of
(3.12) for one particle, it equals f AL f Fy, dWTﬁ dx. The second factor, summed over 7/,
equals (N —m)! Zy_,, by Lemma 3.6(3) for N — m particles, and it equals 1 = 0! Z if
m = N. Since (fn])(m —1!(N —=m)!/N! =1/m, the lemma follows. O
Lemma 4.3.
(i) Fort > 0and k € Z3, we have Ja, Wir({w : d(w) = Lk}) dx = Vipy(Lk).

(ii) For every c € cyc(), we have w. € Z3, and W = Ycecye(r) We-

Proof. By the definition of the torus bridge measure in Section 3.2, W’ | is the sum over
k' € Z3 of the images of WY ¢, 1, and the k'-th term is carried by {d(w) = LK’} and has
mass p¢(Lk’). Integrating over x, we obtain (i). The lifted displacement is additive under
concatenation, so d(w.) = Yic d(x;(+)), and d(w,) € LZ? because w, is closed. Summing

over the cycles and using (3.18), we obtain LW = Y, d(x;(-)) = Y. d(w,), which proves
(ii). 0

4.3 The normal-phase estimates

Lemma 4.4. Let N > 1and L,a, B > 0 be such that X 1, is nonempty. Then

8N 12

Var(Wy) < == P(Wy #0) equivalently — fs(N,L,T) < 4P(W; # 0)1/2,

Proof. Let 0> = 2BN/L? as in (3.25). By Theorem 3.10, we have EW; = 0, and by
Corollary 3.11, we have EW{ < 160*. By the Cauchy-Schwarz inequality,

Var(Wy) = E[Wilgy, 201] < (EWS)Y2P(W; # 0)1/2 < 402 P(W; # 0)1/2.
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By (3.32), fs(N, L, T) = Var(W;)/c?, which gives the equivalent form. O

Theorem 4.5. Let N > 1and L,a, B > 0 be such that Xy 1 is nonempty, and suppose that
€ex < 1,3 <1,and v.L > 1. Then the following hold.

(a) We have

P(W £ 0) < E#{c € cyc(n) : we £ 0} < 190(%)36—%@ _.p..
p

(b) We have 0 < fy(N,L,T) < 4IP(W; # 0)2/2 < 4PY/? and Var(W;) < (88N /L2)PL/2,

Proof. If W # 0, then w, # 0 for some cycle c by Lemma 4.3(ii), which proves the first in-
equality in (a). We apply Lemma 4.2 with F,(w) = 1(4(«)-0}, and then Lemma 4.3(i) and
Lemma 4.1. Since Vp,,(Lk) = (L/)\ﬁ)3m_3/2€_L2‘k|2/(4mﬁ) and all terms are nonnegative,
we obtain

m

3
E#{c:w, #0} < Z Zmeﬁ (LK) <)‘/3> D S )

mZo m>1 """ rez3\ {0}
By the inequality between the arithmetic and geometric means,
m LR (108102

and therefore 5me’L2‘k|2/(4mﬁ) < 3™/ 2Lkl Now Yom>1 m=5/2m/2 < 7(5/2) < 1.342.
There are 24n? + 2 < 26n? points k € Z3 with |kl = n > 1, and |k| > |k|e. Since
Yas112q" =q(1+q)/(1—q)3 for g = e+l <71, we have

—1
Y e Lk < 26(1”%1)“—% < 140.9¢ "L,
k#0 o

Since 1.342 - 140.9 < 190, this proves (a). By Proposition 3.14, we have fs(N, L, T) > 0. The
remaining bounds in (b) follow from Lemma 4.4, the inequality P(W; # 0) < P(W # 0),
and (a). ]

Proof of Theorem 1.5. Let e € (0,1] and a,p > 0 with ¢ = pa® < (¢/100)3, and set Ty, =
(1 + &)4mp?/3 and 5 = log(1 +¢). Consider a sequence of N and L with L — co and
pr = N/L?® — p. Choose L such that, for all L > Ly in the sequence,

or <(1+¢)Y%  and  L\/Ty > 65712

Neither condition depends on T. Let L > Ly and T > Ty;. Since p(47/Tyy)%? =
(1+¢)73/2, we have

prA} < (1+¢)7",  36mpLa® <36mV2g < 160g < 1.6-10*¢.
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In particular € < 367‘(le13 <1lforl <j<N,and Lemma 4.1, applied forj =1,...,N,
shows that Xy | is nonempty. Since fpra = (pLA%)2/3(pLa3)1/3/(47T) < 21/6g1/3 /(471),
the exponent in (4.1) satisfies

1527t Bpra _ 38 21/6

3 1—eo = 3 g qgas <1435 <0143

We use (1 — €ex) ! < 14 0.00017¢, %143 < 14 0.143¢%143e < 1+0.165¢, and (1 +¢)'/2 >
14 (v2—1)e for e € [0,1]. We obtain

5 < (1+¢)"1(1+0.00017¢)(1 4 0.165¢) < (1+¢) 1(1+0.17¢) < (1+¢)" V2

Hence 3 < 1, 74 > 3(Ty)'/?, and 7.L > L(Tyn)'/? > 3. Since (L/Ag)® = (L2T/4m)%/?
and 4v/190 < 57, Theorem 4.5 gives (1.15) and the bound on P(W # 0), for all L > Ly in
the sequence and all T > Ty,;.

For the uniformity, let b = 15!/? and s = LvT. The bounds just proved are
57(47r)3/453/2¢=s/2 for f; and 190(471)~3/2s3e 7 for P(W # 0). Both decrease in s
for s > 3/b, and Lv/T > L/Ty; > 3/b for L > Ly. Therefore their suprema over T > Ty
are attained at T = Tj,;, and these tend to zero as L — oo. By (3.32),

Var(W;) = # s(N,L, T) < 114(471)—3/4PLL5/2T—1/4e—bL\/T/2’

and the right side decreases in T. At T = Ty, it tends to zero as L — oo, since pr, is
bounded. This proves the uniform convergence. O



PART II

Surgery in one slab



SECTION 5

A variance inequality for surgeries

We first complete accepted moves by the identity and prove the Hammersley—Chapman-
Robbins variance inequality. We then combine it with conditional independence of the
time slabs. In Proposition 5.6, we reduce each response bound to the mean gain and
chi-square divergence of a kernel acting on one slab.

5.1 Completed kernels and the chi-square divergence

Throughout this section, (X, F) is a standard Borel space and y is a probability measure
on X. A subprobability kernel on X is a map 4: X x F — [0,1] such that g(x,-) is a
measure of total mass at most one for every x € X, and x — ¢(x, B) is measurable for
every B € F. It is a probability kernel if every g(x, -) is a probability measure. We write
uq for the measure B — [ g(x,B) u(dx), and qf(x) = [ f(y)g(x, dy) for measurable
f > 0. For probability measures v and y on X, the chi-square divergence of v from y is

dv 2

2

Pl = [(5-1)d

H ( du > H

if v is absolutely continuous with respect to u, and x?(v || #) = co otherwise. We write

(f,8u= [ fgdu.

Definition 5.1. Let g be a subprobability kernel on X, and set j(x) = g(x,X). The
completion of g is the probability kernel

Q(x, dy) = q(x, dy) + (1 —4(x))dx(dy)-

We call 7 the outgoing mass of 4. If ug is absolutely continuous with respect to u, we call
its density ¢ = d(uq)/ du the incoming density of 4.

A sample of uQ is obtained from a sample x of u by moving according to g(x, -) with
probability 4(x), and by leaving x unchanged otherwise. In our application, g4 describes
the accepted surgeries, §(x) is the probability that a surgery is accepted at x, and a
rejected surgery leaves the configuration unchanged. The kernel g is not normalized by
its acceptance probability.

Lemma 5.2. Let q be a subprobability kernel on X with outgoing mass q and completion Q, and
suppose that uq is absolutely continuous with respect to u, with incoming density c.

58
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1. The measure uQ is absolutely continuous with respect to u, and

d
Lz(de)zl—ch, PwQlm = [(e~a72dn. (5.1)

2. Let O € L?(p), and suppose that L € L?(u). Then all integrals in (5.2) converge absolutely,

B0 ~E,0 = [[(0(y) = 0(x)) g(x, dy) u(dv) = [(0~E,0)(L~1)du, (52)

and
2
(B0 — E,0)” < Var, (0) x*(1Qll 1)- (53)
In particular, if x*(uQ || ) = 0, then E,,oO = E,O.

Proof. For B € F, we have

HQ(B) = pa(B)+ [ (1=d)dp = [ (c+1-q)dp

which proves the first identity in (5.1). The second follows from L —1 =c — 4.
For part (2), we note that 0 < ¢ < L, since 0 < § < 1 and ¢ > 0; in particular, c € L?(u).
By the Cauchy-Schwarz inequality, we have

J[10W)atx, dy) u(dx) = [101edp < [0l 2 lellizgy < o,

and [[|O(x)[q(x, dy)u(dx) = [|O|gdp < |[Ol1) < o. In the same way,
[10]d(#Q) = [|O|Ldu < co. Then the double integral in (5.2) converges abso-
lutely, and it equals [ O(c —4)du = [ O(L — 1) du, which is also [E,oO — E,O. Since
J(L—1)du = 0, we may replace O by O — E, O in the last integral, which proves (5.2).
The Cauchy-Schwarz inequality applied to the last expression in (5.2) implies (5.3). [

Used in: Lemma 5.5, Section 7, and the gain computations in Sections 10 and 11.

Inequality (5.3) is the Cauchy-Schwarz inequality for the functions O — [E;, O and
L —1in L?(u). In this form, which compares the means of one observable under two
probability measures, it is due to Hammersley [69, p. 197, equation (31)] and to Chapman
and Robbins [34, Section 2, equations (3)—-(5)], who used it to bound the variance of an
estimator without regularity assumptions; see also Barankin [9, Theorem 4]. The middle
expression in (5.2) shows that the gain is computed from the accepted moves alone: a
rejected move does not change O. The integrability assumption L € L?(u) is needed; for
a general positive measure on pairs of states, the gain can fail to be defined even when
both marginals have the same density.

The kernels of Section 7 are averages over an auxiliary random parameter, the skeleton
of a route, which is sampled independently of the state. The next lemma expresses the
divergence of such an average through two independent copies of the parameter.
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Lemma 5.3. Let (&,G) be a standard Borel space with a probability measure p. For every T’ € &,
let Qr be a probability kernel on X, such that (T, x) — Qr(x, B) is measurable for every B € F.
Suppose that, for p-almost every T', the measure uQr is absolutely continuous with respect to y,
with a nonnegative density Lr(x) that is jointly measurable in (T,x). Let Q = [ Qrp(dI).
Then uQ is absolutely continuous with respect to y, with density L = [ Lrp(dT’), and

142 w) = [ (Le,Leyp(dr) p(dr), 54

where both sides may be infinite. If moreover [||Lr||3, ) p(dl') < oo, then

QI ) = [[{Lr = 1,10 = 1), p(dr) p(dT), 55

and the integrand in (5.5) is integrable with respect to p @ p.

Proof. For B € F, we have by Tonelli’s theorem

#Q(B) = [wQr(B)p(dr) = [[ Lrdpp(dr) = [ Lap,

which shows that L is the density of #Q. Another application of Tonelli’s theorem yields

J 2= [ ([ Looa(dn) ([ Lop(dr)) dp = [[(Lr,Lo)up(dD) p(dr)

Here we used the fact that the integrands are nonnegative. If L € L2(u), then
X*(uQ|lu) = [L*du —1, because [Ldu = 1. If L ¢ L?(u), both sides of (5.4) are
infinite. This proves (5.4).

Under the additional assumption, by the Cauchy-Schwarz inequality, we have |(Lr —
L Ly —1ul < T+ ILrll2(u)) (1 + (L[ 12(4) ), and the right side is integrable with respect
to p ®p. Since [ Ly dy = 1 for p-almost every I, we have (Lr —1,Lr — 1), = (Lr, Lp/) —
1. Integrating this identity and using (5.4) proves (5.5). O

Used in: Theorem 7.14.

Identity (5.4) is the elementary independent-copy expansion of the second moment of
an averaged likelihood. Mixture likelihoods in minimax hypothesis testing are discussed
in [77, Section 1.1, equations (1.1)—(1.4) in the preprint version]. The independent-copy
expansion in the Gaussian model is given in [78, Section 3.3.1, equation (3.66), pp. 97-98];
see also [76] for related minimax testing background. Explicit forms of the independent-
path expansion appear in [7, Section 2.1.2, equation (2.6) in arXiv version 2], [20, proof
of Lemma 2.4, equation (2.8) in arXiv version 1], and [121, proof of Proposition 2.1,
equation (2.3) in arXiv version 1]. Its Bose-gas applications in [111, Section 9] and
[112, Section 9] average over random skeletons, as we do here. It is important that the
parameter is averaged out in Q. If I were kept as a coordinate of the state, the divergence
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would be [[(Lr —1)?dpu p(dI'), which corresponds to two copies of the same route, and
the decay that comes from the rarity of encounters between two independent routes
would be lost.

The kernels of Section 7 also preserve part of the state, namely the exposed data of a
slab, and the slab kernels of Section 5.2 preserve the cut configurations. The next lemma
shows that such kernels can be analyzed on each fiber.

Lemma 5.4. Let (Y,)) be a standard Borel space, let ®: X — Y be measurable, write yug for
the image of y under ®, and let (uy),cy be a disintegration of y along ®: a probability kernel
from Y to X such that p, (1 (y)) = 1 for ue-almost every y and y = [ p, po(dy). Let Q be a
probability kernel on X such that, for u-almost every x, we have ®(x') = ®(x) for Q(x, -)-almost
every x'. Suppose that uQ is absolutely continuous with respect to y, with density L. Then, for
Ho-almost every y, the measure p,Q is absolutely continuous with respect to p, with density L,
and [ Ldu, = 1. Moreover,

PwQlm = [ 2mQl ) poldy) 56

Proof. Let f be a bounded measurable function on X, and let ¢ be a bounded measurable
function on Y. Since Q preserves ®, we have

/qo pu(dx) //90 x') Q(x, dx) u(dx)
— [ 9(®(x)) Qf (x) ().

Disintegrating both sides along ® gives

/(P(y) (/de#y>#q>(dy) = /fp(y) (/ Qf dity ) po( dy).

Since ¢ is arbitrary, [ fLdu, = [ fd(u,Q) for ug-almost every y, for each fixed f. Since
X is standard Borel, F is generated by a countable collection of sets that is closed under
tinite intersections and contains X. Applying the last identity to the indicators of these
sets, we conclude that the finite measures Ly, and u,Q agree on this collection for ji¢-
almost every y, and they are equal. Taking f = 1 yields [ Ldy, = 1. Finally, (5.6) follows

from [(L—1)*dp = [(J(L—1)*dpy)po(dy). O
Used in: Proposition 5.6.

5.2 Reduction to one slab

The next lemma combines the law of total variance with Lemma 5.2. It applies to an
observable that is a sum of contributions of conditionally independent pieces, and to a
kernel that changes one piece at a time.
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Lemma 5.5. Let C,Sq,...,Su, R be random elements of standard Borel spaces, defined on a
probability space with probability measure IP. Suppose that, conditionally on C, the variables
S1,...,Sm, R are independent, and let

m
=Y 0i(C,Sj) + Or(C,R),  01(C,S1),...,0m(C,Sm),Or(C,R) € L2(P).
j=1

Let v; . be a regular conditional law of S; given C = c. For each j, let Q; . be a probability kernel
on the space of S; such that (c,s) — Q; (s, B) is jointly measurable for every measurable set B,
and suppose that, for almost every value c of C, the measure v;Q; . is absolutely continuous with
respect to v; ., with a density L;(c, ) that is jointly measurable in its two arguments. Set

h] = /(L]'(C,S) — 1)21/]',C(d5)1 g] = [/ O]'(C,S/) lec(S]', dS/) — O](C, S])},

and suppose that hj < oo for every j. Then g; is well defined, h; = 0 implies g; = 0, and, with
the convention 0/0 = 0,

=123,

m m
Var(0) > Y "EVar(0j | C) > ) - (5.7)
j=1

]:

—_
~

In particular, if gj > g > 0 and h; < h for every j, then Var(O) > mg?/h.
Proof. By the law of total variance,
Var(O) = EVar(O | C) + Var(E[O | C]) > E Var(O | C).

Conditionally on C, the variables O1(C, S1),...,0m(C, Sim), Or(C, R) are independent and
have finite second moments almost surely. Then Var(O | C) = }_; Var(O; | C) + Var(Og |
C) > Y ; Var(O; | C), which proves the first inequality in (5.7).

Fix j, and write O;(c) = [ Oj(c,s)vjc(ds) for the conditional mean of O;. Since
J Lij(c,s) vjc(ds) =1 for almost every ¢, we have E [ L;i(C,s)?vjc(ds) =1+ hj < co. By
the Cauchy-Schwarz inequality,

E [[10/(C,)Qjc(s, d5') vic(ds) = E [105(C,5)ILi(C,5) vjc(ds)
< 110yl (1 + 1)

so gj is well defined. Conditioning on C, we obtain

g = E/oj(c,s) (Li(C,s) — 1)vjc(ds) = B /(O]-(C,s) — 0(C)) (Li(C,5) — 1)v;c(ds),

where in the second equality we used [(L;(c,s) — 1) vjc(ds) = 0. The Cauchy-Schwarz
inequality applied to the joint law of C and s gives g]z < h;E Var(O; | C). If hj = 0, this
forces g; = 0. This proves the second inequality in (5.7). O
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Used in: Proposition 5.6.

We record two comments on Lemma 5.5. First, extend Q; . to a kernel Q; on the joint
state by keeping C, the variables Sy with k # j, and R fixed. Since S; is conditionally
independent of the other variables given C, the density of PQ; with respect to IP is
Li(C,Sj), and we have hj = x*(IPQ; || P). Second, gj and h; are averages over C; neither
needs to be bounded on every fiber of C, and the conditional gain may even be negative
on some fibers. This matters for us, because the thermal estimates of Section 8 are
statements about the unconditional Gibbs law. On the other hand, conditioning on C
must not fix the variable that the kernel changes. In our application, C consists of the
cut configurations, and conditioning on them does not fix the endpoint matchings of the
slabs, which the surgeries of Section 7 change.

We now apply Lemma 5.5 to the slab decomposition of Section 3.6. We use the notation
of Proposition 3.17: 6 € (0, ] is the slab length, ng = |/, the cut configurations are
Yo, ..., Yj-1, and the data of slab j are (7j, X ()(-)). A one-slab variable is a quadruple

= (Y,Y, 7/, X'(-)) with Y,Y' € Xy, ©' € Sy, and X'(-) € C([0,6];XV), and we call
(Y,Y') its cuts. If B > 6, we let js5 be the law (3.41), which by Proposition 3.17(4) is the
law of (Yj_1,Y;, 7;, XUW(.)) for every 1 < j < ng. The surgery of Section 7 acts on a slab
that carries additional random marks. For this reason, we allow a probability kernel m
from one-slab variables to a standard Borel space M of marks, and we let

us(ds, do) = ps(ds) m(s, do)

be the law of a marked one-slab variable (s, ). For a unit vector u € R3 on the torus, and
for a unit vector n € R3 in a container, let

N 1N o
on (s) =L7' Y u-d(X[()),  @p(s) = 5 Z/O n- ((Xi(t) —xo) x odXj(t)),
i=1 i=1

so that @Y (Yj_1, Y, t;, XUV () = u- O]W and @7 (Y1, Y, m;, XV () = n- O]A in the
notation of Proposition 3.17(5).

Proposition 5.6. Let 0 < 6 < B and ng = |B/5]. Let ¢ be @}Y on the torus or ;' in a
container, and let O be u - W, respectively A, = n - A. Let m be a marking kernel as above, and
let Q be a probability kernel on the space of marked one-slab variables such that, for u3-almost
every (s,0), the measure Q((s,0), -) is concentrated on marked one-slab variables with the same
cuts as s. Suppose that u3'Q is absolutely continuous with respect to 3, and that, for some g > 0
and h < oo,

Eupop —Eupe >g,  X(u5Q 1) <h,
where ¢ is regarded as a function of (s, 0) that does not depend on 6. Then

nﬁg

Var, (0) > p

(5.8)
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Proof. We extend the marked slab measure ji of (3.37) by marks Oy, ..., Oy, that are sam-

pled, given all cuts and all slab data, independently with laws m((Y;j_1,Y; Y , 7T, X G ()),-).
Let P be the extended measure. We apply Lemma 5.5 with m = ng, with C =
(Yo,...,Yj-1), with S;i = (nj,X(j)(-),G)j) for 1 < j < ng, and with R the data of the
remainder slab if f —ngd > 0 (and a constant otherwise). By Proposition 3.17(2) and the
construction of the marks, Sq,...,S, g R are conditionally independent given C, and the
conditional law of S; given C is v™(- | Yj_1,Y;), where

v (dn', dX’, do YY) = vs(dn, X' | Y, Y ) m((Y, Y, 7', X7), d9).

By Proposition 3.17(5), we have O o Cat = Z;Z 10j + Og almost surely, where O; =

(Y1, Y, m;, X X (-)) and O is the contribution of the remainder slab, and all these terms
are in Lz( ). Since the marks do not change the law of the slab data, Proposition 3.17(3)
implies that Varp (O o Cat) = Var,(O).

For each j, let Q; c be the kernel that acts on S; as Q acts on the marked one-slab vari-
able (Y i-1,Y;, S j) ; this is well defined because Q preserves the cuts. By Proposition 3.17(4),
the pair (Yj_1,Y;) has the law of the cuts under p, and by (3.40) and (3.41), the measures
Sy, yy @™ (- | Y, Y') form a disintegration of pf' along its cuts. Let L be the density of
13 Q with respect to uy'. By Lemma 5.4, applied with ® the map to the cuts, for almost
every (Y,Y’) the density of v™(- | Y,Y’)Q with respect to v™(- | Y, Y’) is the restriction
of L, and the quantity h; of Lemma 5.5 equals x*(uTQ || #f) < h. In the same way,
8 = Eurgp —Eym¢ > g. Then Lemma 5.5 implies (5.8). O

Used in: Section 10 (proof of Theorem 1.1) and Section 11 (proof of Theorem 1.2).
For winding, Lemma 10.2 computes the gain used with Proposition 5.6. For area, the
conditional mean gain is proved in Proposition 11.7.



SECTION 6

Random routes with few nearby pairs

We construct two families of random closed walks: winding walks on the torus and
polygons with large projected area inside a cube. A deterministic detour construction
turns either walk into a simple cycle avoiding a sparse set of bad cells. We bound
encounters between independent walks, control changes of the resulting cycles when the
bad set changes locally, and average these estimates over the random bad set. The final
bound, Corollary 6.19, is the lattice input to Theorem 7.14. We give the source attributions
at the individual constructions below.

6.1 Notation

Cells and distances. Throughout this section IL denotes either Z3 or the discrete torus
Lx = (Z/KZ)? with an integer K > 3; its elements are called cells. We write pr: Z3 —
Lk for the projection, and a lift of a cell or set of cells of L is a cell or set of cells of Z3 that
pr maps onto it. The maximum distance dw is |x — y|eo 0n Z% and mingc53|% — 7 + Kk|oo
on LLg, for lifts %7 of x,y. For sets F,F’ we write de(x,F) = minycrdeo(x,y) and
deo(F,F') = minycr deo(y, F'), @ minimum over the empty set being +co, and N,(F) =
{x €L :dw(x,F) <r}forr > 0; thus NV,(&) = @. The level of a cell is its first coordinate,
in Z orin Z/KZ.

Adjacency and components. Two cells are nearest neighbors if they differ by one of
+ey, £ey, £e3 (on Lk, if they have lifts that do). For an integer r > 1, two distinct cells
x,y are range-r adjacent if de (X, 1) < r. Range-one adjacency is called *-adjacency, and
x-adjacent cells are called *-neighbors; every cell has at most 26 of them. A set F C L
is range-r connected if any two of its cells are joined by a chain of cells of F in which
consecutive cells are range-r adjacent. The range-r components of a set are its maximal
range-r connected subsets, and its *-components are its range-one components. A range-r
connected set of m cells has de-diameter at most 7(m — 1). For F C Z3, the coordinate
span of F is the largest of the lengths of its three coordinate projections, and it is at most
r(m — 1) for such a set.

Walks and routes. A walk is a finite sequence P = (z, ..., z|p) of cells in which consec-
utive cells are nearest neighbors. The integer |P| > 0 is its length, and the pairs (zk, zx11)
are its steps. It is closed if zp| = zo. The occurrence list of a closed walk is (zo,---, z| p|,1) ;

65
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the closing cell is not repeated. A sum over z € P runs over the occurrence list and counts
repeated cells with multiplicity, while des(x, P), N;(P), and the phrase “cell of P” refer to
the set of cells of P. A closed walk is simple if zo, ..., z|p|_; are distinct. A route is either
a simple closed walk of length at least three, represented by starting at its smallest cell in
lexicographic order and keeping its orientation (on Lk, the order of the representatives
in{0,...,K— 1}3), or the empty route 1, which stands for a rejection and has no cells.

Encounter statistics. For closed walks or routes P, P/, an integer R > 0, and an integer
R¢ > 1, the encounter count and the exponentially weighted distance sum are

JR(P,P) =Y Y 1{dw(z2') <R},  Sg.(P,P)=Y e ®=EP/R (1)

zePz'eP! zeP

Both count occurrences, and both vanish if P or P’ is 1; for two routes they are sums over
cells. In applications R is the encounter radius and R, the component range, which is the
length scale of the exponentially weighted distance sum because that sum arises from the
expansion over components in Lemma 6.18.

Homology and area. Let P be a closed walk on Lg. Since K > 3, each step (z, zx11) has
a unique displacement &, € {+eq, £ey, £e3} such that pr(Z + 0;) = zi41 for every lift Z of
zx. The sum of the displacements lies in KZ3, and we define the homology vector and
the first homology by

|P|-1
hom(P) =K' Y 4 €25, hom; (P) = e7 - hom(P).
k=0
Equivalently, the lift of P that starts at a lift Zy of zy ends at Zy + Khom(P). For a closed
walk P in Z3, write x(z) and y(z) for the first two coordinates of a cell z, and define the
projected area

|P|—1 |P|-1
area(P) = k;) x(zic) (y (zk+1) — ¥(zk)) = — k;) y(zi) (x(zes1) —x(20)).  (62)

The two sums agree because at most one of x and y changes in a step, so that
x(zk) (Y(zka1) —y(zk)) +y(zk) (x(zk1) — x(2¢)) is the increment of xy in the k-th step, and
these increments sum to zero. The quantity area(P) is the line integral of x dy along the
projection of P to the plane of the first two coordinates. It is invariant under translations,
changes sign under reversal of orientation, and for a simple closed curve in that plane
equals the enclosed area, positive for counterclockwise orientation.

Cycle decomposition. Every closed walk P is decomposed into simple closed walks by
the following fixed rule. If |P| = 0, the decomposition is empty. Otherwise let j > 1 be
the smallest index such that z; = z; for some i < j; this i is unique. Record the simple
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closed walk (z;, .. .,zj), remove it to obtain the closed walk (zy,...,z;, Zjy1,- - .,z‘p|) of
length |P| — (j — i), and repeat. Every step of P belongs to exactly one recorded walk,
since the new step (z;,zj,1) is the old step (zj,zj;1). Lengths, homology vectors, and
areas are sums over steps, so each of them is additive: its value for P is the sum of its
values for the recorded walks. A recorded walk has length at least two; one of length two
traverses a single pair of cells back and forth and has zero area and zero homology.

Fields and constants. A field is a subset B C IL. Its cells are called bad, and all other
cells are good; a route is good if all its cells are good. Constants ¢,C,C/,..., with or
without subscripts, depend only on the quantities named in the statement in which they
appear, and never on K, on the side Kj, of the inner cube, on a field, or on a skeleton. A
constant is absolute if it depends on nothing.

6.2 Exponential excess from a small first moment

For a nonnegative random variable X, its exponential excess at coefficient ¢ > 0 is Ee?X —
1. The following lemma converts a small first moment into a small exponential excess for
sums of bounded adapted variables whose conditional future sums are bounded.

Lemma 6.1. Let 71 > 0 be an integer, let (F,)o<u<a be a filtration, and let Xy, . . ., Xy be random
variables with values in [0, 1] such that X,, is JF,-measurable for every u. Suppose that there is
By > 0 such that

E| Y X,

w'=u+1

]-"u} < By almost surely, for every 0 < u < . (6.3)

Set X = Y"_, Xy. Then for every & > 0 with (e® —1)By < 1, we have

EfX 1< O =1 gy (6.4)
=1— (" —1)B,

Proof. Forr > 1let My = E} o<y, <...cyy<i Xuy * - * Xu,. We claim that M, < B6_1]EX. For
r =1 this is an equality. For r > 2, we write

i
Z Xy, -+ Xu, = Z Xuy -+ Xu, Z Xu,.
up<---<uy Uy <o <Up_q ur=u,_1+1

The product X, - - - X;, | is nonnegative and F,, ,-measurable. Conditioning each term
on F, , and using (6.3), we obtain M, < ByM,_1, which proves the claim by induction.
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By convexity, e —1 < (e¥ — 1)t for t € [0,1]. Expanding the product, we find

i 41 r
X =TI+ -1))=1+Y Y T -1)
u=0 r=1u1<--<iy |=1
a+1
<1+ Y (-1 Y Xy X
r=1 Uy <<y

Taking expectations and using the claim gives Ee?X —1 < ¥, (e — 1)rB6_1]EX, and
summing the geometric series yields (6.4). O

No independence between the X, is assumed. The expansion is that of the proof of
[111, Lemma 8.1], reproduced in the proof of [112, Lemma 8.2]. The ordered-product
estimate of [113, Lemma 7.3] is a related predecessor. Khas'minskii’s continuous-time es-
timate [85, Section 3, Lemmas 3—4, pp. 314-315] bounds an exponential excess by the first
moment of the additive functional, using an ordered-moment argument. The bounded-
adapted discrete version used here is proved above. In Proposition 6.6, averaging over a
random root makes EX of order 1/K, while (6.3) holds conditionally on the root.

Used in: Proposition 6.6.

Remark 6.2. The conditional bound (6.3) cannot be replaced by bounds on the first moment
and on a fixed exponential moment of X. Fix & > 0, and for K > 3 let Xx equal
(log K)/(29) with probability 1/(KlogK) and zero otherwise. Then EXx = 1/(29K)
and Ee?%Xk =1+ (K —1)/(KlogK) < 2, but

KY2 -1

E 19X1<_1 _~ =
¢ KlogK '’

which is much larger than 1/K. The random root must therefore enter the ordered-
moment argument itself, as in the proof of Proposition 6.6.

The dyadic velocity array. Let cyo; = (1 —271/4)/2, so that ¢y Y0 274 = 1/2. A
dyadic array is a family (U ); x>0 of independent random variables, each uniform on
[—1,1]. Its velocities and displacements are

S

Vi = Cyel 22_1/4111,“1'_1)/21] (i>1), Zs=) v (s>0). (6.5)
10 i—1

The series converges absolutely for every sample, |v;| < 1/2, and |Zs; — Zg| < |[s —§'|/2.
The variable U] is attached to the dyadic block I}, = {k2! +1,..., (k +1)2'}: it enters
v; if and only if i € ;. For u > 0, the variables revealed by time u are the U;; with
I N {1,...,u} # @. They determine Z1, ..., Z,, because v; involves only variables whose
blocks contain i.
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Lemma 6.3. Let U and U®) be independent dyadic arrays with displacements Zs(z) and

z8) | and write Z; = (ZS(Z),ZS(?’)). Let u € Z>o, let G be a o-algebra independent of the two
arrays, and let F be generated by G and by the variables of both arrays revealed by time u. Set
cqg = 43/%/(2cye1). Then for every integer k > 1 the conditional law of Z,, .y given F has a
density bounded by c3k=3/2. Moreover, for every w € Z?, we have

P(|Zx/8) =w | F) <643k, (6.6)
and for every integer K > k, we have
P(|Zyx) € w+KZ* | F) <45k 6.7)
Here the integer part is taken in each coordinate.

Proof. We first find an unrevealed block inside {u +1,...,u +k}. If k =1, take I = 0
and m = u, so that I; ,, = {u+1}. If k > 2, take [ with k/4 < 2! < k/2 and let m be
the smallest integer with m2! > u. Then m2! < u+2',s01I;,, C {u+1,...,u+2*1} C
{u+1,...,u+k}. In both cases, note that k/4 < 2! < k. Since I; , does not meet

{1,...,u}, the variables u® and u®

L | are not revealed by time u.

Let F be generated by F and by all variables of both arrays other than Ul(/iz and
Uﬁi- By independence, the pair (U(z) ®

1 Up ) is independent of F and uniform on [—1,1]2.

Since I}, C {1,...,u + k}, the variable UI(QI enters Zfﬁk through 2/ velocities, each time

with coefficient cy2~'/4. Then
ZL(ZJ)rk — 23/ ul(,Jn)1 +yW) je {23},

where YU) is F-measurable. Conditionally on F, the two coordinates of Z, 4+ are inde-
pendent and uniform on intervals of length

A = 205023 * > 2cya(k/4)34 = K34/ cq.

The conditional density given F is at most A~2 < c2k=3/2. For a Borel set E C R? we
have P(Z,,x € E| F) = E[P(Z,.x € E| F) | F] < c3k~3/2|E|, which is the density
bound. The same averaging applies to the two lattice bounds. It suffices to prove them
conditionally on F.

A random variable uniform on an interval of length A lies in a given interval of
length I with probability at most min{1,#/A} < hmin{1,1/A} for h > 1. Further,
min{1,1/A} < cqgk =374 if A > 1, this follows from A > k3/4/¢cy, and if A < 1, we have
cgk=3/% > 1 by the same inequality. The event | Z L(l]J)rk/ 8] = w; is the event that Zz(i]l
in an interval of length 8, and its conditional probability is at most 8c4k~3/4. Taking the

product over the two coordinates yields (6.6). For (6.7), the event LZflJlkj € wj+ KZ is

P lies



6 Random routes with few nearby pairs 6.3 Two random skeletons 70

the event that Z L(l]lk lies in the union of the intervals [w; + Kt, w; + Kt + 1), t € Z. Since
2l <k < Kand 2Cye] < 1, we have A < k3/4 < K. Points of two of these intervals whose
indices t differ by at least two are more than 2K — 1 > K apart, so an interval of length
A < K meets at most two of them. The conditional probability is at most 2c4k~3/4. Taking

the product over the two coordinates gives (6.7). [

The velocity array (6.5) is the one of [111, Section 8.1], reproduced in [112, Equa-
tion (8.4)], and the density bound is proved in the course of [112, Lemma 8.2] for the first
half of a folded skeleton; we have added the two lattice consequences. The mechanism of
independent aligned blocks on all dyadic scales goes back to Haggstrom and Mossel [68,
Section 3, Proposition 3.1]. The use of an unpredictable path, whose future position has
small conditional point probabilities, to control intersections with an independent path is
due to Benjamini, Pemantle, and Peres [19, Theorem 1.3 and Lemma 3.1]; see Hoffman
[72] for the limits of predictability profiles of nearest-neighbor processes. Stopping and
reflecting an unpredictable path is used as a symmetrization device in [1, Section 6,
Lemma 6.1] and in [60, Section 2, proof of Theorem 1.3]; the latter’s Lemma 2.5 bounds
the second moment of the resulting estimator. The lattice constructions below instead fold
the transverse displacements at deterministic midpoints; their geometry and encounter
bounds are proved here.

Used in: Proposition 6.6.

6.3 Two random skeletons

A skeleton is a random closed walk built from a finite family of independent random
variables, which we call its seed. Two skeletons are independent if their seeds are
independent. We use I' for the full random input and for the walk it determines; statistics
of I' depend only on the walk. In Section 7, the seeds are drawn independently of the
gas.

Definition 6.4. Let K > 20 be an integer. The seed of a winding skeleton consists of
three independent components: a root ¢ uniform on (Z/KZ)?, and two dyadic arrays
U@, u® with displacements Z; = (Zﬁz),zf)). Identify ¢ with its representative in
{0,...,K—1}2. For 0 < s < K, the lifted base vertices are

bs = (S' 0+ LZmin(s,K—s)J) €z’ (6.8)

so that by = by + Key. For 0 < s < K, the step from bs to Es+1 is refined into the
walk that first moves by e;, then moves in the second coordinate by the increment of
the second coordinate, and then in the third coordinate by the increment of the third
coordinate; zero increments are omitted. These increments lie in {—1,0,1}, because
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lmin(s +1,K —s — 1) — min(s, K —s)| < 1 and hence the two displacements differ by at
most 1/2 in each coordinate. Concatenating the K refined steps gives a walk I in Z3
from by to by + Key, the lifted winding skeleton. Its projection ' = pr(T') is a closed walk
on L starting at by = pr(bg), the winding skeleton.

The transverse displacement is read forward on the first half of the levels and back-
ward on the second half, which closes the walk without conditioning the array on a
future value. The same folding is used in [111, Section 8.1] and [112, Equation (8.5)] for a
walk between two prescribed endpoints, with a linear drift; here the endpoints of the lift
project to the same cell. There is no drift, and the random root replaces the prescribed
endpoints. The levels s and K — s carry the same random transverse position, which
Proposition 6.6 exploits.

Definition 6.5. Let K, > 2% be an integer, let xj, € 73, and let Qin = xin +
{0,1,...,Kin — 1}2 be the inner cube. Set n = |Kj,/64], so that n > 256. The seed
of an area skeleton consists of nine independent components: a root ¢ = (01, 02,03)
uniform on xin + {[Kin/3],..., |Kin/2]}°, and eight dyadic arrays U, 1 € {1,2,3,4},

j € {2,3}, with dlsplacements Z( 7 For 0 < s < n set d(l]) LZI(;HQ (5:n—5) /SJ and define
the base vertices of the four segments by

by = (s, —2s+ ac?, d£1’3)), b2= (n+s, —2n+2s+ >, d§2'3)),

6.9)

Since d( ) = 4" = 0, we have b, = by for 1 € {1,2,3} and b} = b} = 0. The anchors

are
oo=0 o01=0+(n—-2n0), o0,=0+(2n0,0), o3=0+ (n2n,0), o4 = 0.

Refine each step from b; to b ; as in Definition 6.4: first the step in the first coordinate,
then the unit steps in the second coordinate, then those in the third, omitting zero steps.
After translation by o, segment ¢ is a walk from o,_; to o0,, and the concatenation of the
four segments is a closed walk T in Z3 starting at 0. We call T’ an area skeleton with
inner cube Qjiy. The union of segments 1 and 2 is its lower branch, and the union of
segments 3 and 4 its upper branch.

Without perturbations, T — ¢ is the diamond with corners (0,0), (n, —2n), (2n,0),
(n,2n) in the plane of the first two coordinates, of area 4n?. Each segment carries its
own pair of arrays. The factor 1/8 keeps the two branches apart, and the anchors do not
depend on the arrays. In Section 11, Qj, is the cell-index set of the physical block Qg
in the active region of the scaled container, with xj, = vy and Ki, = H at least a fixed
multiple of K; the bounds below, stated in terms of Kj,, become bounds in terms of K
only through that comparison.
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Proposition 6.6. The following hold.

(@) Let K > 20 and let T be a winding skeleton. Then T is a closed walk on ILx with K < |T| <
3K and hom(T') = ey1. Every level of ILg carries at most three occurrences of T', and every
cell of T at level t € {0, ..., K} lies within de-distance one of by.

(b) Let Kin > 24, let n = | K /64|, and let T be an area skeleton with inner cube Qi,. Then
I' is a simple closed walk in 73 with IT| < 20n, which passes through og, 01, 02, 03 in this
order. Every level carries at most ten cells of I, and every cell created by the refinement of
the step from b._ to b; lies within de-distance three of ¢ + b;. Moreover,

K
area(T’) > % n?—4n,  de(T,2Z°\ Qin) > f. (6.10)

(c) For all integers R > 0 and R. > 1 there exist «,§ € (0,1] and C < oo, depending only on R
and R, with the following property. If T,T" are independent winding skeletons with K > 20,
then

B <14 S ESSI <14 C (6.11)

If T, T are independent area skeletons with the same inner cube Qjn and Kin > 214 then
(6.11) holds with K replaced by Kip.

Proof of Proposition 6.6(a) and (b). We begin with (a). The refinement of each of the K base
steps consists of one, two, or three steps. Then K < |T'| < 3K. The lift [ of T ends at
by + Key. In particular, hom(T') = e;. The cells created by refining the step from by_1 to by
lie at level ¢, and each differs from b; by at most one in the second and third coordinates.
This proves the distance assertion, and it shows that each level t € {1,...,K} of T carries
at most three cells, while level 0 carries only by. The occurrence list of T omits the closing
cell pr(bx) = by. Then level 0 of ILg carries at most 1 + 2 occurrences, and every other
level at most three.

We turn to (b). Since |Zy — Zs| < 1/2 for |s' —s| < 1, consecutive values of d“/) differ
by at most one. Then the step from bg to b, ; changes the first coordinate by +1, the
second by an amount in {—3, -2, —1} (for t = 1,4) or {1,2,3} (for : = 2,3), and the third
by at most one. Its refinement has at most five steps. Then |I'| < 20n. Its cells lie at the
level of b,  ;, and they differ from ¢ + b, ; by at most three in the second coordinate and
at most one in the third. The levels of the base vertices increase strictly along the lower
branch, from that of oy to that of 0, and decrease strictly along the upper branch. Each
level carries the cells created by at most one refined step of each branch, together with
an anchor at the levels of 0g and 0;. The cells of one refined step are distinct because it
moves monotonically in the second coordinate and then in the third. We conclude that
there are at most ten cells per level and that each branch visits every cell at most once.

To see that the branches meet only at 0y and 0;, we use coordinates relative to ¢ and

write m = min(s,n — s). Since |Z,,| < m/2, we have —m /16 — 1 < dgl’j) < m/16. By a
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direct check of (6.9), we find that at the levels g € {1,...,2n — 1}, the base vertices of the
lower branch have second coordinate at most —(31/16) min(g,2n — q) < —1, and those
of the upper branch at least (31/16) min(g,2n — q) — 1 > 0. Since these coordinates are
integers, they are at most —2 and at least 1, respectively. The cells created at a level by a
refined step have second coordinates between those of the two base vertices of the step.
For 2 < g < 2n — 2, the cells of the lower branch at level g have second coordinate at most
—2, and those of the upper branch at least 1. At level 1, the lower branch, whose step
starts at 0p, has second coordinates at most 0, and the upper branch at least 1; level 2n — 1
is symmetric. At level 0 the lower branch consists of 0y alone, and at level 2n the upper
branch consists of 0, alone. We conclude that I is simple and that it passes through the
anchors in order.

For the area, note that in each refined step the only step changing the first coordinate
is the first one, which starts at the base vertex. By the second formula in (6.2) and
translation invariance, we have

area(I) = Y [ (25 —dt?) + (21— 25 —d*?) + (25 + %) + (20— 25 +-d(*?) |

The terms without d sum to 4n2. Since ]dgl’z)\ < min(s,n —s)/16 + 1 and "~ min(s, n —
s) < n?/4, the remaining terms are at least —4(n?/64 + n). This proves the first bound
in (6.10).

For the margin, the bounds on dgl’] ) show that all base vertices, and hence all cells of
I' -9, liein [0,2n] x [-2n—1,2n+1] x [-n/32 —1,n/32+1]. Since 2n + 1 < K;, /32 +
1 and ¢ — xin € [Kin/3,Kin/2]?, every coordinate of z — xi,, for a cell z of T, lies in
[29Kin /96 — 1, 17K /32 + 1]. A cell v ¢ Qi has a coordinate of v — x, below 0 or at least
Kin. The distance de(z,v) is at least min{29Ky, /96, 15K;, /32 — 1} > Ki, /4. O

Proof of Proposition 6.6(c). Fix R > 0 and R, > 1; in this proof C denotes a constant
depending only on R and R., which may change from line to line. In both cases we
construct an integer ii > 0, a filtration (F,,)o<,<z, and adapted random variables X,,, X], €
0,1] such that, with K = K for winding skeletons and K = Kj, for area skeletons,

i U

JR(T,T) < C1 ) Xu, Sr.([,T) < C1 Y Xy,
u=0 u=0
Ui C
E[X, | Fu] +E[X, | Fu] <CW —u)™3% (0<u<u <a), EY (Xu+X)) < <
u=0
(6.12)

where C; depends only on R and R.. Given (6.12), both sequences satisfy (6.3) with
By = CYi>1k3/2. Let ® € (0,1] be such that (¢ — 1)By < 1/2. Then Lemma 6.1 implies
that Ee?2uXv —1 < 2(e® ~1)EY, X, < C/K, and the same for (X/,). Withx = & = 8/C,
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the first line of (6.12) implies (6.11). Since exponential moments are nondecreasing in
their coefficients, the smaller of the values of ¥ and ¢ and the larger value of C obtained
in the two cases serve for both.

Winding skeletons. Set 1 = |K/2], and for 0 < u < i let o, = 0+ | Z,| € (Z/KZ)? be
the transverse position at unfolded time u. By (6.8), pr(b;) = (¢, Omin(t k—t)) for 0 <t < K.
The levels t = u and t = K — u share the transverse position ¢,. Fix I, and for t € Z/KZ
and w € (Z/KZ)? define

fiw) = Y Hdeo((t,w),2) <R+1},  gi(w) = Y e-d=tw)Z)/Re,

z'el”’ 2 el

By (a) applied to I”, at most 3(2R + 3) occurrences of I'" lie at levels within distance R + 1
of t. Then 0 < f; < 3(2R+3) and ¥, fi(w) < 3(2R + 3). At most six occurrences lie
at levels at distance exactly d from t, for each d > 0, 50 gt < 6 ;>ge ¥R < 6(R: +1).
If an occurrence z’ lies at a level at distance d from ¢, then d((t,w),z’) > d, and at
most (2r +1)2 cells w satisfy deo((t,w),2') = r; we have Y, e~ %=((t@)2)/Re < Yosa(2r +
1)%2e7/Re < C(1 +d)?e4/Re. Summing over z’ gives ¥, ¢(w) < C.

Let z be an occurrence of T, and let t € {0,...,K} be the level of the corresponding
cell of T. By (a), we have deo(z, pr(b;)) < 1, which implies that

Y H{dw(z,2') <R} < ft(Qmin(ex—t))/

z' eI’
e—doo(Z,F’)/Rc < Z e—doo(z,z/)/Rc < el/cht(
z' eI’

Qmin(t,Kft)) :

At most three occurrences of I' correspond to each t. Then the variables

1 1

Xy = oo W, Xy = ,
6(2R + 3) te{u,zlg—u}ft(g ) ! 12(RC + 1) te{E_u}gt(Q”)

where {u, K — u} has one or two elements and fx = fo, gx = o, take values in [0, 1] and
satisfy the first line of (6.12) with C; = max{18(2R + 3),36¢'/R¢(R. +1)}.

Let F, be generated by the seed of I, by o, and by the variables of U and U®)
revealed by time u. The tests are functions of I and ¢, is F,-measurable. In particular, X,
and X, are F,-measurable. For u < u’ < il we apply Lemma 6.3 with G generated by the
seed of I’ and ¢, which is independent of the two arrays. Since ¢ is F,-measurable and
takes finitely many values, and 1’ — u < K, we have P(0,, = w | F,) < 4c3(u' —u)3/2 for
every w by (6.7). Multiplying by the values of the tests and summing over w, we obtain the
second line of (6.12). Finally, conditionally on the two arrays and the seed of I”, the root ¢
is uniform on (Z/KZ)?, and so is ¢,. We have EX,, < (6(2R+3))"!-2-3(2R+3)3K~2 =
(2R +3)2K~2, and likewise EX/, < CK~2. Summing over the il + 1 < K values of u yields
the last bound in (6.12).
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Area skeletons. Set 1 = |n/2]. We write (x.,y.) for the deterministic parts of the
first two coordinates of . in (6.9), namely (s, —2s), (n +s, —2n +2s), (2n —s,2s), and
(n—s,2n —2s) for 1 = 1,2,3,4. For each segment ¢ and 0 < u < 7 define the transverse
position

o = (02,03) + (1247 /8], |27 /8)) € 22,
so that 0+ b, = (01 + x%,
inner cube, and for g € Z and w € Z? let

— ¥ 1du((qw),2) SR43},  glgw)= Y e @K,

z'el”’ 2T’

Omin(sn—s) T (y:,0)). Fix I, an area skeleton with the same

with distances in Z3, and f!(w) = f(o1 + x%, w + (y.,0)), g-(w) = g(01 + x, w + (v.,0)).
Since each level carries at most ten cells of I by (b), we obtain 0 < f < 10(2R + 7) by
the computation in the winding case, ¥, f(q,w) < 10(2R +7)3, ¢ < 20(R. + 1), and
Y 8(g,w) < C. Every occurrence of T other than 0y = ¢ + b}, is created by the refinement
of a step ending at some b;, at most five occurrences are created by each step, and each
lies within d.-distance three of ¢ + b%. Then the variables

Xy = 2R+7Z Y. filew,  Xi= 16ORC+1Z Y. glal)

1=lse{un—u} 1=lse{un—u}

take values in [0,1] and satisfy the first line of (6.12) with C; = max{400(2R +
7),800e3/Re(R. +1)}.

Let F, be generated by the seed of I, by ¢, and by the variables of all eight arrays
revealed by time u; the functions f!, ¢, depend only on ¢; and I'. For a fixed 1, we
apply Lemma 6.3 to the pair U-?), U(:3), with G generated by the seed of I, by o, and
by the variables of the other six arrays revealed by time u. This G is independent of
the pair, and together with the variables of the pair revealed by time u it generates F,.
By (6.6), P(¢', = w | Fu) < 64c3(u' — u)73/2, and the second line of (6.12) follows by
linearity; no joint density for the four segments is needed. Finally, conditionally on ¢4,
the eight arrays, and the seed of I”, the pair (g2, 03) is uniform on a set of M? points,
where M = |Kin /2] — [Kin/3] + 1 > Kin /7, while the functions f!, ¢! are fixed. We have
(0!, = w | 01,arrays,I'") < 49K, 2, EX, < 49(2R + 7)2K..2, and likewise EX], < CK, 2.
Summing over the 77 4+ 1 < Kj, values of u gives the last bound in (6.12). O

Remark 6.7. The conditional estimate of Lemma 6.3 is used only in increasing unfolded
time. The levels u and K — u of the folded walk are tested together, at their common
transverse position, by a test fixed once the opposing skeleton is revealed; no statement
is made about the law of the walk at chronologically later levels after the fold, where the
displacement is already determined. The root is revealed in Fy for the conditional bound
and averaged for the first moment. The restriction to increasing unfolded time is already
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present in the proofs of [111, Lemma 8.1] and [112, Lemma 8.2]. We use the excess bound
of Proposition 6.6, with the random root averaged in its first-moment estimate.

Used in: Proposition 6.15, Corollary 6.19, and through them Theorem 7.14.

6.4 Exterior shells, periodic lifts, connected sets, and areas

Let C C Z3 be finite and nonempty. Outside a box containing C, all cells are connected by
nearest-neighbor paths avoiding C, and every infinite nearest-neighbor component of Z3 \
C meets this region. Then Z3 \ C has exactly one infinite nearest-neighbor component,
which we call the exterior of C. The fill of C, denoted fill(C), is the complement of
the exterior: the union of C and the finite nearest-neighbor components of Z3 \ C. The
exterior shell of C is

0XC = {x € Z3\ fill(C) : de(x,C) = 1}.

Lemma 6.8. Let C C Z3 be finite, nonempty, and x-connected. Then fill(C) lies in the coordinate
bounding box of C, and 9%*C is a nearest-neighbor connected set with at most 26|C| cells. If C is
a -component of a field B C Z3, every cell of 9C is good.

The lemma is [112, Lemma 8.3], which reproduces [115, Lemma 7.2]; we recall the
proof. The connectivity of the shell is Kesten’s boundary-connectivity theorem [84,
pp- 138-139, Lemma 2.23], in the formulation of Timér [141, Theorem 4 in arXiv version 2];
see [43, Lemma 2.1] for *-connectivity of exterior nearest-neighbor boundaries. The
discussion immediately after that lemma also attributes the exterior-x-boundary statement
to [84, Lemma 2.23]. The other assertions are elementary: a cell outside the bounding
box has a coordinate ray to infinity avoiding C, each cell has 26 *-neighbors, and a bad
shell cell would be *-adjacent to C, hence in the same *-component of B.

Lemma 6.9. Let v > 1 and K > 2r be integers, and let C C ILx be range-r connected with m
cells, where rm < K. Then the range-r components of pr—'(C) are translates of one another
by KZ3, each is finite and is mapped bijectively onto C by pr, and each has coordinate span at
most r(m — 1). If moreover r = 1 and C is a x-component of a field B C 1Lk, then each of these
translates is a x-component of pr—'(B).

The first statement is [112, Lemma 8.4], which reproduces [115, Lemma 7.3]; we call
the translates the lifts of C. To prove it, fix a spanning tree of C for range-r adjacency.
Since K > 2r, if x,y € Lk are range-r adjacent and ¥ is a lift of x, then y has a unique
lift at de-distance at most r from %. Lifting the tree edge by edge from a lift of one of
its cells produces a range-r connected set C C pr—!(C) of m cells, with coordinate span
at most r(m — 1) < K, which pr maps bijectively onto C. The translates C + KZ3 cover
pr—1(C). No cell of one of two distinct translates lies within ds-distance r of a cell of the
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other, since otherwise two cells of C would differ by Kk + w with k # 0 and |w|e < 7,
and some coordinate difference would be at least K — r > r(m — 1). Hence the translates
are the range-r components of pr—!(C). For the second, let # € pr~!(B) be *-adjacent to
a cell § of a lift C. Since K > 3, the cells pr(%) and pr(#) are distinct and *-adjacent, so
pr(%) € C by maximality of C. Hence ¥ € pr—!(C) is range-one adjacent to 7, and % € C.

Lemma 6.10. Let r > 1 and m > 1 be integers. On Z3 and on LLg, the number of range-r
connected sets of m cells containing a given cell is at most (2r +1)°"=1)_ If B is a random field
with P(F  B) < plFl for every finite F C 1L, then for every cell x,

IP(x € B and the range-r component of B containing x has at least m cells) < ((2r +1)°p)".
6.13)

Proof. Assign to each such set a spanning tree for range-r adjacency, rooted at the given
cell, and traverse it depth first. The traversal has 2(m — 1) steps, each given by one of
fewer than (2r + 1)3 displacements, and the visited cells recover the set. This proves the
tirst bound. If the range-r component of B containing x has at least m cells, then growing
a spanning tree from x produces a range-r connected set F 3 x of exactly m cells with
F C B. The union bound and the first statement give at most (2r + 1)00m=1) ™ which
implies (6.13). [

This counting bound and the depth-first argument are recorded in [112, Section 8.2].
Such estimates are instances of the classical Peierls counting principle [119, pp. 479-480];
see also [64, Section 1.4, pp. 16-18]. An early tree-encoding exponential bound for plane
animals is given in [86, pp. 852-853, Lemma 3]. Only the joint bound on prescribed sets
enters; no independence between cells is assumed.

Lemma 6.11. Every closed walk P in Z3 satisfies |area(P)| < |P|?/16. If area(P) > 0, then
some walk c in the cycle decomposition of P satisfies

16 area(P)?

area(c) > Rk

Proof. Let ty = Y i|x(zky1) — x(z¢)| and t, = Y|y(zk11) — y(z)| be the total variations
of the first two coordinates along P, so that t, +t, < |P|. Since P is closed, the values
of x along P lie in an interval of length at most t,/2; let X be its midpoint. Since the
increments of y along P sum to zero, we obtain from (6.2)

. tot (te+ty)> _ |PJ?
rarea<P>\=\}k:(xm)—x)(y(zk+1>—y<zk>>\s e
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For the second statement, let cy, ..., c; be the cycle decomposition of P and let Anax =
max; area(c;), which is positive since the areas sum to area(P) > 0. By additivity and the
tirst statement applied to each c;, we have

. 1/2 V172 g1z v ol ARSIP
area(P) < ) area(c)) < Ay ), area(c;)/? < Ay 1= 4
i:area(c;)>0 i:area(c;)>0 i
which is the claim. O

Used in: Proposition 6.15 (the area bound after cycle selection).

6.5 Routing maps

A routing map turns a skeleton and a field into a route. In Section 7, the routing map
of one surgery is evaluated at fields obtained from the current field by the other surgery,
and Lemma 6.16 compares the outputs. This requires locality in a precise sense, which
we formulate through the components of the field that meet the skeleton.

Definition 6.12. Let I be a closed walk on IL. For a field B C I, let C(B, T') be the set of
*-components of B that contain a cell of I, and let

o) =TuN( U ¢).

CeC(B,T)

A routing map for I' assigns to every field B either t or a route R(B,T’). (For the
skeletons of Section 6.3, the lift and the anchors are determined by I'.) The routing map
is component-local if the following hold for all fields B, B’.

(@) If C(B,T) =C(B,T), then R(B,T) = R(B,T).
(b) If R(B,T) # 1, every cell of R(B,T) is a cell of T or lies within d-distance one of a
component in C(B,T').

Lemma 6.13. Let T be a closed walk on 1L, and let B,B’ C L be fields that agree on Q(B,T).
Then C(B',T) = C(B,T) and Q(B,T) = Q(B,T). In particular, R(B’,T) = R(B,T) for every
component-local routing map for I'.

Proof. Let C € C(B,T). Its cells lie in Q(B,T') N B, hence in B’. The cells at dw-distance one
from C lie in Q(B,T'), and by maximality of C they lie outside B, hence outside B’. So C is
a *-component of B/, and it contains a cell of T. Conversely, let C' € C(B’,T), and let z be
a cell of C"and of T. Thenz € BN Q(B,I') = BN Q(B,T), so z lies in some C € C(B,T).
That C is a *-component of B’ containing z, so C' = C. This proves C(B/,T') = C(B,T),
which implies Q(B’,T) = Q(B,T), and the last assertion is Definition 6.12(a). O
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Definition 6.14. The two routing maps are defined as follows. In both, a walk produced
in the last step is represented as a route.

Winding routing map. Let K > 20 and let T be a winding skeleton, with lift T from b
to by + Key. For a field B C ILg, the route R(B,T) is computed in four steps.

1. Size rule. Reject if some C € C(B,T') has at least |[K/20] cells. Otherwise every
C € C(B,T) has fewer than K/20 cells, and by Lemma 6.9 its lifts are finite *-
components of pr~!(B) mapped bijectively onto it.

2. Fill rule. Reject if by = pr(by) belongs to pr(fill(C)) for a lift C of a component in
C(B,T); this set does not depend on the choice of the lift.

3. Detours. Set P = T'. As long as P has a cell in pr—!(B), let k be the smallest index
with P, € pr=!(B), let C be the lift of a component in C(B,T) that contains P, and
let k' be the largest index with Pv € C. Replace the part (Pr_y,...,Pvyq) of P by
the shortest nearest-neighbor path from P;_; to Py, in 99¢C that comes first in
lexicographic order.

4. Selection. Decompose the closed walk pr(P) on Lk by the cycle decomposition, and
output the first walk in it with positive first homology.

Area routing map. Let Ky, > 214, let n = | Kin /64|, and let T be an area skeleton with
anchors o, ..., 03. For a field B C Z3, the route R(B,T) is computed in four steps.

1. Budget rule. Reject if Ycce(p ) |C|?> > n, in particular if some C € C(B,T) is infinite.

2. Anchor rule. Reject if one of og, 01,02, 03 belongs to fill(C) for a component C &
C(B,T).

3. Detours segment by segment. For each 1 € {1,2,3,4} separately, let P be segment ¢ of T,
from o0,_1 to 0,. As long as P has a bad cell, let k be the smallest index with P, € B,
let C be the component in C(B,T') that contains P, and let kK’ be the largest index
with Py € C. Replace (Py_1, ..., Pvy1) by the shortest nearest-neighbor path from
P;_1 to Py in 02!C that comes first in lexicographic order. Concatenate the four
resulting walks into a closed walk P through oy, ..., 03.

4. Selection. Decompose P by the cycle decomposition. Reject if no walk in it has
positive area; otherwise output the first walk in the decomposition whose area is the
largest.

The detours follow the exterior shell of a component from the cell immediately before
the first visit of the walk to that component to the cell immediately after its last visit,
as in [115, Section 7.3], reproduced in [112, Section 8.3]; related detours appear in [111,
Lemma 8.2]. In these sources the size and fill tests are applied to the whole environment
before the path is drawn [112, Equation (8.16)]. Here they are applied only to components
met by the skeleton, which makes the maps component-local, and the loop erasure of
an open path is replaced by the cycle decomposition, which preserves homology and
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03

0o 02

01

Figure 6.1. Schematic projection of an area skeleton (thin) to the plane of the first two coordinates,
traversed counterclockwise through the anchors oy, ...,03. The second segment meets a bad
x-component C (gray). The area routing map replaces the part of this segment between its first
and last visits to C (dashed) by a path in the exterior shell of C (thick). The other segments and
the four anchors are unchanged. Perturbations, the third coordinate, and the lattice are not drawn
to scale.

area. The size rule gives finite lifts, and the fill rule keeps the endpoints of the lifted walk
outside the fills of the detoured components. The area map is anchored: each segment
is corrected separately and its endpoints never move. A single first-to-last detour along
the whole closed skeleton could remove the entire polygon, for instance when a small
bad component near o is met at the beginning and at the end of the walk. The bound on
the sum of squared component sizes controls the area lost in the detours, since a detour
around C changes the area by at most a constant times |C|?, and it keeps the components
that are used close to the skeleton.

Proposition 6.15. Let pg = 1/1458. There is an absolute constant Cae such that the following
hold.

(a) Let K > 20 and let I’ be a winding skeleton. The winding routing map is a component-local
routing map for I'. For every field B C 1Lk, the route v = R(B,T) is either T or a good
route with homy () > 1, every cell of which is a cell of T or the projection of a cell of 9$C
for a lift C of a x-component of B containing a cell of T.

(b) Let Ki, > 214, let n = | Kin/ 64|, and let T be an area skeleton with inner cube Qy,. The
area routing map is a component-local routing map for T. For every field B C Z3, the route
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v = R(B,T) is either t or a good route with

2
|v| < 124n, area(y) > Znﬁ’ (6.14)

every cell of which is a cell of T or a cell of 9*C for a x-component C of B containing a cell
of I'. Every cell of 7y lies in N 1.1 (') C Qin.

(c) Let T be a random winding skeleton with K > 20, or a random area skeleton with Ky, > 214,
Let B be a random field, independent of the seed of T, such that P(F C B) < plf! for every
finite F C IL, where 0 < p < po. Then P(R(B,T) = 1) < Cacc p-

Proof. Component-locality. In both maps, the size and budget rules, the fill and anchor
rules, and the exterior shells, with their lifts in the winding case, are functions of I' and
C(B,T), and the selection steps read only the walk P. In the detour steps, every cell of
the current walk P is a cell of T (in the winding case, of I') or a cell of the exterior shell of
some C € C(B,T) (in the winding case, of a lift of such a C). A cell of 0C is good, since
otherwise it would be *-adjacent to C and lie in C. In the winding case, a cell ¥ of E)iXtC
satisfies pr(%) ¢ C, since otherwise ¥ would be a cell of pr~!(C) that is *-adjacent to C,
hence a cell of C by Lemma 6.9. So pr(%) is a *-neighbor of C outside C, and it is good.
A cell of T is bad exactly when it lies in a component in C(B,T'). Hence a cell of P lies in
B (in the winding case, in pr—!(B)) if and only if it lies in a component in C(B,T) (in the
winding case, in a lift of one). Every test in the detour steps, and the component used in
each replacement, is therefore decided by C(B,T). By induction over the replacements,
two fields B, B’ with C(B,T) = C(B/,T) produce the same walks and the same route. This
is Definition 6.12(a).

Proof of (a). Suppose that neither the size rule nor the fill rule rejects. The cell by is
good, since otherwise it would belong to a component C € C(B,T) and to C C pr(fill(C)),
and the fill rule would reject. We claim that throughout the detour step, P is a walk from
bo to by + Ke; whose cells are cells of T or good cells, so that its cells in pr—!(B) are cells
of T. This holds initially. Let k, C, and k' be as in the definition; the lift C exists because
pr(Px) is a bad cell of ', whose *-component lies in C(B,T’). Since the endpoints of P are
good, 1 <k <k’ < |P|. The cells P, ..., Py_; are good. They avoid C and join bo to Pr_4.
Since pr(bg) = by ¢ pr(fill(C)), the cell b lies in the exterior of C, and so does P;_;. By
the choice of kK, the cells after Py avoid C and join Py to by + Ke;, which also lies in
the exterior since it projects to by. Both Py_; and Py, are nearest neighbors of cells of
C. They lie in 92‘C. By Lemmas 6.8 and 6.9, they are joined by a nearest-neighbor path
in 0C, and all its cells are good. The replacement removes every visit of P to C and
adds only good cells. This proves the claim, and shows that the number of visits of P to
pr—!(B) decreases strictly at each replacement. Then the detour step ends with a walk P
from by to by + Ke; consisting of good cells.
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The closed walk pr(P) has homology e;, because its lift P ends at by + Ke;. By
additivity, the first homologies of the walks in its cycle decomposition sum to one. Then
one of them is positive, and the selection step does not reject. The selected walk 7 is
simple, consists of good cells, and has length at least K > 3, because a closed walk with
nonzero first homology has at least K steps in the first coordinate. Its cells are cells of
I' or projections of shell cells of lifts of components in C(B,T'), and the latter lie within
distance one of the corresponding component. This proves (a) and Definition 6.12(b).

Proof of (b). On acceptance, Yccc(nr) |IC|> < n. Each C € C(B,T) is *-connected,
contains a cell of T', and has at most | /7] cells, so C and its exterior shell lie in W (I).
All cells of an accepted route lie in N, LA +1 (T'). Since n < Kin /64 and K, > 2!, we have
vVn+1<yKin/8+1 < Kin/4, and the margin in (6.10) implies that NL\/HJH(F) C Oin.

Suppose that neither the budget rule nor the anchor rule rejects. The anchors are
good, since a bad anchor would belong to a component in C(B,T’) and to its fill. Fix a
segment .. Throughout the detour step for this segment, P is a walk from 0,1 to o, which
consists of an initial part of good cells, ending at a cell of the original segment, followed
by the remaining part of the original segment. Indeed, each replacement keeps the good
cells before P, inserts good cells, and ends the inserted path at the original cell Py .
Let k, C, and k' be as in the definition. We use the argument for (a), with the anchors
0,—1 and o, in place of bo and by + Ke; and the anchor rule in place of the fill rule. We
find that P,_; and Py lie in 0C, that the replacement is well defined and adds only
good cells, and that the procedure terminates. After the replacement, the walk no longer
visits C, and later replacements add only good cells. Each component in C(B,T) is used
at most once in each segment, and at most four times in total.

We now bound the length and the area. Let C be a component used in segment ¢, with
m = |C| cells. The initial part of P is good and ends at a cell of the original segment. Then
the first bad cell Py lies in the remaining part, and the cells P;_1,..., Py, form an arc of
the original segment /. By the monotonicity of levels along a segment, the cells Py, ..., Py
lie at levels between those of P, and Py, which are cells of C; these levels form an interval
of at most m integers, since the coordinate span of C is at most m — 1. Each level carries
at most five cells of the segment, by the proof of Proposition 6.6(b). The removed arc has
at most 5m + 1 < 6m steps. The inserted path has at most 26m cells by Lemma 6.8, hence
fewer than 26m steps. The removed arc followed by the reversed inserted path is a closed
walk of length at most 32m, and by additivity of the area, the replacement changes the
area of the concatenation of the four current segments by the area of this closed walk. By
Lemma 6.11, this change is at most (32m)?/16 = 64m? in absolute value. On acceptance,
the sum of |C|? over C € C(B,T) is at most 1, and |C| < |C|2. Then the final closed walk
P satisfies

|P| < |T|+4-26) |C| <201+ 104n = 124n,
C



6 Random routes with few nearby pairs 6.5 Routing maps 83

area(P) > area(T) —4-64) |C|* > %nz —260n > 2n?,
C

where we used Proposition 6.6(b), and n > 256 in the last inequality. In particular the
selection step does not reject. By Lemma 6.11, the selected walk vy satisfies |y| < |P| <
124n and
16(2n%)?> 64 , n?
(124m)2 15376 " ~ 250°
It is simple, its cells are good, and its length is at least four since its area is positive.
Its cells are cells of T or shell cells of components in C(B,T'). This proves (b) and
Definition 6.12(b).

Proof of (c). Fix the seed of I'. Since B is independent of the seed, the prescribed-
set bound holds conditionally on it, and we apply Lemma 6.10 with » = 1, for which
(2r +1)% = 729; note that 729p < 1/2. In the winding case, the size rule rejects only
if some *-connected set of |K/20] bad cells contains an occurrence of I', which has
probability at most 3K(729p)K/20] If the fill rule rejects because of a component C €
C(B,T') with m cells, then a lift of by lies in the bounding box of a lift of C, whose
coordinate span is at most m — 1 by Lemma 6.9. Every cell of C is then within distance
m — 1 of by, so the *-component of B containing one of the at most (2m — 1) cells within
distance m — 1 of by has at least m cells. Summing over m, we obtain

area(y) >

P(R(B,T) = t) < 3K(729p) /%) + Y~ (2m — 1)3(729p)™
m>1
< 729p <3I<21—U</20J + Y (2m— 1)321—’“),
m>1

and the bracket is bounded by an absolute constant for K > 20.

In the area case, if the budget rule rejects, then the sum of |C|? over the *-components
C of B containing a cell of I exceeds n. Each such component contains an occurrence of
I'. Writing C(z) for the *-component of B containing z when z € B, we have by Markov’s
inequality and Lemma 6.10

P(budget rule rejects) < % Y E[1{z € B}|C(2)|?]

zel
r
< Y m*(729p)™ < 20-729p Y m*2! .
m>1 m>1

Here we used EY? = Y, ~1(2m — 1)P(Y > m) for Y = 1{z € B}|C(z)|, which is almost
surely finite by (6.13), and |I'| < 20n. The anchor rule is bounded as the fill rule in the
winding case, for each of the four anchors. This proves (c). O

Used in: Theorem 7.14 (acceptance and component-locality), Lemma 10.2 (first homology),
Proposition 11.7 (length and area), and Section 11 (containment in the inner cube).
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6.6 Stability of routes under local changes of the field

In Section 7, the route of one surgery is evaluated at a field obtained from the current
one by the other surgery. Such fields differ from a baseline field only within distance
one of the other route, and all of them lie in a common vulnerable set. The next lemma
shows that, for component-local routing maps, these changes matter only through the
components of the vulnerable set that are approached by both skeletons.

Lemma 6.16. Let IL be Z3 or 1Lk, let T, T" be closed walks of positive length on 1L, and let R(-,T)
and R(-,T") be component-local routing maps for T and T’. Let R > 0 and R. > R + 2 be
integers, let V C 1L be finite, and let By C V. Let € be the set of range-R. components H of V
such that de(H,T) < Rc and deo(H,T") < R, and set

U.= |J H  A.=]U
Hesr

For D C U, put B[D] = (B \ Ux) U D, and define the route lists
¥ ={R(B[D],I):Dc U}, £ ={R(B[D,T'):DcCU}.
(i) Let B, B> C V, let v = R(BY,T) and o' = R(B?,T"), and suppose that
B'ABy C N1(7), B2ABy C Ni(7). (6.15)

Then R(B[B' NU,],T) = yand R(B[B>NU.],T’) = +'. In particular (,7') € & x ',
and at most 4+ ordered pairs (vy,') arise in this way.
(i) Let vy, ' be routes, possibly t, and let B, B> C V satisfy (6.15) for this pair. If A, = 0, then

YR(BY,T) = v} {R(BLT) = 7'} = 1{R(Bo,T) = 1} {R(Bo,I') = 7/}. (6.16)
(iii) For all BY, B?> C V, the routes v = R(B!,T) and ' = R(B?,T") satisfy
JR(7,Y") < JR(L,T') + CraAs,  Cra =54(2R+1)%. (6.17)
In particular (6.17) holds for the pairs in (i) and for every pair in £ x £".

Proof. We first prove the following localization claim. Let B, B ' cV,letxe Q(B,T)NYV,
and suppose that de(x, R(B/,I’)) < 1. Then x € U.. The same holds with the roles of T
and I" interchanged.

To prove the claim, let H be the range-R. component of V' containing x. Either x
is a cell of T, or x lies within distance one of some C € C(B,T). In the second case,
C C B C V is x-connected and contains a cell of I', so it lies in a range-R. component of
V that contains a cell of T', and this component is H, since x € V and de(x,C) <1 < R..
In both cases H contains a cell of T'. The route R(B’,T’) is not 1, since N1(1) = &; let
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' be one of its cells with de(x, ") < 1. By Definition 6.12(b) for B/, either y’ is a cell of
I, and then do(H,I") <1 < R; or ' lies within distance one of a *x-component C’ of
B’ containing a cell of T’. In the latter case C' C V is *-connected, so it lies in a single
range-R. component H' of V, which contains a cell of I". Since ds(x,C’) < 2 < R, we
have H' = H. In both cases H € s#, and therefore x € U,.

We prove (i). Let B' = B[B! N U,]. The fields B’ and B! agree on U, and B’ agrees
with By outside U,. If B’ and B! differed at a cell x € Q(Bl,I’), then x ¢ U, and
x € BVABy € VN Ni(v'). The claim, applied with B = B! and B’ = B2, would then
give x € U,, a contradiction. So B’ and B! agree on Q(B!,T'), and Lemma 6.13 gives
R(B/,T) = R(B',T) = 7. The argument for I is the same, with the roles of T and I"
interchanged. Since B! N U, and B> N U, are subsets of U, we have 7 € . and 7/ € .¢/,
and each list has at most 24+ elements.

We prove (ii). Since A, = 0, we have U, = @ and B[@&] = By. If the left side of
(6.16) is one, then  and 7/ are the routes computed on B! and B?, and by (i) we have
R(By,T) = ¢ and R(By,I') = 9/, so the right side is one. Conversely, suppose that
the right side is one, so that v = R(By,T') and 7/ = R(By,I"). Let x € Q(By, T') with
x € BIABy. Then x € VN N1(7'), and the claim with B = B’ = B gives x € U, = &,
which is impossible. Then B! and By agree on Q(By,T'), and R(B!,T) = 7 by Lemma 6.13.
In the same way R (B2 I’) = v/, and the left side is one. In all other cases both sides
vanish. The converse direction is what identifies all four products of route indicators in
the signed sum of Section 7 with their baseline values.

We prove (iii). If ¢ or 7/ is t, the left side vanishes. Otherwise both are simple,
and Jr(7y,7") counts the pairs of cells (x,x’) with x € ¢, ¥’ € 9/, and de(x,x’) < R.
For pairs in which x is a cell of T and x’ a cell of I, choose an occurrence of x in
I' and one of x” in I’. Distinct pairs give distinct pairs of occurrences, and these are
counted in Jr(I,T’). Suppose now that x is not a cell of I'. By Definition 6.12(b),
x lies within distance one of a *-component C of B! containing a cell of I, and C
lies in a range-R, component H of V containing a cell of T. If x" is a cell of T”, then
do(H,T") < doo(C,x") < R+1 < R.. Otherwise x’ lies within distance one of a *-
component C’ of B2 containing a cell of I/, which lies in a range-R. component H' of
V containing a cell of I”; then d(C,C’) < R+2 < R, so H = H. In both cases
H € s, and x € N1(U,). Symmetrically, if x’ is not a cell of I, then x’ € N7(U,). Since
IN1(U,)| < 27A., and at most (2R + 1)3 cells of a simple route lie within distance R of a
given cell, the pairs with x € N7 (U,) number at most 27(2R + 1)3A., and so do the pairs
with x" € M1(U,). This proves (6.17). The routes in .# and ¢’ are computed from the
fields B[D] C V. Then (6.17) applies to them. O

Remark 6.17. In [111, Lemmas 10.2-10.3], all unusable sets arising from the permitted
replacements lie in one enlarged set; the resulting pairs of paths are counted by an
exponential in the total size of components approached by both paths. There are three
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differences. First, our routes are closed cycles whose rejection rules read the compo-
nents met by the skeleton, so the localization is formulated through the set Q(B,T') of
Lemma 6.13; Definition 6.12(a) replaces the property in [111, Lemma 8.2] that bad compo-
nents not hit by an accepted skeleton can be removed without changing the path. Second,
the inclusion of the perturbed fields in V' and the location (6.15) of their differences are
hypotheses here; in Section 7 they follow from row-local accessibility, with By the bad
set and V the vulnerable set of the reindexed base matching. Third, part (ii), the identity
in both directions including rejection, is needed because Theorem 7.14 bounds a signed
sum, whereas [111] bounds a positive second moment, for which (i) and (iii) suffice. The
fields B[D] need not arise from any matching, which is why the routing maps are defined
on every field; the lists count routes, not the rows selected along them.

Used in: Theorem 7.14.

6.7 Averaging over the environment

Lemma 6.18. Let IL be Z3 or Lk, let R, > 1 be an integer, and let crec > 0 and p > 0
satisfy q = (2R + 1)0pe‘rec < e72. Let T,T" be random closed walks on 1L, each of positive
length almost surely, and let V be a random finite subset of IL, independent of (I, I"), such that
P(F c V) < plFl for every finite F C IL. Define A from V, T, T, and R. as in Lemma 6.16.
Then almost surely

e(2Rc +1)°\/q
11—y

IE [efrects (6.18)

T, r,} < eXP(C(P: Crec) SRC(FI rl))l g(Pr Crec) =

In particular {(p, crec) — 0as p | 0, for fixed R; and crec.

Proof. Since V is independent of (T',I”), it suffices to prove (6.18) for fixed closed walks
I[,T/, with the expectation taken over V. Call a set F C IL admissible if it is finite,
nonempty, range-R. connected, and satisfies de(F,T) < R. and de(F,I’) < R.. The
elements of .7 are pairwise disjoint admissible sets contained in V, and A, = Y e |H|.
Expanding the product, we have

et = T (=) = ¥ T -1 < pa{ U Fev) [T e,

Hesr FCH HeF F Fes Fe7

where on the right .7 ranges over the finite collections of pairwise disjoint admissible
sets. In the last step we dropped maximality, since every subcollection of .7 is such a
collection, and used efreclHl — 1 < gereclHl, By disjointness the union has ) rc #|F| cells.
Taking expectations, which is legitimate for the nonnegative countable sum by Tonelli’s
theorem, and applying the prescribed-set bound, we obtain

Ee=t <Y T] (pecree) Pl < TT(1+ (pecr)lEl) < exp <Z(pecreC)|F‘>.

F FeZ F F
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In the second inequality we dropped disjointness, and the product and the last sum run
over all admissible sets F.

Let F be admissible with m cells. Let z be an occurrence of I' and x € F a cell such
that de(z, x) < R.. Since F has diameter at most R.(m — 1) and lies within distance R, of
I/, we have deo(z,T") < R+ Re(m — 1) + R, = R.(m + 1). Assigning F to the pair (z, x),
and using Lemma 6.10 for the number of range-R, connected sets of m cells containing x,
we find

Y (per)Fl <Y Y Y 2R+ 1) Y (pefree) ™ 1{deo (2, ') < Re(m +1)}

F zel XGNRC (z)ym>1

<@2R+1P Y Y " 1{de(2,T") < Re(m+1)}.

zell m>1

Counting a set more than once only increases the bound. Let d = doo(2,T”). If d < R.(m +
1), then m > d/R. —1, and q < e~2 gives q" = q"/?q"/2 < g"/%2e™™ < eg"/2e~4/Rc,
Summing over m > 1 gives ), 4"1{d < Rc(m +1)} <e,/q(1— \/ﬁ)_le_d/RC. Inserting
this bound into the previous display shows that the exponent is at most {(p, crec)Sr, (I, I”),
which proves (6.18). On Lk, admissible sets may wrap around the torus; the argument
uses only the periodic distance and the counting bound of Lemma 6.10, both valid
there. O

This is the expansion over components in the proof of [115, Proposition 7.1] ([115,
Section 7.4]), reproduced in [112, Section 8.4, Equations (8.18)—(8.20)]; see also [111,
Section 10.5]. There it is applied to bad components approached by two paths in a
common environment; here it is applied to the vulnerable set, with an exponent cye. that
in Theorem 7.14 includes the term log4 from the list count in Lemma 6.16. Only the
prescribed-set bound under the law of V enters, with both walks fixed; no independence
between cells and no conditioning on explored cells is used.

Used in: Corollary 6.19.

Corollary 6.19. Let R > 0 and R, > 1 be integers, and let «,, C be the constants of Proposi-
tion 6.6(c). Let T',T’ be independent winding skeletons with K > 20, respectively independent
area skeletons with a common inner cube and Ki, > 21%. Let V be a random finite subset of L,
respectively of Z3, independent of the two seeds, such that P(F C V) < plF| for every finite F.
Let € > 0 and crec > 0 satisfy

2¢ <x, (2R +1)°pef <e7?,  20(p,crec) <&,
with ¢ as in Lemma 6.18, and define A, as in Lemma 6.16. Then

IE':eEIR(F/r/)+CreCA*] —1 S C

—,  respectively  E[efRIT)Heecdi] 1 < <. (6.19)
K Kin
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Proof. We treat the winding case; the area case is identical with Kj, in place of K. Condi-
tionally on the two seeds, Jr(I,I") is fixed, and by Lemma 6.18 we have

E [eSIR (rrr/)+crecA*

I,T'] <exp(eJr(T,T) + Z(p, crec)Sr.(I,T)).

By the Cauchy-Schwarz inequality, monotonicity of the exponential moments in their
coefficients, and Proposition 6.6(c), we have

IEeE]RJrgSRC S (IE@ZE]R)l/Z(IEezgsRC)l/Z S (IEE;{]R)l/Z(IEegsRC)l/Z S 1_{_%,

where Jr and Sg, are evaluated at (I',I”). Taking expectations in the previous display
proves (6.19). O

In Theorem 7.14, we apply Corollary 6.19 with encounter coefficient 2emax and co-
efficient 2crec of A, in the exponential. The parameter choices, including 4emax < «,
(2R + 1)0pe?crec < e72, and 27(p, 2crec) < &, are given in Sections 10.3 and 11.5.

Used in: Theorem 7.14.



SECTION 7

Matching systems and the surgery theorem

A row labels a path’s initial endpoint, a slot labels a terminal endpoint, and a matching
assigns one slot to each row. We call the data revealed before this assignment is resampled
the exposed data. This section introduces matching systems, which include the law of
one slab of the hard-sphere gas after suitable data have been exposed (Section 9). The
rows are partitioned into m groups with at most M rows of each group in each cell, and
a surgery moves rows of one group, chosen uniformly at random. Under hypotheses
(H1)-(H5), Theorem 7.14 bounds the chi-square divergence of the completed surgery
kernel, averaged over the group and over the random skeleton, by C./(mK) 4+ Cx#10c/ K,
where the collision error 7}, does not depend on m, and its acceptance probability from
below by 1 — Cp. Paths belong to an abstract standard Borel space; the analytic inputs
are the mass and insertion bounds (H2), (H3), and (H3;), and the route properties (H5)
come from Section 6. The applications in Sections 10 and 11 combine this theorem with
the slab verification of (H1)-(H4) and (H4™).

The proof follows the second-moment method of Lemma 5.3. By (5.5), the divergence
of the surgeries of one group is an average over two independent skeletons I, I” of the
inner product (Lr — 1, Ly — 1) of two centered likelihoods. In Section 7.3, we compute
Lt and write this inner product as a sum, over pairs of labeled routes, of four terms.
Three of them are given by exact identities (Lemma 7.7). For the fourth, we compare
the conditional normalizing constants of four matchings (Lemma 7.8) in Section 7.4. In
Section 7.5, we sum over the selected rows (Lemma 7.12). In Section 7.7, we assemble the
four terms. When the two routes have no encounters and their skeletons approach no
common vulnerable component, route stability identifies their indicators, and the four
terms cancel exactly (Lemma 7.9). Otherwise, only the two positive terms are kept; they
are bounded by the cost of the encounters, and, when the skeletons approach a common
vulnerable component, the routes are counted by route lists. Finally, an expansion over
clusters of vulnerable cells averages over the configuration. The average over groups
also produces inner products of the likelihoods of two different groups. A move of one
group changes none of the counts, bad sets, and rates of another group, so three of the
four terms coincide, and the comparison of four matchings bounds the signed sum from
above by a loss confined to the encounters of the two routes (Lemma 7.13).

Most ingredients adapt arguments of [111, 112, 115]. The cyclic shift of endpoints
along a route, combined with exact conditional resampling, is the construction of [111,

89
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Section 9], where the routes are open; ours are closed, and the surgery changes the
endpoint matching of a closed slab. The cancellation of conditional normalizing constants
away from the places where two routes come close is the argument of [115, Lemma 8.3],
reproduced as [112, Lemma 9.3], which we adapt to changes of the endpoint matching;
Remark 7.10 explains why that lemma cannot be applied verbatim. The comparison
of four endpoint states, including rows shared by the two routes and their neighbors
on a route, adapts [111, Section 10]. The summation over selected rows adapts [112,
Equation (9.16)] and [111, Section 10.5], and the route lists that control routes depending
on the configuration adapt [111, Lemmas 10.2 and 10.3]. The signed estimate is proved
in Theorem 7.14; see Remark 7.15 for its role in the variance bound.

7.1 Matching systems

Throughout this section, IL is the cell lattice of Section 6, that is, (Z/KZ)3 on the torus
and Z3 for a container, with the maximum distance do.. Two cells are face neighbors if
they differ by e, for some k € {1,2,3}; these are the nearest neighbors of Section 6.1.
For P C IL and r > 0, we write N;(P) = {x € L : deo(x,P) < r}. As in Section 6.1, a
route is either a simple closed walk v = (vy,...,v,_1,0v, = vg) of length r > 3, or the
empty route 1, which stands for a rejection. The cells v, ...,v,_; of a route are distinct,
consecutive cells v; and vy are face neighbors for 0 < k < r — 1, and the orientation is
part of the route. We identify <y with its set of cells when we write v € 7, ||, or deo(x, 7Y),
and N,(t) = @. For finite sequences P, P’ of cells and R > 0, the encounter count of
Section 6 is

JR(P,P") =Y Y 1{de(z,w) <R},

zeP weP!

where occurrences are counted with multiplicity, and Jr(t,P’) = Jr(P,t) = 0. For a
finite measure g, we write o(1) for its total mass.

Definition 7.1. A matching system consists of the following data.

1. A probability measure v on a standard Borel space E. Its elements E are called
exposed data.

2. For each E € E, finite sets I = I(E) of rows and ] = J(E) of slots with |I| = |]|,
an anchor map anch = anchg: I — I, and a partition I = ID 1y... 10" of
the rows into groups, where the integer m > 1 does not depend on E. We write
I, = {i € I : anch(i) = v} and IT(J’Z) — I, N I(9). There exists an integer M > 1 such
that |Iz(,a)| < M for all E, v, and g; in particular, |I,| < mM. The sets I(E) and J(E) are
subsets of a fixed countable set, and they, the anchor map, and the groups depend
measurably on E.
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3. A standard Borel space P of paths. For each E, eachi € I, and each j € ], a
finite measure Kg on P and a measurable set 73’5 C P with KE(P \ 731-}]3j ) = 0. For

distinct rows i,k € I, a measurable function hgc P x P — {0,1}, the pair check, with
hig(w', w) = hf(w,w'). The maps (E,w) = Hw € P} and (E,w,w’) = hi(w,w’)
are Borel measurable on their index domains, and E — KE(B) is measurable for
every Borel set B C P.

4. Numbers AiE]- € {0,1} for i € I and j € ], the accessibility indicators, depending
measurably on E.

5. A finite set Aat C IL of active cells, which may depend on K but does not depend
on E, and an integer m, > 4.

A matching is a bijection 7: I — J. For a matching 7, let

ME(dw) = TTKE ;) (dw) TT Wilwiwp),  Ze(E) = ME(1),  E(E) = Y. Zo(E),
iel {ik} T

(7.1)

where the second product is over unordered pairs of distinct rows, and the sum is over

all matchings. We assume that 0 < E(E) < oo for v-almost every E. The matching law is

the probability measure defined, for E in this full-measure set, by
u(dE, {1}, dw) = v(dE) Z(E) 'ME(dw)

on the state space X of triples (E, T,w) with E € E, T a matching, and w € PI(E), For a
matching 7, a group 4, and a cell v, the count of accessible rows of group 4, the bad set,
and the vulnerable set of group a are

my) (7) = )3 AiE’L’(i)’

ierl®

BY = {v € Mg :mi (1) <m.}, VY = (o € Apa: mi () < m. +2}.

We write a state as x = (E, 0, w) and call ¢ the current matching. The state space X is
a measurable subset of the disjoint union, over finite sets Iy, ]y of the fixed countable set
and bijections 7: Iy — Jo, of the spaces E x P, and it is standard Borel. We often fix E
and drop it from the notation. For v-almost every E, we write ug for the conditional law
of (0, w) given E, that is, ug({t}, dw) = E(E) " 'ME(dw).

Under g, the matching has law Z,(E)/E(E), which is in general far from uniform.
For example, two rows with masses Ki1(1) = K»(1) = 1 and Kj2(1) = K»1(1) = ¢, and
no checks, give the identity matching probability 1/(1 + ¢2). Given o, their joint law
is the product of the normalized measures Kj;(;), conditioned on all pair checks. The
measure Kj; contains all individual restrictions on the path of row i when it is paired with
slot j. The pair checks are the only interactions between rows, and they do not depend on
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the matching. We say that w is individually permitted for a matching 7 if w; € Pi(;) for
every i. Under y, the paths are individually permitted for the current matching almost
surely, and we remove the other states from X; this does not change y. The accessibility

indicator A;.(;y depends only on the row i and its slot 7(i). A change of the matchin
it(i) 9€p y & &
()

changes the count m; ’ only in cells that contain rows of group a whose slots change.
Cells outside A, are neither bad nor vulnerable, and (H5) below requires routes to stay
in Aact-

In Section 9, a matching system describes one slab of the hard-sphere gas of duration
6 = 2t. The rows are the retained initial endpoints, the slots are the retained terminal
endpoints, and the exposed data consist of the endpoint configurations, the eligibility
indicators, the ordered lists of retained rows, the paths that are not retained, and the
set of retained slots; the groups are successive blocks of the lists. The measure Kg is the
unnormalized Brownian bridge from the initial endpoint of row i to slot j, restricted by
individual events and by avoidance of the paths that are not retained, and the pair checks
are mutual avoidance. In Proposition 9.5, we prove that the conditional law of the slab is
a matching law.

For a set S C I of rows, a matching 7, and paths wgc = (wy)kgs, we write

M2 (dws;wse) = [ [Kieiy(dewy) [T hilwiwx),  Zs(Tiwse) = ME(Lwse), (7.2)
ics (i IS £

where the product is over unordered pairs of distinct rows that meet S. Let

N3 (dwse) = [T Kiry (dewi) [T hie(ws, wi).
i¢S {ik}cse

This measure on the outside paths includes no check joining S to S¢. Then
M (dw) = N2 (dwse) M3 ( dws; wge), (7.3)

and N2° depends on T only through its restriction to S°. In particular, under p, the
conditional law of wgs given ¢ and wgc is M3 (-; wsc)/ Zs(0; wse).

7.2 Hypotheses

We say that a pair (i,]) € I x ] is a crossed pairing if there exist k € I and j € | such that
anch(i) and anch(k) are equal or face neighbors and A;; = Ay = 1. Taking k = i and
I = j, we see that every accessible pairing is crossed.

Definition 7.2. Let Rin; > 0 be an integer, let 0 < z_ < z; < 09, g0p € [0,1/2], 711 > 0,
and p, px € [0,1]. A matching system satisfies (H1)-(H5) if (H1)-(H3) and (H3;) hold for
v-almost every E, and (H4), (H4"), and (H5) hold.
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(H1) (Locality.) hf =1 whenever de(anch(i),anch(k)) > Rin.

(H2) (Mass bounds for crossed pairings.) z— < KE(1) < z4 for every crossed pairing (i,1).

(H3) (Insertion.) For every matching T and row i such that (i, 7(i)) is a crossed pairing,
every set I’ C I'\ {i}, and all paths wy € P,fr(k), kel,

/H hi(wi, wi) Ki(i)(dwi) > (1= 1giob) K,'Ef(i)(l)-
kel

(H31) (One opponent.) For every matching T and row i such that (i, 7(i)) is a crossed
pairing, every row k # i, and every path wy € Plfr(k),

(H4) (Rare vulnerable cells.) IP,(F C V;a)) < p|JE | for every group a and every finite set
F CL.

(H4%) (Rare vulnerable cells of two groups.) P, (F C v9u V;b)) < p'f‘ for all groups
a # b and every finite set F C L.

(H5) (Routes.) There exist a standard Borel space & with a probability measure p, whose
elements are called skeletons, and a routing map R that assigns to every set B C Ayt
and every I' € & either 1 or a route R(B,I'), measurably in I'. Every skeleton I'
determines, measurably in I, a finite sequence of cells, which we also denote by
I'. Fix integers R > max{Rint, 1} and Rc > R+2. For V C Ayt and I, T € &,
let A.(V;I,T’) be the total number of cells in those components H of V, for the
adjacency 0 < do(x,y) < R, that satisfy deo(H,T) < R. and de(H,T’) < R.. For
By C V,let Z(V,By;T,T") be the set of pairs (R(B!,T), R(B?,I")), where B!, B> C V
satisfy

31A30 C N1 (R(BZ,F/)), 32A30 C ./\/1 (R(Bl,l")).

There exist constants Ky, x > 0, pg > 0, Caee, and Cg,, and, for each ¢ > 0, numbers
Penv(c) > 0 and Cg,(c) < oo, none of which depends on K, such that the following
hold for K > K.

(a) Every route R(B,T') has all its cells in At \ B.

(b) If B is a random subset of A, that is independent of I', where I' has law p, and
IP(F C B) < plZl for every finite F C IL, where p < po, then P(R(B,T) = 1) <
Caccp-

(c) Let I, T' € &, let V C Ayt be finite, let By C V, and write A, = A.(V;T,T’) and
% =2(V,ByT,T"). Then:

(i) £ has at most 4%+ elements;
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(ii) if A« = 0, then for every pair of routes (7,7’) and all B!,B? C V with
B'ABy C N1(7') and B2ABy C Ni(7),

HR(B'T) = v} {R(B%T') = 7'} = 1{R(Bo,T) = 7} L{R(Bo, ') = '},

(iii*) for all B!,B?> C V, the routes v = R(B',T) and 9/ = R(B?I") satisfy
Jr(7,7") < Jr(T,T") 4+ ChAs; in particular, every pair of routes in .# satis-
fies this bound.

(d) Letc >0, p < penv(c), and 0 < ¢’ < x/2. Let I', T’ be independent with law p,
and let V be a random subset of A, that is independent of (T, I’) and satisfies
P(F c V) < plZl for every finite F C IL. Then

Eexp(¢'Jr([,T") + cA(V;T,T)) <1+ Cf%(c)

The properties in (H5) are proved in Section 6 for the skeletons and routing maps
used there: the winding skeletons of Definition 6.4 with the winding routing map of
Definition 6.14 on the torus, and the area skeletons of Definition 6.5 with the area routing
map of Definition 6.14 in a container. Properties (a) and (b) are part of Proposition 6.15.
Property (c) is Lemma 6.16, applied with perturbation radius one, and part (iii*) is its part
(iii), which is stated for all B!, B> C V; the condition R. > R + 2 is the condition on the
component range there. Property (d) combines Lemma 6.18 with the encounter bounds
of Proposition 6.6, as in Corollary 6.19, whose hypotheses 2¢' < «, (2R. + 1)%pe® < 72,
and 2{(p,c) < ¢ hold for ¢ < x/2 and p < Penv(c) if pPenv(c) is chosen small enough;
in a container, that corollary gives the bound C/Kj, for the side Kj, of the inner cube.
In this application the scale K in (H5) and Theorem 7.14 is read as Kj, (Section 11): the
proof uses this scale only in the threshold K > Ky and in (H5)(d), so the conclusion holds
with Kj, in place of K and with the same comparison constants. In (c), the sets B!, B are
arbitrary subsets of V; they need not be bad sets of actual matchings. Part (ii) compares
the indicators of a prescribed pair of routes in both directions, which is needed to identify
all four terms of the signed expansion below.

We record some comments on the hypotheses. Let Cint = (2Rjnt + 1)3. By (H1) and
|Iy| < mM, every row has nontrivial checks with at most CintmM other rows. Hence (H31)
and a union bound imply (H3) with 77g1op = Cintm M1, provided that this number is at
most 1/2; in Section 9, this is how (H3) is verified. We set 771, = 4Cint771; this local error,
used in Lemma 7.8, does not involve the number mM of rows per cell. Hypothesis (H2)
concerns row-slot pairings that need not occur together in one matching: the rows i and
k may coincide, the slots j and I may coincide, and the two accessibility conditions may
hold in different matchings. This form is needed to bound masses in the four matchings
of Lemma 7.4. In (H3), the other rows need only be individually permitted; they need not
be accessible, and they need not pass their checks with each other. Since I’ is arbitrary,
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the bound persists when rows are deleted. In (H3,), the opponent k may belong to any
group. Hypotheses (H4) and (H4™) are statements about the joint law y, including the
exposed data; they are not assumed conditionally on E. Since B((yu) C V;a), they also hold
for the bad sets.

The next lemma is the form in which (H3) is used. Fix E, a matching 7, and a set
O C I of rows with paths wp = (wy)keo that are individually permitted for 7. Fori ¢ O,
we absorb the checks with O into the path measure of i and write

KT (dw;) = Kip(y (dewy) [ | hie(wi,wi), 27 = K ().
keO

For disjoint sets W, X C I'\ O and paths wx that are individually permitted for 7, let

ZW(T;wx)Z/HK'T(dwi) [T halwiwr) TT hia(wiwp),

icW {ik}cw ieW, keX

with Zg(T; wx) = 1. In Zw (T; wx), the rows of W are integrated, the rows of O U X are
tixed opponents, and all other rows are deleted together with their checks. It depends
on T only through its restriction to W. With O = I\ S and X = &, we recover Zg(T; wgc)
from (7.2).

Lemma 7.3. Assume (H3) for E, and let T, O, wp, X, and wx be as above. Let Wy C W C
I\ (OUX).
1. We have
Zw(mwx) < ( TT 2)Zwo(mwx). (7.4)
iEW\Wp
If moreover (i,T(i)) is a crossed pairing for every i € W\ Wy, then (1 — 11g16b) Kir (i) (1) <
z; < Kir(i)(1) for these i, and

Zy (T, wx) = (1 — ngob)‘w\w()'( IT Q\}F)ZWO(T}CUX)- (7.5)
iEW\Wo

2. Assume moreover (H1) and (H31) for E, and that (i,T(i)) is a crossed pairing for every
i € W\ Wy. Let N > 0 be an integer such that every i € W \ Wy has at most N rows
k€ (WU X)\ {i} with de(anch(i), anch(k)) < Rint, and suppose that 2Nn; < 1. Then

Zw (T wyx) > (1 —sz)\W\Wol( T fz)zwo(r,-wx).
iEW\WO

Proof. The upper bound (7.4) follows by bounding the checks incident to the rows of
W\ Wy by one. For the lower bound, the inequality z; < Kj(;(1) holds because the
checks are at most one, and (H3) with I’ = O gives Zf > (1 — 77g10p) Kijr(;y(1). We prove
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(7.5) by induction on |W \ Wy|, the case W = W, being trivial. Let i €¢ W\ W, and
W; = W\ {i}. Integrating w; last, we have

Zw(Tiwx) = [ Aw(daw,) [Ki(dw) TT hlww),
kGWlLJX

where the measure

Aw,(dww,) = [T Kf(dwy) [T hma(wepw) ] wa(wr o)

keWy {k,l}CW1 keWy,leX

has total mass Zy, (T; wx). The measure Ay, is carried by paths that are individually
permitted for 7. For such wy,, by (H3) with I' = O UW; U X, we have

/KT dw;) hix(wi, wg) :/Kir(i)(dwi) [T Tilwswi)

kEW1UX keOUW;UX
> (1 - ngob)Ki‘r(i)(l) > (1 - 77glob)2\ir'
We conclude that Zy (T;wx) > (1 = #g10b)Z] Zw, (T; wx), and the induction hypothesis
applied to W; completes the proof of part (1).
For part (2), we use the same induction and the same representation of Zy (T; wx).
Fix paths wyy, that are individually permitted for 7. Since the checks take values in {0,1},

we have 1 — [T hj < Y (1 — hy), and since Izzr < Kiz(i),

/KT dw) hic(wi, wp) 227 = Y Ky ({w « hig(w, wi) = 0}).
keW1UX keWwuX
By (H1), only the rows k with d(anch(i), anch(k)) < Rjyt contribute, and there are at
most N of them. For each of them, k # i and wy € Piy(r), so (H3;) bounds its term by
1 Kiri)(1). By part (1), Kir(;y(1) < 27 /(1 = 1g10b) < ZET Hence the left side is at least
(1 — 2N771) , and Zw(T (UX> > (1 — ZNﬂl)E;TZWl (T,‘ wX). Since Wy U X C WU X, the
assumption on N holds for W, and the induction hypothesis applied to W; completes
the proof. The rows of O enter only through z7, and they are not counted in N. O

Used in: Lemma 7.6 and Lemma 7.8.

For the lower bound in part (1), we used the fact that the absorbed measure Kf still
passes the remaining checks with probability at least 1 — #7410, relative to its own mass:
the numerator passes the outside and the remaining checks together with probability at
least 1 — #7g10p, relative to Kir(;)(1), and the mass Zf is at most Kir(;)(1).

7.3 Surgeries

Let v = (vy,...,0,—1,0r = vp) be a route other than t. A labeling of v is a family
(iv)vey of rows with i, € I, for every v € . The permutation of the labeled route is the
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permutation 7 of I with 7(iy,) = iy, , for 0 < k < r —1, where v, = vy, and 7(i) = i
for all other rows. Its support S = supp 7w = {iy : v € 7} is the set of selected rows. It
contains exactly one row in each cell of oy and no other row, and 7 is a cyclic permutation
of S since r > 3. The labeled route is determined by 77, and we identify the two. We
write y(77) for the route of 77, and ITg for the finite set of permutations of labeled routes

whose cells lie in A,ct. For a group a, we write HJ(E”) for the set of 71 € I whose selected

rows belong to I\, that is, with i, € 11 for every v € (7). These sets are disjoint.
Permutations act on the right: (077)(i) = o(7(i)). In the matching o7, the selected row
of vy is paired with o (iy,,, ), the slot of the selected row of the next cell along <y, and all

other rows keep their slots.

Lemma 7.4. Assume (H2) for E. Let o be a matching, and let 7, 7! € Il have selected rows
S,S". Set U =SUS" and

1 1

o =01 ", o =o'}, o1p = o !

'L
1. If Ajg(sy = 1 for every i € S, then (i,0(i)) and (i,07t(i)) are crossed pairings for every
i€S.
2. If Ajg,iy = 1 for every i € S and Ay, ;) = 1 for every i € S', then (i,7(i)) is a crossed
pairing for every i € U and every T € {0, 01,072,012}
In both cases, z— < Kiy(;y(1) < z4 for the indicated pairings, by (H2).

Proof. For part (1), let i € S. The pairing (i,0(i)) is accessible, hence crossed. Since
ont(i) = o(m(i)), where 71(i) is the selected row of the next cell of the route, which is
a face neighbor of anch(i), and since Aj;(;y = Ax(i\o(r(i)) = 1, the pairing (i, o7(i)) is
crossed, with k = 77(i) and j = o (i) in the definition.

For part (2), we consider the four matchings in turn. Fori € S, we have o (i) = oy (7(7))
and A;y ) = Ax(ijo(z()) = 1, and the anchors of i and (i) are face neighbors; this
implies that (i,0(i)) is crossed. Fori € §"\ S, the same argument with 0, and 77’ applies.
This treats T = 0. For T = 07 and i € S, the pairing (i,07(i)) is accessible; fori € S\ S, we
have o7 (i) = (i), which was treated. The case T = 05 is symmetric. For T = 09 = oy77/ 71
and i € S\ S, we have 015(i) = 01(i). Fori € &, let k = 1/~1(i), the selected row of
the cell preceding anch(i) on the route of 7/, so that o15(i) = oy(k). If k ¢ S, then
01(k) = (k) = 02(i), which was treated. If k € S, then A;,, ;) = Ag,, () = 1, and anch(i)
and anch(k) are face neighbors, which implies that (i, 07 (k)) is crossed. This includes the
case k € SN S and the casei € SNS'. O

Used in: Lemma 7.6 and Lemma 7.8.

Definition 7.5. Let a matching system satisfy (H1)-(H5). Fix a Borel set Ey C E with
v(Ep) = 1 on which 0 < E(E) < oo and (H1)-(H3) and (H3;) hold, with their full
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universal path quantifiers. Such a set exists: after partitioning by the countably many
finite index sets and matchings, failures of these hypotheses are projections of Borel sets
of finite tuples of paths, hence analytic. They are null in the completion of v and are
contained in a Borel v-null set; take its complement, also intersected with {0 < E < oco}.
For a group a, T € H](Ea) with route 7y and labeling (iy)ocq, @ matching 7, and a skeleton
I' € &, the selection rate is

] Aj 1,
Ra(t|T) =1{R(BY,T) =1} ralr),  ra(v) =[] <a>( -
vey My (T)

where a factor with A; ;) = 0 is zero; if A; ;(;,) = 1, then mz(,”)(r) > 1. For E € Ey,
we set g.r(x,-) = 0 whenever R;(c | T) = 0, before forming any quotient. Every
zero-rate contribution below is understood in this sense. When the rate is positive, the
surgery along 77 maps a state x = (E, 0, w) to the state (E,om, '), where w! = w; for

i ¢ S = supp 7, and wg is a sample of

Mgn( dwg; wse)

Pﬂ(dwls | x) = Zs(o7m; wse)

The denominator is positive by Lemma 7.6(1). The surgery kernel of group a with
skeleton I is the subprobability kernel

190 ) = ¥ gar(), Gur(x) = Re(0 | T) 08 @ brn ® buge @ Pr(- | %),
7'(61'[;5”)

where the formula for g, r is used only when R, (c | I') > 0, and Q;fz) is the completion
of q%a). On the exceptional exposed fibers E ¢ Ey, we set g, r(x,-) = ql(fz)(x, ) = 0and
Qéa)(x, -} = Jy. The surgery kernel of group a is Q) = [ an) p(drI'), and the surgery

kernel is

For E € Ey, the surgery kernel acts as follows. Choose a group a uniformly at random

and a skeleton I' with law p, independently of each other and of the state, and let
¥ = R(Bl(f), I'). If v = 1, do nothing. Otherwise, choose independently in each cell v of «y
a row uniformly among the mz(f) (0) rowsi € 15”) with A, ;) =1, let 7 be the permutation
of the resulting labeled route, and perform the surgery along 7t. Indeed, by (H5)(a), every
cell of 7 lies in Aact \ BY”. Then m'™ (¢) > m, for v € 7, and the sum of r(c) over all

T € H,(;) with y(71) = 7 is [Tpe, Y. @ Aig(l-)/mz(,“)(a) = 1. In particular, the outgoing

mass of qga) is 1{R(B((7a),1“) # 1}. Since completion commutes with averaging, Q® is
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the completlon of ¢® =/ qr p(dI’), whose outgoing mass is the acceptance probabﬂlty

p({T: R(B ((7 ,T) # ‘l'}) of group a, and Q is the completion of g = m 1Y, (*). The rates
depend on (E,o,T') only, and not on the paths. The surgery preserves E, and the new
paths of the selected rows are sampled from their conditional law under yg given the
matching o7t and all other paths, including those of the other groups. By Lemma 7.6(1)
below, the normalizer Zs(07t; wge) is positive whenever R (o | T') > 0.

This construction adapts [111, Sections 9.2 and 9.3]. There, one eligible slot is chosen
uniformly in each cell of an open path of cells, the starting points of the chosen paths are
shifted cyclically along the chosen tuple, and the chosen paths are resampled from their
conditional interacting law; the change opens one path of a closed configuration. Here
the route is closed, and the surgery maps a closed slab with one endpoint matching to a
closed slab with another.

Lemma 7.6. Fix E € Eg. FixI' € &, a group a, and 7 € Hg) with selected rows S.

1. If Rx(c | T) > 0 and w is individually permitted for o, then

S
Zs ((7717 wS”) > H(l - ngob)2Ki¢7n(i)(1) ((1 - 77glob) )‘ | > 0.
i€S

2. The measure upqr is absolutely continuous with respect to ug, with density
Zs(om Y wse)
ZS ((7, C()Sc)

cre(o,w |T) =Ry(om 1| T) , (7.6)
where the right side is zero if Ry(crr™! | T) =0, and Zs(o; wse) > 0 for pug-almost every
(0, w).

3. The measure g Q%a) is absolutely continuous with respect to ug, with density

Lir =14 Y (ex(-|T) = Re(- | T)). 7.7)
TZGHESH)

Proof. For part (1), if Rz(c | T') > 0, then A, ;) =1 for every i € S, and by Lemma 7.4(1),
the pairing (i,071(7)) is crossed for every i € S. The paths wsc are individually permitted
for o, since ot and o agree off S. We apply Lemma 7.3(1) with T = 071, O = I\ S,
X=0,W=3S§,and Wy = &. Since Zs(om;wsc) = Zs(om; &) in the notation of that
lemma, this implies the first inequality, and (H2) implies the second.

For part (2), let f > 0 be measurable. By (7.3) for the matching o, and since P(- | x)
does not depend on wg, we may integrate out wg to obtain

/fd HEqT) ZRna!F /NSC( )M

Zs(07; wee)

x/f (071, wse, W) M3 (dwl; wse).
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By part (1), the divisor is positive for N3 -almost every wsc whenever R (o | T) > 0. We
substitute T = o7t. Since ¢ and T agree off S, we have N‘fc = Nfc, and by (7.3) for T, we
have

/fd I HZ/MT (dw) Re(t 1| T) Zs(Trr—l;wSC)f(T’w)

Zs(T; wge)
= [ fea(- I D) dpe.

By part (1), applied to the matching 77771, the divisor Zs(T;wsc) is positive whenever
Ry(tr~1|T) > 0, for N5 -almost every wsc. Moreover, the set {Zs(c;wse) = 0} is a pg-
null set, since by (7.3) its measure is 271 Y, [ N3 (dwse)1{Zs(c; wsc) = 0}Zs(0; wse) = 0.
This proves part (2).

Part (3) follows from part (2) and Lemma 5.2(1), since the outgoing mass of q%a) is

) Ry(- | T) and its incoming density is Y@ cr(-|T). O
E

Used in: Lemma 7.7, Lemma 7.8, Lemma 7.13, and Theorem 7.14.

Formula (7.6) has the structure of the density of the opened slab in [111, Equation (26)]
and of the exact likelihood [112, Equation (9.10)]: the normalizer of the source matching
appears in the numerator and that of the target matching in the denominator. Its deriva-
tion uses only the product form (7.1) of the matching law, with no assumption on the
distribution of the matching. Since the rates do not depend on the paths, three of the
four inner products in the expansion of (L,r — 1, L, » — 1) are given by exact identities.

7161‘[1(5“)

Lemma 7.7. Fix E as in Lemma 7.6. For groups aand b, T,T' € &, 1t € H](Ea), and v’ € Hgﬁb),

(ex(- | T) Reo(- [ '), = By [Rele | T) Rl | T,
(Rr(- | ), cp (- >#E =E, [Re(ont | T)Rp(o | T')],
(R M), = B [Rale | T) Ree| ).

Proof. By Lemma 7.6(2), (cx(- | T), f)uz = [ grrf dug for measurable f > 0. Since the
function f(0,w) = Ry (c | T') does not depend on w, we have g, rf(c,w) = Ry(0 |
)R, (o | T'). This proves the first identity. The second is the first with the roles of
(77,T) and (7c/,T") exchanged, and the third is the definition of the inner product. N

7.4 Comparison of four matchings

It remains to bound the inner product of two incoming densities. In this section, we fix
E as in Lemma 7.6 such that (H1) holds, a matching ¢, and 7, 7' € I1g with routes v, 7/
and selected rows S,S’. We set U = S U S’ and define 07,03, 015 as in Lemma 7.4.
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Matching Assignment Role

o o Current matching
01 o1 Pre-surgery matching for 7
) o'~ Pre-surgery matching for 7’

012 o~ 17’~!  Composed matching

s

At a state with matching o, the product cx(- | I')c,#(- | I”) contains the rates R(cy | T')
and R,/(03 | "), which vanish unless

AiUl(i) — 1 (l € S), AiUz(i) - 1 (l € S/) (78)

We fix paths wy;c that are individually permitted for ¢ and for the other three matchings,
which agree with ¢ outside U. We use the notation of Lemma 7.3 with O = U¢, so
that IZZT and z7, for i € U, contain the checks with the rows outside U. In this notation,
Zs(T,wse) = Zs(T;wgng) and Zg (T, wgre) = Zg (T, wg\ ), the measure MY (dwy; wye)
of (7.2) equals [Tieyy KY (dw;) [Tjijycu hir(wi, i), and Zy (T wye) = Zu(T; 2).

Let R > max{Rin, 1}. We call a row i € S near if do(anch(i),7y’) < R, and a row
i € §' near if de(anch(i),y) < R; other rows of S and S’ are far. Let Cs, Fs be the near
and far rows of S, let Cg/, Fs: be those of S/, and let C; = Cs UCgq = U \ (Fs U Fg/). These
sets have the following properties.

(N1) Every row of SN S’ is anchored at a cell of ¥ N4/, so it lies in Cs N Cg. In particular,
Fs C S\Sl,FSI C S/\S,PsﬁFS/ =3,CyunNS=Cs,and CynS = Cg.

(N2) Each near row of S is the selected row of a cell v € 7 with de(v,7') < R, and
there are at most Jr(y,7’) such cells; the same holds for S’. This implies that
Cs| +[Cs| <2Jr(7,7') and |Cul| < 2Jr (7, 7).

(N3) A far row of S is anchored at distance more than R > Ry, from every row of S’. By
(H1), it has no nontrivial check with any row of S’. The same holds with S and S’
exchanged.

(N4) U120 = 01 On S \ S/, and 012 = 02 On FS’-

To prove (N4), we note that o15(i) = o7 (7r'~1(i)), which equals 01 (i) if i ¢ S'. If i € Fg,
then k = 7/71(i) is the selected row of the cell preceding anch(i) on 7/, which is at
distance one from anch(i). Since dw(anch(i),) > R > 1, we have k ¢ S and 015(i) =

a1 (k) = o(k) = 02(i).

Lemma 7.8. Assume (H1)—(H3) and (H31) for E and 11 < 1/2, and let R > max{Rjn, 1}.
In the setting above, assume (7.8). Then all divisors in the following integral are positive, and

Zs(01; wge) Zg (02 wgre)

MY . G\5ﬁ5’| _ —4Jr(vY") 7 .
d(U wire) < 1 Y wWigce
Zs(a;wsc) Zs’(O'} S/c) a( u,wu ) = ( 7710c) LI( 12, WU )/

(7.9)
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where G = (2z4/z_)3. Further, if T € Hl(ga) and 77’ € Hg’) for groups a and b, then for all
I[T'es,

(enl- | D) e (- | T)) . < GII(1 = oe) 507 By [Re(on | T) R (07 ™ | T)].
(7.10)

Proof. We proceed in five steps.
Step 1: masses. By (7.8) and Lemma 7.4(2), every pairing (i, 7(i)) with i € U and
T € {0,01,02,012} is crossed. By Lemma 7.3(1) and (H2), we have

(1 — ngob)z— <z <z, so that ET < Z_ =G (7.11)
: _

for all such i and 7,7/, where we used Mglob < 1/2. Recall that z{ depends on 7
only through 7(i). Since S and S’ contain exactly one row in each cell of v and of 7/,
respectively, U contains at most two rows in each cell. A cell has at most Cin¢ cells within
deo-distance Rjnt, including itself. Hence every row of U has at most N = 2Cj — 1 other
rows of U within de-distance Rint, and 2N#; < #7350 < 1/2.

Step 2: normalizers of S and S'. Let T € {o,01}. The paths wgng under MY are
individually permitted for ¢ and for o7, which agrees with o on §’\ S. By Lemma 7.3
with W =S, Wy = Fs, and X = §"\ S, we have

(1= 1100) ! (H EZ'T) Zr(Twgng) < Zs(Twgng) < (H 2?) Zr (T wgng).  (7.12)
ieCg ieCg
The upper bound is part (1) of that lemma. The lower bound is part (2) with the number
N of Step 1, which applies since WU X = U and the pairings are crossed by Step
1, together with 1 —2N#; > 1 — #o.. By (N3), the checks between Fs and S’ \ S are
identically one, and we have Zf (T;wsns) = Zr;(T; @), which we abbreviate as Zr, (7).
It does not depend on wgn s, and it depends on 7 only through its restriction to Fs. By
Lemma 7.3(1) with W = Fs and W) = @, it is positive. In the same way, for T € {0, 02},
(7.12) holds with S, S’ exchanged, and Zp, (T) > 0. In particular, the divisors in (7.9) are
positive.
Step 3: upper bound. We insert the upper bounds from (7.12) for the numerators in (7.9)
and the lower bounds for the denominators. These bounds hold pointwise in wy;, and
the remaining integral of MY is Zi;(c; @). Then the left side of (7.9) is at most

272 Zr(01) Zpy (02)

2{71
(1 = 1100) ~ICsI=ICs| Zi Zi, - Zu(o; @).
Moc Zl—C[s E;T ig[cs/ 2(17 ZFS (U) ZFS/ (0)

By (7.4) with W = U and Wy = Fs U Fg/, and since by (N3) there are no checks between
Fs and Fg/, we have

Zu(e;2) < (T1 %) Zror, (0:0) = ([ ) Z6(0) Zey (0).

ieCy ieCy
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Canceling the far normalizers of o, we find that the left side of (7.9) is at most

o~ 20
271 2

Cel—lCy Z;
(1= 1mo0) 1SS (T 27) TT 2 T1 % - Zes(01) Zy (02). (7.13)
ieCy i€Cg 71 ieCgy i

Step 4: the composed matching. By Lemma 7.3(2) with T = 015, W = U, Wy = Fs U Fg,
X = &, and the number N of Step 1, which applies by Step 1, we have

Zu(012;2) = (1= oc) U TT 27%) Zr, (012) Ze, (012)

ieCy

= (1= 1100) V] < IT Am)ZPS(Ul) Zp, (02).

ieCy

In the first step, we used (N3) to factorize the far normalizer, and in the second step, we
used (N4) and Fs C S\ S’. Combining this with (7.13), and using (N2), we conclude that
the left side of (7.9) is at most

(1 = f10¢) ~1G171C5171CUT Q 741 (0105 @) < (1 = 1p10e) YR Q Zyy (0105 2),

where

z7

o-T1o. =2 (E)""(E

ieCy Z; i i

>1{z€S }
Here we used Cy NS = Cs and Cy NS’ = Cy from (N1).

Step 5: the scalar ratio. We show that Q < GISN'l, which proves (7.9). Let i € Cy.
Ifi € S\S, then Q; = 27/272 = 1by (N4). Ifi € $'\Sand k = (i) & S,
then o15(i) = oq(k) = o(k) = 02(i), and we have Q; = 22/2/2 = 1. Ifi € '\ S
and k = 7/71(i) € S, thenk € SNS and i € ©/(SNS'), and Q; < 2z, /z_ by (7.11).
Ifi € SN, then Q; = z]'22/(292]"?) < (2z4/z_)*>. The number of rows in the
third case is at most |7/(SNS')| = |SNS'|. Since 2z;/z_ > 1, we conclude that
Q< (2Z+/Z_)3|Sﬂs’| _ G|SDS’\_

Consequence. Let 7w € Hg) and 71’ € H(Eb), and write F = (1 — 7710c)_4]R(%7/)- By (7.6),

(en(- 1 D)l | T),, = 2 D Ralen | DRwle | T') [ NI (dar)

Zs(U'l,'wSc) ZS/(O'z,'a)Src) u
X M (dwy; wye),
ZS(O','(,USC) Zs/(O',' (US/C) (T( )

where we used (7.3) with U in place of S and that the rates do not depend on w. If the
product of the two rates is positive, then (7.8) holds, and (7. 9) applies for NY -almost
every wyyc. Since 0, agrees with o outside U, we have N = (712, and by (7.3),

/ o (dwye) ZU(0'12/(UUC) ZCle(E)'
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We obtain
a1
(en(- 1 D) e | T)), < GMSIF =¥ Zo, (E) Ra(01 | T)Ryw(02 | ).
=

We have obtained the normalizing mass of the composed matching. We now sum using
that matching as the base variable. The conjugated permutation in the second rate follows
from the order of composition. The map ¢ — T = o~ !77'~1 is a bijection of the set of
matchings, with inverse ¢ = t77/7. In terms of T, we have ¢; = 7’ and 0 = T/t~ L.

Reindexing the sum by T and using Z.(E)/EZ(E) = ug({t} x P!) proves (7.10). O

The second rate in (7.10) is evaluated at o7r’7t7r'~1, which differs from o7r when the
two labeled routes share a row: two cyclic permutations with a common row need not
commute.

When Jg(7,7’) = 0, the comparison is an identity, and the ordinary rates r,, 7, are
unchanged by the other surgery; for two moves of the same group, the route indicators
still require the stability argument.

Lemma 7.9. Assume (H1)-(H3) for E, and let R > max{Rin,1}. Let T € ng) and 17’ € Hg’)
for groups a and b, with routes -y, " and selected rows S,S’, and suppose that Jr(7y, ') = 0.

1. The sets S and S’ are disjoint, the permutations 7t and 7’ commute, so that @' t'~! = r,

and hy =1 foralli € Sandk € S
2. For every matching o, we have r(07t') = r (o) and vy (o) = rp(0).

3. In the setting of Lemma 7.8, the inequality (7.9) holds with equality. Consequently, for all
T e,

(ex(- | T)en(- 1 7)), = By [Re(on | T) R0 | T)]. 7.14)

Proof. For part (1), every cell of 1y is at de-distance more than R from every cell of 7/,
since Jr(7,7') = 0. In particular, v and 7' have no common cell. Each selected row is
anchored at a cell of its route, so SN S’ = &, and permutations with disjoint supports
commute. Since R > Riyt, (H1) implies that hyy =1 fori € Sand k € §'.

For part (2), the matching o7t differs from ¢ only at the rows of S/, which are anchored
at cells of ¢’. No cell of v contains such a row, and no selected row of 7 lies in S’. Since
accessibility is row-local, we have m® (on) = m (0) and A; or(i,) = Aioi,) for every
v € v, and rz(07t') = rz(0). The second identity follows in the same way.

For part (3), we use the notation of Lemma 7.3 with O = U°. By part (1), there
are no checks between S and S’. Then Zs(T,ws) = Zs(7;0) and Zg (T, wee) =
Zg (t;@) do not depend on wy;, and MY (dwy;wye) is the product of the measures
[Ties K7 (dwi) TTgiupcs hix(wi, wi) and [Ties K¢ ( dew;) Tfigycs hix(wi, wi), whose masses
are Zs(0;9) and Zg(o; ). These masses are positive by Step 2 of the proof of
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Lemma 7.8. Integrating, we find that the left side of (7.9) equals Zs(01; @) Zg/ (02; @).
For i € S, we have n'~1(i) = i and 01,(i) = 01(i); for i € S/, the row 7/1(i) lies
in S’ and not in S, and 012(i) = oy(7'"1(i)) = o(’71(i)) = 0(i). Since there are
no checks between S and S’, we obtain Z(019; @) = Zs(01; D) Zgi(02; @). The right
side of (7.9) is Zy(o1p;wye) = Zy(o12; D), because SNS = & and Jr(7y,7) = 0,
which proves the equality in (7.9). The derivation of (7.10) from (7.9) in the proof of
Lemma 7.8 uses no other inequality. Then (7.10) also holds with equality, with right side
E,, [Rr(ort" | T)Ryp (o' wr’~1 | T')]. By part (1), '’ ~! = 7, which gives (7.14). O

Part (3) is the cancellation of conditional normalizing constants of [115, Lemma 8.3],
reproduced as [112, Lemma 9.3], in its simplest form: when no check joins the two
changes, the normalizers factor and cancel exactly. Together with part (2), it shows that a
pair of labeled routes whose routes do not meet contributes exactly zero to the signed
expansion, once the route indicators in the four terms agree; this is used in Step 4 of the
proof of Theorem 7.14 and in Lemma 7.13.

Remark 7.10. The proof of Lemma 7.8 follows the proof of [115, Lemma 8.3], reproduced
as [112, Lemma 9.3]. Rows far from the other route are separated from the near rows
by deletion and insertion, the normalizers of the far rows cancel, and the cost of the
insertions is confined to the near rows. The comparison of four states with a defect
supported on the shared rows and their neighbors on a route adapts [111, Section 10.1],
where the selected slots are partitioned into the shared set h and the set d = h U pred(h);
our set (SNS")U ' (SN S’) plays the role of d.

The fixed-reference-law comparison in [112, Lemma 9.3] cannot be applied directly
when endpoints are reassigned. With the matching fixed, a path ending at a different slot
is singular with respect to its former bridge law. If slots are instead included in the path
coordinates, enforcing their distinctness does not satisfy the near-one insertion bound.
We compare the four matching normalizers directly in Lemma 7.8. The crossed mass
hypothesis (H2) controls their individual path masses, and the composed normalizer
permits the reindexing back to the matching law.

7.5 Label averaging

By Lemmas 7.7 and 7.8, the four inner products for a pair of labeled routes are bounded
by expectations of explicit functions of the matching. We now sum these functions over
the labelings of a fixed pair of routes by rows of one group a. The next lemma describes

how the bad sets of group a of the matchings that appear differ from B,(Ta).

Lemma 7.11. Let o be a matching, let a be a group, let 7t, 7' € Hg) have routes vy, ' and selected

rows S,S', and let 7t = 7' tr’ =\, For T € {om, o, 07}, every cell contains at most two rows
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i with ©(i) # (i), and these rows belong to group a; in particular, ]mz(,”) (1) — m (0)] <2 for
every cell v, and Bg 2 - V;”). Further,

BUABY cv,  BD2ABY cy,  BUABY c My(y). (7.15)

Proof. The matching o7t changes the slots of exactly the rows of S, one in each cell of
7, and o7t those of S'. The permutation 7 moves a row i if and only if 7/~1(i) € S; its
support is 77'(S) = (S\ S) U’ (SNS’). The set S\ S’ has at most one row in each cell,
and these cells lie on . The set 77/(SN'S’) C S’ has at most one row in each cell, and the
row 77’ (k), for k € SN S’, is anchored at the cell following anch(k) € 7 on 7/, which is a
face neighbor of a cell of 7. The rows of S and S’ belong to group a. Since A;(;y depends

only on i and (i), we have mz(}“)(r) - mz()“)(a) = 2iel§“><AiT(i) — Ajg(iy), and only rows

with 7(i) # (i) contribute. This proves the bound on the counts and (7.15). If v € B&“),

then v € Age and m'™ () < Ml (1) +2 < m, +2, 50 v € V7. O

Lemma 7.11 is the reason for the threshold m, + 2 in the definition of V;a): all bad
sets that occur in the four terms are contained in the single set V;a) of the base matching,
which is the input of the route lists of (H5)(c). The enlarged set plays the role of the
common enlarged set of unusable cells in [111, Lemma 10.2].

For a group a, 7t, 7’ € ng) with routes 1,7/, skeletons T',T’, and a matching o, we
define the four indicator products

1 = 1{R(B}), T) = v} {R(B,T') = 7'},
1° = 1{R (B, T) = v} 1{R(B m,F') 7'}
19 = 1{R(B, 1) = 1} 1{R(B,T') = 7'},
1° = 1{R(BY,T) = 1} 1{R(BY,T") = 7',

with 7 = 7/7t7’~1, and the four functions

Tt = GISS'1 (1 — o) VRO Al 1 (07 ) 1 (07), T = 1°74(0) 1 (070),

oi oi ! 00 00 (7'16)
T =1%"rz(om) r (o), T =11z (o) rp(0).

The superscripts indicate whether the density of 7, respectively 77/, is incoming or
outgoing. By Lemmas 7.7 and 7.8, the first inner product (¢, c,) is at most E, T;
the other three, (¢, Ry), (Rq,c), and (Ry, Ry), equal ]EP,ETiO, ]EP,ETOi, and E,, T,
respectively. Here the two factors carry skeletons I and I'". By Lemma 7.9, the first bound
is an equality when Jr(,9’) = 0. The indicator 1°° does not depend on the labelings.
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Lemma 7.12. Assume (H5)(a) and 1oc < 1/2, and let R > 1, G > 1, and A > 1 with
M < Am,. Set

€= % +Colioe, C1(G,A) =3+8GA*, Gy =8. (7.17)

*

Fix E, a group a, a matching o, skeletons T',T', and a pair of routes (vy,7y") in Aact, and write

] =Jr(7,7"). Then
Z (Tii + T%°) < 2¢¢) max{loo, max lﬁ}, (7.18)

!
g 7T,70

where the sum and the maximum are over all labelings of v and «' by rows of group a, that is,
over all 7, ' € Hg) with y(rt) = vy and y(71') = «/'. If either route has no such labeling, the

sum and the maximum over labelings are defined to be zero.

Proof. 1f either route has no such labeling, the bound follows from the stated convention.
Otherwise, we write m, = mga)(n), and, for labelings (iy)yey and (&), wWe let S =
{v e ynv' i, =i} be the set of shared cells. Since a row is anchored at a single cell,
SNS ={ip:veS}and |SNS'| =|S|. For w € 9/, let w™ be the cell preceding w on .
We use the following facts.

(F1) 1f R(Bga), I') = v, then m® (t) > m, for all v € v, by (H5)(a); the same holds for I”
and 7.
(F2) By the proof of Lemma 7.11, m? (o7t differs from m, only for v € 7/, by at most

one, and m.? (o7t) differs from my, only for w € Ni(7), by at most two.

(F3) There are at most | cells of 7y in 9/, and at most | cells of 7/ in N7 (1), since R > 1.

(F4) The accessibility test of v € 7 in r7(c7') is A; o (i,), Which equals A; ;) unless
iy € S', that is, unless v € S. The test of w € 7' in rv(07) equals Ay ;) unless

(i) =i, €S, thatis, unless w™ € S.

We also use an elementary inequality: if n,n’ are positive integers with n’ > m, and
n < n' 4k for some k € {1,2}, thenn/n’ <1+ k/n’ < /™ Finally, F = (1 —1c) ™4 <
eBec] since —log(1 —#) < 27 for 7 € [0,1/2].

By (F1) with 7 = 0, if 1°° = 1, then m, > m, for allv € YU/, and }_ » T =
[Toe, Zielf,“) Aig(iy/ Mo - TTwey Zielz(,f) Aig(i)/mw = 1; otherwise this sum vanishes. If
11 = 0 for all labelings, then Y, » T = 0. Suppose that 1! = 1 for some labeling. By
(F1), for this labeling, we have mz()a)(m'[’) > my for v € 7 and mg)(aﬁ) > m, forw € 7/,
and by (F2), my, > my, —2 > m, /2 for every v € y U 7. This lower bound on the counts
of o does not depend on the labelings.

Let Ay = Aj ¢,y forv ¢ S and A, = 1forv € S, and let A}, = Ay ;) unlessw € S

or w~ € S, in which case A/, = 1. For every labeling with 1! = 1, we use (F2)-(F4) and
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the elementary inequality, with k = 1 for the counts of o7’ on 7y and k = 2 for those of
o7t on 7/, to obtain ) )
i S| p,3]/m Ao Al

T <GP T =] =%

7
vey mv we,)// mw

and this bound also holds for labelings with 1! = 0, for which T = 0. We sum over
all labelings with a fixed shared set S C 7 N/, dropping the condition i, # i, for
v € (yN9')\ S, which only increases the sum. The sum then factorizes over cells. Since

My > my/2 and |Iz(,a)\ < M, acell v € S carries one common row and contributes at
most Zz’el(”) my% < AM/m2 < 4A/m,. A cellw € o'\ S with w™ € S contributes at most

Y@ m,! < 2M/m, < 2A, and there are at most |S| such cells. Every other cell of v,
and every other cell of 7/, contributes Ziel(”) Ajg(iy/ My = 1. Including the factor Glst

the labelings with shared set S contribute at most Fe®//"+(8GA?/m.)!l. Summing over
S C yN 4’ and using (F3) and F < e¥ec/ yields

2
y Tit < pedl/m <1 4 8GA >] < o(8oct(3+8GA?) /m.)] _ el

m
g *

Together with the bound for T°°, this proves (7.18). O

The bound of Lemma 7.12 is a statement about the sum over labelings after the
comparison of normalizers and the reindexing of Lemma 7.8; it is not a pointwise bound
on likelihoods. No signed estimate over labelings is needed: on {A. =0, Jr(y,7’) =0},
(H5)(c)(ii) identifies the four route-indicator products and Lemma 7.9 makes the signed
sum vanish. On {A. =0, Jr(,7’) > 1} and on {A. > 1}, only the positive terms are
kept. The coefficient ¢ must nevertheless be small, since it multiplies the encounter count
in the exponential moments of (H5)(d). The large factor G is affordable only because a
shared row has probability of order 1/m, at each common cell, which is the mechanism
of [112, Equation (9.16)] and [111, Section 10.5]. Here the selection probabilities are
1/ mgfl) with counts that depend on the matching, and two kinds of corrections appear
that are not present in those sources: the accessibility tests of shared rows and of the rows
that follow them on 7/ are relaxed, and the denominators of the compared matchings
are compared with those of ¢, through the baseline counts mz(,a) > my — 2. The route-
acceptance indicators for the pre-surgery matchings are retained until the denominators
have been compared, so that no comparison passes through a vanishing count.

7.6 Moves of different groups

Lemma 7.13. Let K > Ky, so that (H5)(a)—(d) hold, and let R be the integer of (H5). Fix
E as in Lemma 7.6 such that (H1) and (H31) also hold, suppose that n,. < 1/2, and write
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F(]) = (1 —moe) ™Y for integers | > 0. Let a # b be groups, and let T,T" € &. For 1t € Hg’)
and 17 € Hgﬁb) with routes vy, and selected rows S, S’, we write c; and Ry for cx(- | T) and
Ry(-|T), and ¢ and Ry for ¢ (- | T7) and R (- | T').

1. The sets S and S’ are disjoint, and rwri’ = 7' 7t. For every matching T and every cell v, we

have mz(,a)(rn’) = mga)(r). Hence B, = Bﬁ”), VT(fT), = VT(’Z), and Ry (tn’ |T) = R(T |

TTT

). The same holds with (a, 7t,T) and (b, 7/, T") exchanged.
2. With J = Jr(7v,7),

(ex — R = Ry < [F()) = 1] B [Ra(0' | D) R0 | T)],  (7.19)

and the left side is zero if | = 0.
3. Consider the functions of the matching o given by yo = R(B((Ta) ,I), 7%= R(B((Tb), '), and

Xap = Jr(L,T) + Ch A (BC(T”) uBWY.r, ).
Then Jr(v0, 7)) < Xap, and

Z Z (cn = R, ¢ — Ry < By [F(JR(70,70)) — 1] < Eyg [esmocxﬂb —1].

neng) n’eHgy)

4. Let 0 = min{x/2,1/ max(1,Cq,)} and cx = 0xCq,. Let T, T" be independent with law
p, let V be a random subset of Ayt that is independent of (T, T') and satisfies P(F C
V) < p‘f' for every finite set F C 1L, where px < penv(cx ), and let X = Jr(T,T') +
CchA«(V;T,T). Then, for 0 < 6 < 0,

i Cfin(CX)

EefX —1 <
¢ =0, K

Proof. For part (1), we have S C I and S’ € 1Y), s0 SN'S’' = @, and cyclic permutations
with disjoint supports commute. The matching 71’ agrees with T outside S’, and in

particular on I(®), Since Ajz(i) depends only on i and (i), we obtain mz(,a) (tr’) = mz()a) (1)

for every cell v, including the cells of v N ’. Then BYW, = Bi”) and V%) = Vf(a), the route

(A T T
indicator in R, (77" | ') is that of T, and so is every factor A; ;) /mz()a) (tr") of rr(Tr’),
since i, € S C I(?). The assertion with the two groups exchanged follows in the same
way.
For part (2), Lemma 7.7 and part (1) give

o R jup = wlnljug = wr Rt jup = Bup | Rm i .
(e, Ra)ug = (R, c)pp = (R, R}y = B [Re(0 | T) Ry (0 | T'))]

Since SNS' = @ and #'na’~! = 7, (7.10) reads {(cx, cp)y; < F(J)Eu[Re(or’ |
[)Ry (o7 | I')], and by part (1), the last expectation equals E;,.[Ry(c | T)Ry (o | I')].
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All four inner products are finite, since the rates are at most one and cy, c,» € Lz(y £) by
(7.10). Expanding the left side of (7.19) proves (7.19). If ] = 0, then by Lemma 7.9(3) and
part (1), (¢, Cx) ;. equals the same expectation, and the left side of (7.19) is zero.

For part (3), we apply (H5)(c)(iii*) with V = B((f) U B((Tb), B! = Bl(ya), and B? = Bl(yb),
which gives Jr (70, 7() < Xap; recall that Jg vanishes if one of its arguments is t. By (7.19),
the double sum is at most

Eyp ) [FUr(Y(7),7(7))) = 1] R (0 | T) Rp(o | T').

i

The rate R(c | I') vanishes unless () = 79 # t, in which case it equals r(c), and
the same holds for 7’ and 7. If 7o # 1, then by (H5)(a), as noted after Definition 7.5,
the sum of 1 (o) over T € Hgl) with (71) = 7 is one, and the same holds for (. This
proves the first inequality, since F(0) = 1. The second follows from F(]) < e%nec/, which
holds because —log(1 — #1oc) < 2#10¢, and from Jr(vo, 7y) < Xap-

For part (4), the function f(8) = Ee®X — 1 is convex on [0,6] and f(0) = 0, so that
£(8) < (8/6,)f(6). Since 8, X = 0 Jr(T,T") + ¢ A, (V;T,T"), (H5)(d) with ¢ = 6, <
k/2, ¢ = cx, and the base px < penv(cx) in place of p gives f(6x) < Cgn(cx)/K. O

Used in: Theorem 7.14.

Part (1) is an identity between functions of the matching. It does not assert that the
conditional law of the matching, or of the paths of group 4, is unchanged by a move of
group b, and in general it is not, since the pair checks join rows of different groups. The
comparison of four matchings gives the integrated upper bound (7.19); its left side is zero
when | = 0.

7.7 The surgery theorem

Theorem 7.14. Let a matching system satisfy (H1)—(H5), with the constants of Definition 7.2;
these hypotheses include (H31), (H4) with base p, (H4") with base px, and (H5)(c)(iii*). Let
A > 1with M < Amy, let G = (2z4/z-)3, and let ¢ be given by (7.17). Let 0 < emax <
k/4 and crec > log4 + Cepemax, let O« and cy be as in Lemma 7.13, and suppose that p <
min{ po, Penv(2¢rec) }, Px < Penv(Cx), € < €max, and 8110 < Ox. Let g = min{éemax, Crec }-
Let Q be the surgery kernel of Definition 7.5, and q\*) = J q(ra) p(dT’) for every group a. Then
the following hold for K > Kj.

1. The measure uQ is absolutely continuous with respect to u, its density is in L*>(u), and

C 1\C
2 * L x Mloc
PEQlw < ot (1) =2 (720)

where Cy = 2Cgin(2crec) /(1 — e72%0) and Cx = 8Cgin(cx )/0x.
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2. For every group a, the acceptance probability of the surgeries of group a satisfies
[0 %) u(dx) = P(R(BY,T) #4) 2 1= Cocep,

and the same bound holds for the acceptance probability [ q(x,X) u(dx) of Q, where q =
m=t T, q.
3. The kernel Q preserves E, and x*(uQ || u) = [ x*(ueQ || ug) v(dE).

The constant C, depends only on emax, Crec, and the routes of (H5), and C« depends
only on 6y, Cgn(cx ), and the routes. Neither depends on K, m, M, m., Nglobs M1, Z+, P,
px, or the exposed data, and the threshold Kj is that of (H5), which does not involve
the groups. The estimate (7.20) concerns the unconditional law y; we do not assert a
bound of order 1/K on each fiber g, nor a lower bound on the acceptance probability
for each E. Combining the theorem with Lemma 5.2, we obtain (IE,qO — IEFO)2 <
x*(1Q | u) Var, (O) for every O € L?(u), with the bound (7.20), and by (5.2), the gain
E, 00 — E,O is the mean change of O over accepted surgeries,

lEyQO—]EyO:%il/p(dF)/y(dx) Y Ra(o|T)

neHg)

X /(O(E,Un,wsc,w’s) — O(x)) Pr(dwg | x).

The gains of the winding and of the stochastic area are computed in Sections 10 and 11;
the theorem itself supplies no gain.

Remark 7.15. The factor K~! requires cancellation before any upper bound by positive
terms. For two moves of the same group, when the routes have no encounters and
their indicators agree, Lemma 7.9 makes the signed contribution vanish, and the proof
discards the negative terms only on the remaining event, controlled by the skeleton
encounter count and the vulnerable components approached by both skeletons. For two
moves of different groups, the negative terms are kept on every event, and Lemma 7.13
bounds the signed contribution by the encounter loss of the two routes, which gives
the factor 7o in (7.20). A merely bounded second moment would give no positive
thermodynamic lower bound; see Section 2.5. The antecedents for conditional centering
are [113, Lemmas 6.6-6.8] and [114, Lemma 5.2].

Proof of Theorem 7.14. We fix K > Ky. Since 0y < 1, the assumption 87, < 0 implies
Moc < 1/8, so that Lemmas 7.8, 7.12, and 7.13 apply. Steps 1-7 concern the surgeries of
one group 4, and Step 8 combines the groups.



7 Matching systems and the surgery theorem 7.7 The surgery theorem 112

Step 1: the likelihood on a fiber. Fix a group a and E € Eg. By Lemma 7.6(3), for every T,
the measure g an) has the density L, r of (7.7) with respect to yg. The set HEE”) is finite,

the rates take values in [0,1], and by Lemma 7.8 with 7’ = mand I' =T,
e (- | F)H%Z(m) < Gh(™lq - moc)—MR(v(ﬂ)xr(n))_

In particular, supr||Lqrl/;2(,,) < . The density L,r(o,w) is jointly measurable in
(T,o,w), since R(B,-) is measurable for each of the finitely many sets B C Aact. By
Lemma 5.3, the measure 1Q(?) is absolutely continuous with respect to jg, with density
[ Larp(dI), and

XZ(yEQ(a) | ne) = // Z ( ((cn,cn/>m — (e, Ry ) g

/ a)
7T, 7T EHE

- <R7T/C7r’>}l15 + <R7T/ Rn’>]/lE) p( dr) p( dr/)/

where ¢, and R carry the skeleton I, and ¢, and R, carry I’. All sums are finite and
all terms are finite.

Step 2: the four terms. By Lemmas 7.7 and 7.8, with the notation (7.16), the integrand
above is at most [, Y, (T — T — T° 4 T°°). We group the pairs (7, ') according
to their routes (,%’), and obtain

X(EQW | ue) < Eupoper Y (1), Z(1,9) = Y (T — T — 701 4 T%°),
(r7") s d
(7.21)

where the outer sum is over ordered pairs of routes in A,ct, and the inner sum is over
their labelings by rows of group a. The function X(vy,7’) depends on (o, T,T").

Step 3: the route indicators. Since Vy) C Aget is finite, (H5)(c) applies with V = Vé”)
and By = B Fix 0, T, and I, and write A, = A.(V.";T,T"), Jo = Jr(I,T'), and .Z =
<L (Vg(a), BY,T, T/ ). By Lemma 7.11, for every pair of labelings of (-, ") by rows of group
a, each of the four indicator products has the form 1{R(B!,T) = v}1{R(B%T') = '}
with BY, B2 ¢ V¥ and

BIABY c Ni(v),  B2ABY © Ni(v),

according to the following table.

1ii 1io 1oi 100

Bl B(”)/ B((fa) B(“)/ B((Ta)
B Y pW g0 p®

o7t




7 Matching systems and the surgery theorem 7.7 The surgery theorem 113

Two consequences follow. First, if one of the four indicator products equals one, then
v = R(B!,T) and v/ = R(B? I") for sets B!, B? as in the definition of .#, which implies
that (7,7') € Z. Second, if A. = 0, then (H5)(c)(ii) implies that all four indicator
products equal 1°°, for every pair of labelings.

Step 4: the event A, = 0. Suppose that A, = 0. By the second consequence in Step
3, all four indicator products equal 1°°, for every pair of labelings. The indicator 1°°
vanishes unless (7, 7’) is the pair (7o, 7)) = (R(Bg”),F),R(B((f),F’)) and both ¢ and 1,
are routes other than 1, so that (v, ') = 0 for all other pairs. Suppose that g and v,
are routes. Taking B! = B2 = B((Ta), we see that this pair lies in ., and (H5)(c)(iii ") with
A, = 0 implies that Jr(70,7)) < Jo. We distinguish two cases.

If Jr(v0, 7)) = 0, then by Lemma 7.9(1), for every pair of labelings of (7o, y{), we have
SNS =@ and & = 7, so the factor GI575'1(1 — 17,,.) ~¥R(7070) in T equals one. Since all
indicators equal one, by Lemma 7.9(2), we have

TH— T — T+ T = (ra(o7') — 17(0)) (rw(om) — 1w () =0,

and X (79, 7() = 0. By Lemma 7.9(3), the bound of Step 2 is an equality for pairs of labeled
routes whose routes do not meet; on the event considered here, these pairs contribute
exactly zero, and not only at most zero. If Jr(7yo,7;) > 1, then Jo > 1. We discard the
nonpositive terms —T° and —T°, and by Lemma 7.12, we have X(7yo, 7;) < 2¢¢IR(1010) <
2¢fmaxJo, In both cases, we obtain

Z Z(,),/ r)//) S 2esmax]O+CrecA* 1{]0 +A* Z 1}
(r")

Step 5: the event A, > 1. Suppose that A, > 1. Since T'°, T°! > 0, we have %(v,7’) <
Y (T4 T°). By Lemma 7.12 and the first consequence in Step 3, this is at most
2R )1{(7,9') € £}. By (H5)(c)(i) and (iii*), we obtain

Z Z(’)’/ r)/’) S 2. 4A*e€(]0+cchA*) S Zegmax]0+crecA* 1{]0 + A* 2 1},
(r")

where we used € < emax and log4 + Cch€max < Crec. This is the same bound as in Step 4.

Step 6: the exponential bound. Let X = emaxJo + CrecAx«. Since Jp and A, are nonnegative
integers, we have X > ¢y on the event {Jy + A, > 1}. For x > ¢y, we have X — 1 =
e (1 —e2¥) > (1 — e~2%). Then

2e%1{Jo + A, > 1} < : (X —1),

— 6—230
where on the complementary event both sides vanish. By Steps 2, 4, and 5, for v-almost

every E,

2 / A (a), !
xz(#EQ(a) | ug) < WE”EWP [ezsmaxhz(r,r )+2rec A (Vo STT) 9|
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Step 7: one group. The kernel Q®) preserves E, and for v-almost every E, the measure
#eQ has the density Ly(E,-) = [ Lorp(dl) with respect to pg, and L,y is jointly
measurable in E, I', and the state, by the explicit formulas of Lemma 7.6 and Lemma 5.3,
extended by L,r = 1 on E ¢ Eg. Then pQ(® = [u Q@ v (dE) is absolutely continuous
with respect to y, with density L,, and [(L, — 1)?dp = f}( (1gQ@ || ug) v(dE). Under
U p X p, the vulnerable set Vé”) is a random subset of A, that is independent of (T, T”)
and satisfies the prescribed-set bound (H4). We integrate the last display over E and
apply (H5)(d) with ¢’ = 2emax and ¢ = 2crec, which is allowed because 2emax < /2 and
P < Penv(2¢crec). This gives

K2(Q | u) < : (lE [ezsmaX]R(F/F/)+2CrecA*(Véﬂ)/'r/r/)j| - 1) < %,
where the expectation is over independent (E, ¢, w) with law u and T, I” with law p. In
particular, L, € L?(u).

The outgoing mass of g(*) at x is p({T": R( ,I') # t}), as noted after Definition 7.5.
Under p ® p, the bad set B((T )i is a random subset of Aact, independent of T, and P(F C
B((f)) <P(F C Véa)) < plZ1 for every finite F by (H4). Since p < po, (H5)(b) implies
that ]P(R(B((f), I') = 1) < Caccp- The acceptance probability of Q is the average of these
probabilities over a, which proves part (2).

Step 8: the average over groups. By Definition 7.5 and Step 7, the measure uQ is
absolutely continuous with respect to u, with density L = m~'Y, L, € L?>(u). Since
[ Lodu =1 for every a,

— e*ZSO

20 = L=Vl = 5 3 (L= 1 LoDy

The kernel Q preserves E, and for v-almost every E, the measure purQ has the density
L(E, -) with respect to pg, so that [(L—1)>du = [ x*(ueQ | pe) v(dE). This proves part
(3). By Step 7, each of the m diagonal terms satisfies (L, —1,L; — 1), = 2(uQW || u) <
C./K.

Leta # b. Since L, > 0, we have |L,r — 1| < L,r + 1, and Tonelli’s theorem and the
Cauchy-Schwarz inequality give

[ v(dB) [[{Lar =1 Lypr = 1), p(dT) p( D)

< /v(dE)//(La,r—i—l,Lb,r/+1)HEp(dF)p(dF’) =/(Lg+1)(Lb+1)dy < oo,

The middle expression also bounds the integral of |L,r — 1||L,» — 1| with respect to
He ®p ®p and v(dE). By Fubini’s theorem, we obtain

(Lo=1,Ly = 1) = [v(dE) [[(Lor =1, Ly = 1)y p(dD) p(dI).
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For v-almost every E and all T, I”, by (7.7), the inner product on the right side is the
finite sum of the terms (c; — Ry, c;r — Ry)y, OVer i € Hgﬁ”) and 7’ € ng), where ¢, R
carry I and ¢, R carry I". By Lemma 7.13(3), this sum is at most E,, [¢87ocXa — 1],
where Xp, = Jr([,T7) + CnA(BY UBY);T,T"). Under u®p @ p, the set B UBY ¢
Véa) U Véb) is a random subset of A, that is independent of (I, T”), and by (H4"), it
satisfies the prescribed-set bound with base px < penv(cx). By Lemma 7.13(4) with
0 = 8iioc < 0x,

< 87710c Cfin(CX) _ C><1710C

8 OCXQ J—
(Lo —1,Ly — 1)y < Epgpeyp [eMoct —1] < 0. X X

There are m diagonal and m(m — 1) off-diagonal terms, which gives (7.20) and completes
the proof of part (1). O

Used in: Propositions 10.1 and 11.9, together with the slab verification Corollary 9.12 and
the gain estimates.

The common choice of constants is given in Section 10.3; Section 11.5 lists the addi-
tional container requirements.



PART III

The hard-sphere gas



SECTION 8

Thermal inputs

In this section, we state the results on the hard-sphere Gibbs measure that are used in
Sections 9 to 11. These are the scaled setting and the thermal and bridge estimates needed
to analyze one short slab of imaginary time. On the torus they are quoted from OpenAl’s
preprint [112], except Proposition 8.5, which extends a statement of [112] to higher
temperatures and is proved in Appendix B; their analog in a container, Proposition 8.10,
is proved in Appendix A. Section 8.1 fixes the scaled variables, and Section 8.2 identifies
the thermal slab of [112] with one slab of the Bose path measure (Lemma 8.2). Sections 8.3
to 8.5 state the joint bound for failure of the local conditions, the estimate for a single
replacement path, and the supply of useful labels. Section 8.6 treats the container.

Imported results. The periodic thermal results imported from the literature are listed
below; the two lattice lemmas of [112, Lemmas 8.3 and 8.4] are proved in Section 6. The
classical tools include the facts recalled in Section 3, the Markov property and Gaussian
bridge computations, Doob’s maximal inequality, and Hoeffding’s sampling comparison
[71, Theorem 4]. For the extension to higher temperatures and the transfer to a container,
we also use the cited inputs enumerated in Tables A.1 and B.1, strong subadditivity of
quantum entropy [98], and monotonicity of relative entropy [106], together with the other
operator inequalities cited in Appendix A. Their adaptations are verified in Appendices A
and B. Definition 8.3, Lemma 8.7, Remark 8.8, and Lemma 8.9 reproduce the cited
statements of [112], with the notation changes in Table 8.1 and the explicitly stated
omissions. Proposition 8.5 extends [112, Proposition 5.4] and is proved in Appendix B,
following [112]. The one-slab identification and the container transfer are proved here
and in Appendix A, respectively.

Much of [112, Sections 3-7] is reproduced there, with attribution, from the earlier
OpenAl preprints [111, 115]: the energy and spatial estimates adapt [115, Section 3] and
[111, Sections 3—4]; regular paths are those of [115, Definition 4.3]; the trajectory estimate
behind Proposition 8.5, the positive-temperature counterpart of [115, Proposition 4.7],
adapts the trace comparison of [111, Section 6, Lemma 6.2]; Lemma 8.7 and Remark 8.8
reproduce [115, Proposition 5.3 and Remark 5.4]; and Lemma 8.9 corresponds to [115,
Lemma 6.1]. The main theorems of these three preprints concern Bose-Einstein conden-
sation and are not used.

117
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Table 8.1. Notation of [112] and of this paper.

Object In [112] Here

symmetric killed heat kernel; partition BI™: Zn K¢ (Section 3.2); tr e PH
function

purified slab law R IPPUT (8.3)

close-count fraction; separation 0;b 0o; by

constant

close count at a cell v Co(X) NI(X)

scaled oscillation on a mesh interval Ap(w) oscy(w)

regularity exponent y=1/12 written out

trial laws b Qe Q)2 QF Py, Py., P)., P}

In a quoted statement, ¢, C > 0 denote constants independent of K, D, and T in the
ranges under consideration; they may depend on parameters fixed earlier, including the
window for a [112, Section 2].

8.1 The scaled setting

Let K > 100 be an integer, let Ax = (R/ KZ)3 with the torus distance d, and for N > 1
set

V=K D=N/V, r=a/D, a € [xg/2,200], 0< T <719/logD, p=T71, (8.1)

where 19 = KTy is fixed in Appendix B; D is taken large enough that 75/ log D < 1/4.
With0 < T < D lin place of the temperature condition, this is [112, (2.1)], the parameter
range of [112, Theorem 2.1]; that theorem, a lower bound on the occupation of the constant
orbital, is not used. The number ay > 2 is fixed sufficiently large, and subsequently D
is taken sufficiently large. Here D, r, and T are the density, the exclusion distance, and
the temperature in scaled units. They are related to the physical variables of Section 3 by
the dilation x = s&, s = L/K, under which r = a/s and the scaled temperature is sszhys.
The density relation is

N/L3 on the torus,

— 0.
N/(L3|Q]) in a container, oL P

D=ps’, pL= {

Here p is the limiting density of the main theorems; see Sections 10 and 11.
The configuration domain, the Hamiltonian H, the kernels Ks and K§, the bridge
measures ngf’ and the events & are those of Sections 3.1 and 3.2, with L replaced by
K and the exclusion distance by r; the identities of Section 3 hold for every exclusion
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distance. A torus path has a continuous Euclidean lift, unique after the lift of its initial
point is fixed; lifted increments and diameters do not depend on that choice. The unit
cells are B, = v+ [~1/2,1/2)3, periodically interpreted, with v € ILx = (Z/ KZ)3, and
1y(X) is the number of positions of X in B,. We write do for the periodic maximum
distance on LLg; distances to cells mean distances to their centers. For a configuration X,
let d;(X) = mink#i d(x;, xx).

The spatial constants of [112, Section 4] are fixed in the following order: ag sufficiently
large and then ¢ > 0 sufficiently small, as in [112, Proposition 4.5]; then 6y > 0 with
36y < ¢/2; then by € (0,1) sufficiently small, as in [112, Proposition 4.6]. Set

so=boD'%,  NG(X) = #{i: d(x;,0) <5, di(X) < so}, (8.2)

and increase D so that r < sy < 1/2. These constants and the numerical constant Creg of
Definition 8.3 are fixed once, before all parameters introduced below, so that the require-
ments of Proposition 8.10 and the temperature-free requirements of Proposition B.2, with
the constants of Proposition B.1, are also met; these sources allow & to be increased and
£, 0y, by to be decreased.

Remark 8.1. The volume threshold K; of Proposition 8.5 depends on neither D, «, nor
T (Lemma B.5); the volume-uniformity assertions for the occupation bound in [112,
Theorem 2.1 and Section 9.6] are not used. In a container the volume threshold is K¢, of
Proposition 8.10, which depends on neither D nor T.

Used in: Sections 9 to 11 and Appendices A and B.

8.2 The thermal slab

Fix 0 <t <1, set § = 2¢t, and assume > J; since T < 15/ log D < 1/4, this holds. The
time ¢ is fixed before the lower threshold on D. Let vy be the measure of N independent

torus Brownian motions with generator A on [0, §], with Lebesgue initial measure, and
write X(s) = (wq(s),...,wn(s)). For W' € A¥, the purified slab law of [112, (5.1)] is

K3/, (W', X(0)) K3, ((X(), W)
PP (dew, dW') = —P/2! t _ﬁi{“ 1e, (w) vy (dw)dW/,  (8.3)
re

where 1¢, (w) = 1 if and only if d(w;(s), wk(s)) > r for all s € [0,4] and i < k.

The slab variables of this paper are those of Section 3.6. Let X be the one-particle
space (Ag, or R for a container) and Xy the configuration domain. For 0 < § < f, the
one-slab law is the probability measure on Xy x Xy x Sy x C([0,6]; XY) given by

K 5(Z,Y)

]P(dY, dZ, {(T}, da)) = WI&S

(W)WY oz (dw)dYdZ,  (0Z); = Zy;). (84)
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Under PP, the path w; runs from Y; to Z,;). The labels of Y are those of the paths, the
labels of Z name the terminal positions, which we call slots, and ¢ assigns to each path
its slot. Summing over ¢ and using Lemma 3.6, we conclude that (8.4) has mass one. By
Proposition 3.17(4), IP is the marginal of each full slab in the marked representation i,
with the cut labels assigned independently as described after that proposition, and with
its time interval translated to [0, ¢].

Lemma 8.2. On the torus, (8.3) defines a probability measure, and the law of the labeled path
family w = (w1, ..., wnN) is the same under P and under PPY, namely

(tre P) 1K (w(6), w(0)) ¢, (w) vy ( dw). (8.5)

In particular, P(w € G) = PP"(w € G) for every measurable set G of path families. The same
holds in a container, with wall killing included in €5 and vy the measure of independent Euclidean
Brownian motions in (8.3).

Proof. By the symmetry of K® and the semigroup identity of Lemma 3.6, integrating W’
in the nonnegative measure (8.3) replaces the two outer kernels by Kj_ 5(X(0),X(0)),
which gives (8.5) as its path marginal. For IP, let f be a bounded measurable function
of w. In the term of (8.4) indexed by ¢, we change variables Z' = ¢Z; by Lemma 3.6(1),
Kﬁ_(S(Z, Y) = Kﬁ_é(Z’,Y), so all N! terms are equal and

Ef(w) = tre%ﬁH [ar [az' ks o(2,v) [ fle)ie, (@) WS, (de)

The kernel equals K§_;(w(6),w(0)) on the support of Wi,z“ andvy = [ dY [ dZ' W‘{/’Z,

B
by the Markov property. This shows that Ef(w) is the integral of f against (8.5). With
f =1, since IP has mass one, so does IPP"". The container case is identical. O

Every event of the path family has the same probability under PP"*, under IP, and
under the law of each full slab of the Bose path measure. This is the only way in which
Proposition 8.5 enters: as a statement about one slab.

Used in: Remark 8.6, for the joint bound (8.9).

8.3 Regular paths and local conditions
Following [112, (5.4)], we set
hh=D"", m=[t/r"], T=t/m, (8.6)

and take D large enough that /iy < t and r?2/2 < t < r2. The intervals [(k — 1)7, kT],
1 <k < 2my, divide each half of [0,2t] into m; mesh intervals. For a path w with lift @,
let oscx(w) = r~!diam @([(k — 1)7, kt]). The following is [112, Definition 5.2].
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Definition 8.3. Fix a sufficiently large numerical constant Creg. A path on [0, 2¢] is regular
if
1 th

Z (1 + osck(w))3 < Creg/ (8.7)

max osc(w) < D12,
k k=1

2mt

and its lifted diameter in each endpoint window [0, ho| and [2t — hg, 2t] is at most sy/8.

Used in: Definition 8.4, Lemmas 8.7 and 8.9, and the half-path events of Section 9.2.

A path visits a set if it meets the set at some time. The next definition reproduces the
local conditions stated before [112, Proposition 5.4], with H; as in Proposition 8.5. We
retain the source’s term “certificate” in Definition 8.4 and Proposition 8.5.

Definition 8.4. Let v € LLg, and write Y = X(0) and Z° = X(2t). A “certificate at v”
consists of the following conditions on the full path sample:

1. n,(Y) > 4D and NS(Y), NS(Z°) < 6yD;
2. at most H1D paths visit the ball of radius 12 about v, every visiting path is regular,
and fewer than 6yD visiting paths have lifted diameter greater than one.

These conditions define an event of the full path sample, invariant under relabeling;
we do not condition on this event.

Proposition 8.5. There are a numerical constant xt € (0,1/16] and an integer Ky, depending
only on the constants fixed in Section 8.1, such that the following holds with Ty = xag. For each
prescribed py > O there are Hy and t € (0,1], and for each t € (0, t] there is Dy, such that, for
every set A of distinct cell centers,

PP" {no site of A has a certificate} < p'lA‘ (8.8)

whenever K > Ky, D > Dy, & € [rg/2,2a0),and 0 < T < 19/ log D.

For 0 < T < D1, which lies in this window once D is large, and for K sufficiently
large, this is [112, Proposition 5.4]. We prove the extension to the window, and the form
of the volume threshold, in Appendix B, following the proof of [112, Proposition 5.4] and
checking each use of the temperature.

Remark 8.6. The spatial constants ag, £, 0y, by, and Creg are fixed before p;. After Hy
is fixed, Proposition 8.5 permits a further reduction of t before increasing Dy. We use
this permission for Lemma 8.9, whose requirement on ¢ depends on Hj. The quantities
depending on t, including § = 2t, the mass bounds of Lemma 9.8, and the collision
constant of Lemma 9.9, are fixed after this reduction. The group size M is chosen next;
the number m of groups, which depends on D, is fixed in (10.7), and at most mM rows
are retained per cell. The density threshold is increased last; the full parameter choice is
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given in Section 10.3. The bound (8.8) is uniform in the window of (8.1) and imposes no
relation between $ and K.

The probability in (8.8) is an unconditional probability under PPY', that is, by
Lemma 8.2, under the law of one slab of the canonical Gibbs path measure. It is not
conditional on exposed data, on cut configurations, on a route, or on whether the local
conditions hold at other cells, and no independence between distinct cells is assumed or
asserted. For A = & the bound is trivial.

By Lemma 8.2, (8.8) is equivalent to the following bound for the one-slab law IP of
(8.4):

P{no cell of A satisfies the conditions of Definition 8.4} < p|1A| (8.9)

for every finite set A of distinct cells. We call (8.9) the joint bound with base p;. In a
container it is required for sets of interior cells, and it is Proposition 8.10(i).

Used in: the application after Proposition 10.1 and the proof of Theorem 1.1; the joint
bound (8.9) is a hypothesis of Propositions 9.11, 10.1, and 11.9 and Corollary 9.12; the
order of choices is used in Sections 10 and 11.

8.4 Bridge estimates
Fix 0 <t < 1. Asin [112, (6.2)], we take D large enough that
P/2<t<hy/2,  hg<t/4,  rDY2 <1, Ct/t<r,  r<3s0/4, (8.10)

for any fixed geometric constant C used in the proofs. Fix a cell B,, and suppose that the
outer endpoints y, z of a path have local lifts with y € B, and |z — v| < 3. A target cell is
B, or one of its six face-neighbor cells. For u in a target cell B, let P, be the law obtained
by joining two independent Euclidean Brownian bridges of generator A, from y to u and
from u to z, each of duration ¢, projected to the torus. Let PyB,Z = /3 Py, du, a probability
measure since |[B| = 1, and let PS/Z be the Euclidean Brownian bridge from y to z of
duration 2t, projected to the torus. We write C; for the event that the path is regular and
its local lift stays in the closed ball of radius 10 about v, and, for a deterministic torus
path c,
H(c) = {w:d(w(s),c(s)) <rfor somes € [0,2f]}.

The next statement is [112, Lemma 6.3].

Lemma 8.7. Let y € By, |z —v| < 3, and let ¢ be a deterministic reqular path satisfying
d(y,c(0)) > so and d(z,c(2t)) > so. For either P = PyB,Z, with any target cell B, or P = P

vz’
one has
rD1/4

Vho

Thus this probability tends to zero with D for each fixed t.

P(C,NH(c)) < Ctr+C < Ca(tD 1+ D714, (8.11)



8 Thermal inputs 8.5 Useful labels under the local conditions 123

Adapted in: the proof of Lemma 9.9, for the supports and endpoints of Section 9; the
statement itself is not applied.

The next statement is [112, Remark 6.4], without its last sentence, which refers to later
uses in [112].

Remark 8.8. The midpoint in PyB/Z is averaged over a unit cell. An estimate uniform in a
prescribed midpoint is false: if u = c(t), the trial collides at time ¢. Restricting a uniform
midpoint to a measurable set of volume at least a9 > 0 multiplies an upper bound for a
nonnegative event by at most a; 1. Conditioning a trial on an event of probability at least
ag has the same cost.

In Section 9 the midpoint is never prescribed: every collision bound integrates the full
bridge law, and the only normalization is a division by a lower bound on a total mass.

Used in: the integrated bridge estimates of Sections 9.4 and 9.5; no estimate at a prescribed
midpoint is asserted.

8.5 Useful labels under the local conditions

Label i refers to the path w; of the sample. Following [112, Section 7.1], a label i is eligible
at v in the sense of [112] if

(i) w;(0) € B, and d(w;(2t),v) < 3;
(i) d(w;(0),wi(0)) > sg and d(w;(2t), wi(2t)) > s for every k # i;
(iii) its trajectory is regular and remains in the ball of radius 10 about v.

For such a label and u in a target cell, write P} = P(Zi(o),wi (2)7 with all lifts near v. For a
collection F of fixed paths with labels other than i, let C;(F) be the event that the trial
is regular, stays within distance 10 of v, and avoids every path in F at distance r, that
is, stays at distance greater than r at every time. The next statement reproduces [112,

Lemma 7.1], retaining its terminology.

Lemma 8.9. At a cell with a certificate there are at least {D /2 eligible labels. After t has been
chosen sufficiently small and D sufficiently large, at least nine tenths of these labels satisfy the
following stronger property: for every target cell By,

[{u € By : P*(C;(F")) > 0.9}] > 0.99. (8.12)

1

Here FA! consists of all other trajectories in the sampled configuration, and |-| denotes spatial
volume.

We call an eligible label with property (8.12) useful. The requirement on ¢ depends
on Hj, through [112, Corollary 6.5], which is why the reduction of t permitted in Propo-
sition 8.5 is needed. Since every path that starts in B, visits the ball of radius 12 about
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v, Definition 8.4 implies that at most H; D paths start in B, at a cell satisfying the local
conditions. By Lemma 8.9, we have at least 9¢/D /20 useful labels there, a fraction at least
9¢/(20H;) of the paths starting in By,

Used in: Proposition 9.11.

8.6 The container

Let Q C R be a fixed nonempty bounded open set, and for an integer K > 1 let U = KQ,
V=|U|,D=N/V,r=ua/D,witha € [ay/2,200] and 0 < T < 79/ log D. We consider
N hard spheres of diameter r in U, with the Dirichlet conditions on the walls and on
the collision set of Section 3.1, and the one-slab law P of (8.4) for U. Distances and
diameters are Euclidean, and no lifts are needed. The cells are B, = v + [-1/2,1/2)3
with v € Z3. For Ry > 12, a cell By, is interior if v € U and dist(v,R3\ U) > Ry. Local
conditions, regular paths, eligible and useful labels, the trial laws P}, and the events Ci(F)
are defined as in Sections 8.3 and 8.5, with Euclidean distances; the trial laws consist of
two independent unrestricted Euclidean bridges.

Proposition 8.10. The constants wg, £, 0y, by, and Creg of Section 8.1 can be chosen so that
the following holds. Fix Ry > 12. For every p; > 0, one can choose Hy large, then t € (0,1]
sufficiently small, and then Dy sufficiently large, and there exists Ko < oo, depending only on
Q and Ry, such that, whenever K > Ko, D > Dy, N = DV € N, a € [ag/2,2w|, and
0<T<1/logD:

(i) for every finite set A of distinct interior cells,

IP(every cell of A fails the local conditions) < p'lA‘ ; (8.13)
(ii) at every interior cell v satisfying the local conditions, at most H1D paths start in B, at least
¢D /2 labels are eligible at v, and at least nine tenths of these eligible labels are useful.

The constants Hy, t, and Dy do not depend on Q), K, or T. After Hj is fixed, t may be decreased
before Dy is increased.

For an interior cell, the closed ball of radius 10 about v lies in U. The event C;(F) then
implies survival at the walls, and the useful property is the same as on the torus. As in
Remark 8.6, (8.13) is an unconditional bound under the law of one slab of the canonical
Gibbs path measure in U, and the quantifiers are used in the same order. The proof in
Appendix A follows the proofs of [112, Proposition 5.4 and Lemma 7.1], with the uses
of the temperature checked as in Appendix B; the changes for the domain concern the
insertion orbital, the lower bound on the free energy, the shortage bound, and the marked
paths of the trajectory estimate, which are allowed to leave the container. The bridge
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estimates of [112, Section 6] are Euclidean and local and apply without change at interior
cells.

Used in: Section 10.3 and Section 11; part (i) is the joint bound (8.9) in a container.



SECTION 9

The retained matching in one slab

In this section, we show that one slab of the hard-sphere path measure carries a matching
system with m groups in the sense of Definition 7.1 that satisfies hypotheses (H1)—-(H4),
with (H3;) and (H4"), of Section 7. At each active cell with at least mM eligible paths,
we retain mM of them in a uniformly random order, and divide them into m groups of
M; otherwise we retain none. The rows label these retained eligible paths, each retained
list has mM entries or is empty, and the slots are their terminal positions. The exposed
data consist of everything except the assignment of the retained rows to these slots and
the retained paths. The results are collected in Corollary 9.12, which is combined with
Theorem 7.14 in Sections 10 and 11; hypothesis (H5) concerns the routes and is verified
there. We rely on the one-slab law of Section 3.6 and on Section 8. Sections 9.1 and 9.2 fix
the setting, eligibility, and the retained rows. Section 9.3 proves that the conditional law
of the retained matching and paths is a matching system (Proposition 9.5) and checks
(H1) (Lemma 9.4). Sections 9.4 to 9.6 prove (H2), (H3) with (H3;), and (H4) with (H4™)
(Lemmas 9.8 and 9.9 and Proposition 9.11).

The construction adapts the selection and exposure argument of [112, Section 7],
which is that of [115, Section 6], in four ways. Eligibility is imposed separately on the two
halves of a path, so that halves of permitted paths meeting at a common midpoint form
a permitted path. The ordered list at a cell is divided into successive groups, as in [112,
Section 7.2], but all groups remain retained in one matching fiber, whereas [112] exposes
the paths outside a single selected group. The pairing of retained rows with their slots
is not exposed. The conditional law is a weighted sum over matchings rather than the
product law with fixed endpoints of [112, Lemma 7.2]. Finally, accessibility depends on
the row and its slot. Our eligible list can be larger than the source list, so we estimate its
useful fraction in Section 9.6.

9.1 Setting

Throughout this section, A is either the scaled torus Ax of Section 8.1 or the scaled
container U = K} of Section 8.6, and the parameters satisfy (8.1), with the temperature-
window condition in (8.1) replaced by f > ¢, and with V = |U| in a container. We write
d for the torus distance or the Euclidean distance, L for the cell lattice Lg or Z3, and
N(v) ={v,vte,vteyv+es} for acell v; the cells B, w € N (v), are the seven target

126
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cells of v.

Active cells. On the torus, every cell is active: Ayt = ILx. In a container, set Ryt = 64
and
Aact = {v € 2% :v € U, dist(v,R3\ U) > Raet}- 9.1)

These are the interior cells of Section 8.6 for Ryg = Ract. In both settings, A, is finite: the
torus has K3 cells, and the active cells in a container belong to the bounded set U = KQ.
Rows are retained only at active cells, and the bad and vulnerable sets of Section 9.4
are subsets of A,t. The depth 64 ensures that permitted paths of rows at active cells
stay in U (Lemma 9.4). That accepted routes lie in A, is part of (H5) and is proved in
Section 11.

The slab. Fix t € (0,1] and set 6 = 2t. We write (Y, Z, 0, w) for a sample of the one-slab
law P of (8.4); the path w; runs from Y; to Zy(;)- By Proposition 3.17(4), IP is the law of
every full slab of the Bose path measure, and by Lemma 8.2 the results of Section 8 apply
to events of the path family under IP.

Standing assumptions. Unless stated otherwise, we assume
D >2, (8.10) holds with C = 60, and K > 2000 on the torus. 9.2)

The first two conditions hold for all D larger than a threshold depending only on ¢, «g,
and by. Under them, r < 1.

Local lifts. On the torus, for K > 2000 the projection R® — Ag is an isometry from
every Euclidean ball of radius 400 onto its image, since two points of such a ball are at
distance at most 800 < K/2. All events below concern paths and points within distance
400 of a cell center v; we fix a lift ¢ and identify the two balls of radius 400 about v and
0. Restricted to paths that stay in the ball, a torus bridge measure W73, of Section 3.2 is
then the Euclidean bridge measure between the lifted endpoints, since in the sum over
lifts defining W3 , every other lift of y is at distance at least K — 400 from 7. Let Wff;
denote the unnormalized Euclidean bridge, of mass ps(7 — &), and write
Wys = Wi /ps(i — %),

On the event that a path stays in the chosen chart, the torus bridge restriction is the
projection of the corresponding Euclidean bridge restriction. In defining p.” and p}TL we
use the normalized Euclidean bridges with these local lifts. In a container no lifts are
needed, and ¥ = x.
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9.2 Eligible rows and ordered lists

We recall the mesh hg = D=1, m; = [t/r?], T = t/m; of (8.6) and the oscillations oscy(w),
1 < k < 2m;. The intervals with k < m; lie in [0, t], and since hy < t/4, the window [0, K]
lies in [0, t] and the window [2t — kg, 2t] lies in [t,2¢].

Definition 9.1. Fory € A, letC; be the set of continuous paths w on [0, 2t] with w(0) = y
whose lift satisfies
(i) |@(s) —@(0)| <20 fors € [0,¢];
(ii) oscr(w) < DY12 for 1 < k < my, and m;l Z,T:“l(l + osci(w))? < 2Creg;
(iii) diam @([0, ho]) < so/8.
For z € A, let C; be the set of paths w with w(2t) = z whose lift satisfies |@(s) — @ (2t)| <

20 for s € [t,2t], the two conditions in (ii) for m; < k < 2m; (with the average over these
m; indices), and diam @ ([2t — hg, 2t]) < so/8.

Definition 9.2. Let (Y,Z,0,w) be a sample. Arow i € {1,...,N} is eligible if
(E1) d(Y;, Yi) > so for every k # i, and d(Z,;y, Z;) > so for every [ # o (i);
(E2) w; € Cy N Czt(,-)'

Note that condition (E1) depends only on Y, on Z, and on the slot ¢(i); condition (E2)
consists of a test on the first half of w; that refers to its initial point and a test on the
second half that refers to its terminal point.

Lemma 9.3. Assume (9.2).

(@) Let w be a path on [0,2t] with w(0) € By,. If w is reqular and its lift stays within distance
10 of 9, then w € C;(o) N C; 2t In particular, every label that is eligible at v in the sense of
[112] (Section 8.5) is an eligible row.

(b) If w € € NCT, then |@(2t) — @(0)| < 40 and |@(s) — @(0)| < 60 for all s € [0,2¢].
Moreover, osci(w) < DY12 for all 1 < k < 2my, and the diameters of & on the two
windows of length hy are at most s/ 8.

(c) For all'y, z, the indicator of C, is a function of the restriction of the path to [0,t], and the
indicator of C is a function of its restriction to [t,2t].

Proof. For (a), every point of the lift is within 10 4+ 1/3/2 < 20 of @(0), since |@(0) — 3| <
v/3/2, and within 20 of @(2t), since both lie within 10 of 3. The maximum test in (ii) is
part of (8.7). Since the summands in (8.7) are nonnegative, each half sum is at most the
full sum, and we have

1 th
— Y (14 osce(w))? < s— Y (1 + oscp(w))? < 2Creg.
Mt kenalf
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The window conditions are those of Definition 8.3. A label eligible at v in the sense of
[112] satisfies these hypotheses by its condition (iii), and condition (ii) there is (E1), since
Zy(j) = wi(2t).

For (b), the point @(t) is within 20 of both @(0) and @(2t), which gives the first
bound. For s < t we have |@(s) — @(0)| < 20, and for s > t we have |@(s) — @(0)] <
|@(s) —w(2t)| +40 < 60. The remaining assertions are part of Definition 9.1. Part (c)
holds because the mesh intervals and the window used in each half event lie in the
corresponding half of [0, 2¢]. O

Ordered lists. For v € A, let ZSI be the set of eligible rows i with Y; € By, and let
Ny = ]I§1|. Fix integers m, M > 1. Conditionally on the sample (Y,Z,0,w), choose
independently for every v € A, a list L, as follows. If n, > mM, then L, is a uniformly
random ordered list of mM distinct elements of Z¢', each of the (1) um = 10!/ (1y — mM)!
such lists having probability 1/ (1,)mm. If n, < mM, then L, is empty. Let I, be the set
of entries of L, for v € Ay, and, for 1 < a < m, let IZ(,u) be the set of its entries in the
positions (a —1)M +1,...,aM. Set I, = IZE”) = & for v € Aact, and let

I=||L I@W=]]1" anch(i)=o foriel, J=o(I).

velL velL

The elements of I are the retained rows, I'V), ..., I") are the groups, anch(i) is the anchor
of row i, and | is the set of retained slots. Each list has mM or no entries; in particular
]Iz(,”)| < M and |I,| < mM. We keep the notation IP and E for the joint law of the
sample and the lists. Since the lists of a slab are chosen using that slab’s sample only, the
marked variables of distinct full slabs remain conditionally independent given the cut
configurations, as Lemma 5.5 requires. In [112, Section 7.2] each cell carries [¢D/(4M) |
groups of M labels; here the number m of groups is chosen in (10.7).

9.3 Exposed data and the conditional law

The exposed data E consist of the cut configurations Y and Z with their labels, the eligibility
indicators ¢ = (g,)N ; of all rows, the lists L = (Ly),, and the slots o (k) and paths wy
of all rows k ¢ I. The set I, the groups, the anchors, and | = {1,...,N} \ o(I°) are
tunctions of E. The exposed data do not contain the restriction o7 of ¢ to I, that is, the
assignment of retained rows to retained slots, nor the retained paths w; = (w;);c;. The
sample and the lists are a measurable function of (E, 07, wy), and conversely. Whether the
local conditions hold at a cell is not included in E.

We write F = (wy )¢ for the frozen paths, and let Avr be the set of paths w on [0, 2]
with d(w(s),wi(s)) > r for all s € [0,2f] and k ¢ I that, in a container, stay in U. For
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i € I and j € ], define the finite measure
KZE( dw) - 1C;ﬂCZﬂAVF (w) \W%/i,zj ( d(,()), (93)
i

and let PE be the set of paths from Y; to Z; in C;, N CJr N Avp. The measure KE i

carried by 73'1.]., and we call the elements of 735 the permztted paths of the pairing (i, f). Let
Ripe = 61, Ring = 123, and Ciny = (2Rin¢ + 1)3. For distinct i,k € I, set

hir(w,w") = 1{d(w(s),w'(s)) > r forall s € [0,2t]} if des(anch(i),anch(k)) < Rint,
and hj, = 1 otherwise. For a bijection ¢’: I — ], we define

(dwr) = [TKGp (dewn) [Tha(wi, i), Z(E) = Y Mg(1). (9.4)
i€l i<k o’ €Bij(L,])

Lemma 9.4. Assume (9.2). For every value of E, every i € [ and j € ], every permitted
path w € 731-]]5 stays within distance R, of the center of the cell anch(i). If i,k € I satisfy
de(anch(i),anch(k)) > Rint, then d(w(s),w'(s)) > r forall s, all w € 771.]]5, and all W' € PE.
For each i € 1, at most CingmM rows k € I satisfy de(anch(i), anch(k)) < Rint. In a container,
every path in C,. N C;j stays in U. These assertions do not depend on the matching.

Proof. Let v = anch(i). By Lemma 9.3(b), a permitted path stays within 60 of Y;. Since
Y; — 9] < V/3/2, the first assertion follows. If de(v,v") > Rint, then some coordinate
of v — v’ has absolute value at least 124. Then d(v,?v’) > 124, and two paths within 61
of v and of v’ are at distance at least 2 > r at all times. There are at most (2R;,; + 1)3

cells w with de (v, w) < Rint, and each carries at most mM retained rows. In a container,
dist(v, R3\ U) > 64 > 61 for v € Ayt O

By Lemma 9.4, replacing the avoidance indicator by one for rows with distant anchors
does not change ME,: on permitted paths both are equal to one.
Used in: Proposition 9.5 and Lemma 9.9, and Corollary 9.12, where it gives (HI).

Proposition 9.5. Assume (9.2). For almost every value of E under P, we have 0 < E(E) < oo,
and the conditional law of (o7, wy) given E is

ue({c'} x dwy) = E(E) *ME (dwy), o €Bij(L,]). (9.5)

In particular, the joint law of (E, o7, wy) under P is a matching system in the sense of Defini-
tion 7.1, with exposed data E, rows I = | |, I, partitioned into the groups 1), ..., 1(") with
|Iz(,a)| < M, anchors anch(i), slots ], kernels Kg, permitted sets 735, pair checks hy, and active
region Nact.
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Proof. We first show that the exposed quantities that enter the density are the same for
every matching of the retained rows. Fix a value of E such that ¢; = 1 for all i € I; other
values have probability zero, since the lists contain only eligible rows. Let ¢’: I — ] be
a bijection, let w! € 7357,( i fori € I, and let S’ be the sample with the cut configurations
Y, Z, the matching equal to ¢’ on I and to the exposed slots on I, the paths w}, and the
frozen paths F. Then the following hold.

(1) Every retained row i is eligible in S’. Indeed, Y; is separated from the other initial
positions because i was eligible in the original sample and this condition depends
on Y only. The slot ¢/(i) € ] is the slot of some retained row in the original sample;
since that row was eligible, ZU/(Z) is separated from the other terminal positions.
Condition (E2) holds because w S 771 o (i)"

(2) Every row k ¢ I has the same eligibility indicator in S’ as in the original sample,
because this indicator depends only on Y, Z, o(k), and wy, which are exposed.

(3) By (1) and (2), the eligible sets ISI and the counts 1, of S’ are those of the original
sample, and the lists L have the same conditional probability [],s,(Ly), where
so(Ly) = 1{ny > mM}/ (ny)mm if Ly # @ and s,(2) = 1{n, < mM}. Here we used
that the entries of L, are eligible rows starting in By, by (1).

(4) The paths of S’ avoid the frozen paths and, in a container, stay in U, because
wlf € Avr.

We now compute the joint law. Let ® be a bounded nonnegative measurable function
of E, and let ¥ be a bounded nonnegative measurable function of (E, o7, wy). Fix the lists
L, which determine I, an injective map ¢: I — {1,..., N} prescribing the slots of the
frozen rows, and the indicators ¢; then | = {1,..., N} \ ¢(I), and the permutations o
with 0| = ¢ are the maps 0 = ¢ U ¢’ with ¢’ € Bij(I,]). By (8.4) and the definition of
the lists, the contribution of these values to E[®(E)¥(E, 07, wy)] is

N /deZKﬁ S(2,Y) /Hw 2 (Ao TTWE £, (dey)
U’EBl] L]) k¢l iel

X 1g, (w) 1{e(S) = E}HSU L,) ®

where cy = (N!tre PH)"l and S = (Y, Z, 9 U¢’,w). We split the indicator of &; into
the pair conditions between frozen paths, between a retained and a frozen path, and
between two retained paths, together with the wall condition in a container. The indicator
1{e(S) = ¢} is the product of the conditions €,(S) = ¢, for k ¢ I, which are functions of
E, and the conditions that each i € I satisfies (E1) and (E2). By the argument for (1), the
product over i € I of the conditions (E1) equals

[ T1{d(Yi, Yi) > so Vk # i} [ [1{d(Z), Z) > so VI # j},
icl j€]
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which does not depend on ¢’. By (3), the sampling factors are functions of E. Collecting
the factors that depend only on E into a function G(E) > 0, and using (9.3), the definition
of hjx, and Lemma 9.4 for the pairs of retained paths, we factor the integrand as

enKG_5(Z, E)[TW , o (deor) x ¥(E, o', wr) ME (dwy).
k&I

Let v™f be the measure on exposed data that, for each choice of L, ¢, and ¢, equals
enK_ s(Z,Y)G(E)dY dZ [Ty, W%iz (dwy). Summing over the finitely many choices
gives

@(k)

E[®(E)¥ (E, 0, ;)] /cb /‘I’ (E, o, ;) ME(dwp) v (dE).  (9.6)
o’ €Bij(L])

With ¥ = 1, (9.6) implies that the law of E is E(E) v™f(dE). In particular, the set
{& = 0} has probability | (2—0} & dv™f = 0. Since each ME (1) is at most a product of
the finite masses W%/i,zj (1), we have E(E) < co. Then (9.6) states that (9.5) is a version of

the conditional law of (07, w;) given E. The exposed data take values in a finite disjoint
union, over the choices of L, ¢, and ¢, of products of Euclidean spaces and path spaces,
which is standard Borel. Since bridge measures depend measurably on their endpoints
and the events in (9.3) are Borel sets of continuous paths, the maps E — K];( ), ME,
and E are measurable. Each retained row uses the path space C([0,2t]; X) for all of its
pairings, and the checks /1, do not depend on the matching. This is the structure required
in Definition 7.1; accessibility and the threshold m, are defined in Section 9.4. O

Remark 9.6. The retained matching is not uniformly distributed given E: its conditional
probabilities are /\/lg/(l)/ EZ(E). For example, Kg = 0 when the lifted distance from
Y; to Z; exceeds 40, by Lemma 9.3(b), and every matching pairing such i and j has
probability zero, while the matching of the sample has positive mass almost surely. If o7
is exposed as well, the conditional law is the product of the normalized enlarged kernels
Kfﬁ (i)’ conditioned on mutual avoidance. This has the same disintegration form as [112,
Lemma 7.2], whose individual cutoffs and endpoint class are different. We cannot expose
o1, since the surgeries of Section 7 change it. Apart from the eligibility and allocation
marks whose fiber invariance was proved above, E imposes no further condition on the
retained paths. Neither these local conditions nor route acceptance is exposed. Steps (1)-
(3) of the proof, the invariance of eligibility and of the sampling factors on the matching
fiber, are the reason for imposing eligibility separately on the two halves of a path.

Used in: Corollary 9.12; the form (9.5) is the matching law of Definition 7.1 used in
Section 7.
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9.4 Accessibility and masses

Fix a value of E. Fori € I, j € ], and u € R3 with |u — 3| < 400 (on the torus, a point of
the lifted ball about 9), let p; (1) be the probability that a Brownian bridge of duration ¢
from Y; to u, with law “//\\/%Eu, satisfies conditions (i)—(iii) of Definition 9.1 for C;i , avoids

every frozen path at distance r during [0, t], and, in a container, stays in U. Let p;r(u) be

the probability that a Brownian bridge of duration ¢ from u to Z;, with law W;EZ and run
]

on the time interval [t, 2t], satisfies the conditions of Definition 9.1 for C Z , avoids every
frozen path at distance r during [t,2¢], and, in a container, stays in U. On the torus, Z]- is
lifted to the lift nearest to u; if that lift is at distance more than 20 from u, then p;r (u) = 0.

Definition 9.7. Fori € [, and j € ], set Ajj=1 if, for every w € N (v),

[{u € By : p; (u) p;r(u) > 0.9} > 0.99, (9.7)

and A;; = 0 otherwise. For a bijection ¢’: I — ], a group 4, and a cell v, let mz(,“) (o) =
Zie (@ Aigr(i)- For an integer m. > 4, the bad set and the vulnerable set of the group a are

BY = v e A :ml (o) <m}, VW = {ve A : m (o) < m.+2}.

(o

The quantities pi and Ai]- are functions of E, i, j, and u; they read no retained path,
of any group. The probabilities p.;~ and p;r are jointly measurable in (E,u): bridge
measures depend measurably on their endpoints, and their defining tests are jointly Borel
in the exposed data and the continuous path, as in the proof of Proposition 9.5. Fubini’s
theorem, first for the bridge probabilities and then for the spatial volumes in (9.7), shows
that A;; is measurable in E; see also [112, Section 7.3]. Changing ¢’ at one row changes

mz(,”) (') only for the group a of that row and at its anchor, and by at most one. Cells

outside A, never belong to B((T’f) or V(T(,a) ; In a container these sets consist of interior cells
at depth at least Ract.

Lemma 9.8. Assume (9.2), and set
Qe = (4rtt)73/2e71007t 7 —098(09)%¢2,  z, = (87t) /2.

For every value of E, all i,k € I whose anchors are equal or face neighbors, and all j,1 € | with
Ajj = Ay =1, we have
z- < KE(1) < z4. (9.8)

The cases i = k and j = | are included, and the pairings (i,j) and (k,1) need not belong to a
common matching. Moreover, Kf;(l) <ziforalliclandje ].
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Proof. Let v = anch(i) and v" = anch(k) € N'(v). Then B, is a target cell of v, and it
is the home cell of k. Since A;; = 1 and p].+ <1, theset Sy = {u € By : p; (u) > 0.9}
has volume at least 0.99. Since Ay = 1, applied with the target cell B, of k, the
set S, = {u € By : pj (1) > 0.9} has volume at least 0.99. As |By| = 1, we have
|Sl N Sz| > 0.98.

By the concatenation identity (3.12), WV%;ZZ = [W} ,® W, , du. By Lemma 9.3(c),
the indicator in (9.3) is the product of a function of the first half of the path and a
function of the second half: avoidance of F on [0, 2] is avoidance on [0, t] and on [¢,2¢],
and the same holds for the wall condition. On the confinement event we pass to the
corresponding Euclidean bridge restrictions. Normalizing the two Euclidean half bridges,
we obtain

KE) = [ pi(u =) po(Zy = w) p; () p (), 99)
where on the torus the integral is over the lifted ball about 7, by the convention on local
lifts. For u € S; NSy C By, we have |u —Y;| < /6 < 3, since Y; € B, and v/ € N (v),
and |Z; — u| < 20, since p;" (1) > 0 requires a path from u to Z; that stays within 20 of
Z,. Since p; is radially decreasing, both heat kernels in (9.9) are at least p;(20e;) = g« on
S1 N Sy. Restricting the integral to S; N S, yields KE(1) > 0.98 (0.9)%¢2.

For the upper bound, the confinement of Lemma 9.3(b) selects a unique Euclidean
lift on the torus. We first pass to that Euclidean bridge restriction and then drop all
restrictions to obtain Kg(l) < p2t(Zj = Yi) < p2t(0) = z4, with the selected lift of Z; on
the torus. If no lift is permitted, the mass is zero. O

The constants z4+ depend only on t. Lemma 9.8 bounds the mass of the crossed pairing
(i,1); it does not assert that this pairing is accessible. The intersection of two success sets
of volume 0.99 is used in [112, Section 7.4], after Proposition 7.4 there, for two accessible
labels sharing a midpoint target set, following [115, Proposition 6.4]. Here it bounds
the unnormalized mass of a pairing whose two halves come from different accessible
pairings.

Used in: Corollary 9.12, where it gives (H2); the lower bound z_ is also used in Lemma 9.9
and in the conditional area moments of Section 11.

9.5 Insertion

Lemma 9.9. Assume (9.2). There exists Cy < oo, depending only on t and wg, with the following
property. Let E be a value of the exposed data satisfying d(Y;, Yi) > so for every i € I and k # i,
and d(Z;, Z;) > so for every j € [ and | # j. Every value produced by the selection procedure
satisfies these conditions, since retained rows are eligible and | = o (I). Let i € I and j € | satisfy
Kf;(l) >z, letkeI\{i}andj € J\{j}, and let &' € 73,5,. Then

K ({w: hi(w,0') = 0}) <mKE(L),  m=CD VA 9.10)
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Further, for every bijection ¢’ : I — | with KST,(Z.) (1) > z_, every I' C I\ {i}, and every choice
of wy € PkEo’(k) forkel,

[T hix(w, wi) KLy (dw) > (1= 11g106) K5y (1), glob = CinemMC;D™ V4. (9.11)
11 () ()

The opponents wy in (9.10) and (9.11) are only required to be permitted for their
own pairings. They need not be accessible, they need not belong to the group of i,
they need not avoid one another, and the frozen paths remain imposed through the
kernels. Deleting rows from I’ or checks from the product only increases the left side. By
Lemma 9.8, every crossed pairing (i,0”(i)) of (H2) has mass at least z_. Hence (9.11) is
hypothesis (H3) with collision error 77g,, Whenever 77g10, < 1/2, and (9.10) is hypothesis
(H31) with 74, since distinct rows have distinct slots under a bijection.

Proof. If des(anch(i),anch(k)) > Rin, then hjz = 1 and there is nothing to prove. Other-
wise all paths involved stay within distance 400 of 9, v = anch(i), by Lemma 9.4, and we
pass to the Euclidean bridge restriction in this chart. We write y = Y; and z = Z; in these
Euclidean coordinates. Since Kl’; < IC; mc;W;ng, the restrictions to Avr only decrease the
left side of (9.10). It suffices to prove

W5 (€, nC NH(w')) < Cagt /2D 14 (9.12)

with a numerical constant C, where H (w’) is the collision event of Section 8.4. Then (9.10)
follows with C; = Cagt~3/?z71, after division by Kg(l) >z
We first collect the properties of the opponent. Since w' € C;k NCJ , Lemma 9.3(b)
]

implies that osc;, (w') < DY/12 for all m, and the diameters of w’ on the two windows of
length hg are at most so/8. Its initial point is Yj, and d(y, Yx) > so because the retained
row i is eligible. Its terminal point is Z;, and d(z,Zy) > so because j is the slot of an
eligible retained row in the original sample. Note that j/ # j is used here: the trial and
the opponent have distinct terminal slots.

The endpoint windows. Let w € C, and s € [0, hp]. Then

A(w(s),w'(5)) > d(y, Ye) — d(w(s),y) — dw'(s), Vi) > 59— L~ L =205
where in the last inequality we used (8.10). The same holds on [2t — hy, 2¢]. It follows
that on ;7 N CF N H(w') a collision occurs during a mesh interval [(m — 1)7,m7] that is
not contained in [0, ho| U [2t — ko, 2t].

Omne mesh interval in the first half. Let m < m; with mt > hy, and set s = (m —1)7;
then s > hg — T > hy/2, since T < hy/2. By the concatenation identity, under '\WitZE the
position X; = w(s) has the unnormalized density ps(x —y)pai—s(z — x), and conditionally
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on X; = x the path (w(s+s’))o<s<2t—s is @ Brownian bridge from x to z of duration
t' = 2t —s > t. We write it as

/
w(s—i—s’):x+i—,(z—x)+b(5'), 0<s¢ <V,
where b is a Brownian bridge from 0 to 0 of duration ', whose law does not depend on x.
Let Y = r~'supy . |b(s)|. Writing b(s") = B(s") — (s'/')B(t') for a Brownian motion
B of generator A, Doob’s maximal inequality and Gaussian moments give

E sup|B(s')|? < (5)315|%(r)|3 < cr¥?, ]E(3,|%(t')|)3 < cT¥ 32 < c¥?,
s<t 2 t
where we used T < t’ in the last step. Since T < 2, we obtain EY? < Cy with a numerical
constant Cy.
On C; NC;, Lemma 9.3(b) implies that [z — X;| < 60, and the drift term satisfies
s'|z — Xs|/t' < 60T/t < r for s’ < 7, by (8.10) with C = 60. If, moreover, d(w(s +
s'),w'(s+5s")) < rforsomes’ € [0,7], then

Xs —'(s)] < [Xs —w(s +8)|[ +|w(s +5") —w'(s +5) | + | (s +5') — (s)]
< (r+71Y)+r+roseu(w') =r(2+oscu(w) +Y).

This is a necessary condition for a collision during the mth interval on C;” N C; . We now
discard the cutoffs. Since Y is independent of Xs, ps < (47ts)~3/2, and py_s < (471t)73/2,
the unnormalized mass of this necessary condition is at most

47 r r3D1/4

/ 3
EREDEEITEE E(2+ oscm(w')+Y)” <C AT

In the last inequality, we used (x + )3 < 4x3 4 413, osc;y (w’) < D12, and EY® < Cy.
Summing over the intervals. The starting times s = (m — 1)t > hy/2 are multiples of 7.
With kg = [ho/(27)] > 1, we have

Z (kT)_3/2 S T_3/2(ka3/2+2k0_1/2) S 3T—3/2k0—1/2 S 3\/§ S 6\/§ )
k>ko T\/h_O 7’2\/h—o

where we used T > 72/2. The collisions during the first half contribute at most
Ct=3/2yDV 412 = Ct=3/2aD~1/* < 2Capt—3/2D~1/4, since r = «/D and hyg = D~ L.
The second half. The time reversal w + w(2t — -) maps Wy~ to W25" (Section 3.2). It
maps C; to C; and C, to C; , because the two halves of Definition 9.1 are mirror images,
and it maps the mesh intervals of [t, 2] to those of [0, t]. The reversed opponent has the
same oscillation and window bounds, and its endpoints are separated from z and y by
more than sg. Collisions during the second half become collisions during the first half
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of the reversed paths, and by the preceding argument, we obtain the same bound. This
proves (9.12).

For (9.11), we have 1 — [Ticrhix < Yrer(1 — hi). Only rows k with
de(anch(i),anch(k)) < Rjy contribute, and there are fewer than CyymM of them
by Lemma 9.4. For each of them ¢’ (k) # ¢’/(i), since ¢’ is a bijection, and wy € PkEa'(k)'

Applying (9.10) with j = ¢/(i) and j/ = ¢/(k) to each term and summing yields (9.11). [

The normalization of the integrated bridge estimates is as in Remark 8.8, with divisor
Kg(l) > z_. We adapt the proof of Lemma 8.7 for the whole bridge P;),Z, with three
changes: permitted paths are confined to balls of radius 20 about their two endpoints
instead of a ball of radius 10 about the home cell, and the drift bound uses the distance
60; the opponent is any permitted path of another retained row with a different terminal
slot; and the normalization is by the mass bound of Lemma 9.8 instead of an accessibility
probability as in [112, Proposition 7.4]. Only the maximum test on the opponent’s
oscillations is used, which is why the bound is C;D~1/4 rather than C(tr + rD'/*hy 172y,

Used in: Corollary 9.12, where it gives (H3) and (H3;); the bound (1 — #g10)z— > z—/2
on the one-row normalizing masses after imposing the fixed opponents is also used in
Section 11.

9.6 Vulnerable cells

We use the following form of the multiplicative Chernoff bound for sampling without
replacement.

Lemma 9.10. Let a set of n elements contain at least fn marked elements, where 0 < f <1, and
let X be the number of marked elements among M < n distinct elements chosen uniformly at
random. Then P(X < fM/2) < e~ fM/8,

Proof. Let f' > f be the fraction of marked elements, and let X’ have the binomial
distribution with parameters M and f’. By Hoeffding’s comparison [71, Theorem 4] (see
also [11, Lemma 1.1]), we have E¢(X) < E¢(X') for every continuous convex function ¢.
For A > 0, applying this with ¢(x) = e~** and Markov’s inequality, we obtain

]P(X < fM/Z) < eAfM/ZlEe—/\X/ _ e/\fM/2(1 _f/(l _e_A)>M < e)\fM/Z—fM(l—e*)‘)_

In the last inequality, we used 1 —x < e * and f’ > f. For A = log?2, the exponent equals
—fM(1—1log2)/2 < —fM/8. O

Used in: Proposition 9.11.

Proposition 9.11. Let p; € (0,1), and let Hy > 0, t € (0,1], and Dy be such that the
useful-label conclusion holds for these Hy, t, and D > Dy: on the torus by Lemma 8.9, and
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in a container by the conclusion derived from Proposition A.23 in the proof of Theorem A.1(ii).
Set gu = 9¢/(20H,), let M be an integer with guM > 16 and py + 2e~%M/8 < 1, and let
my = |quM/4]. Assume (9.2), D > Do, m > 1, mM < {D/2, Mglob < 1/2, a € [0/2,2w0],
B > 6, in a container K > Kq, and that P satisfies the joint bound (8.9) with base p; (for sets
of interior cells in a container). Then m, > 4, m, +2 < quM/2, and M/m, < 8/qy, and, for
every group a and every finite set A of distinct cells,

P(A C V) < (py+ e 0uM/8) 4] 9.13)
For all distinct groups a, b and every finite set A of distinct cells,
P(A C VYUV < (py 4 207 wM/8) 1AL 9.14)

Here o stands for the retained matching oy of the sample, and IP is the joint law of the slab sample
and the lists. In particular, (H4) holds for every group with p = py + e~ %M/, and (H4) holds
with px = py +2e"M/8 < 2p.

Proof. Since quM > 16, we have m, > 4 and m, +2 < g,M/4+ quM/8 < gquM/2; also
my > quM/4 —1 > g,M/8, which gives M/m, < 8/qy. If A ¢ A, the probabilities in
(9.13) and (9.14) vanish, and we may assume A C Aut.

For v € A,q, let G, be the event that the local conditions of Definition 8.4 hold at v,
with Euclidean distances in a container. Call a row useful if, as a label of the sample, it is

eligible at some cell v in the sense of [112] and satisfies (8.12). Fix v € A,t and suppose
that G, holds. We claim that the following hold.

(i) n, > mM, so that |IT(,a)| = M for every group a;

(i) at least gun, elements of Z¢' are useful;
(iii) every useful row i € I, in any group, satisfies A, ;) = 1.
By the useful-label conclusion, which concerns every path configuration satisfying the
local conditions at v, at least /D /2 labels are eligible at v in the sense of [112], at least
nine tenths of them are useful, and at most H;D paths start in B,; on the torus, the last
bound is the remark after Lemma 8.9. By Lemma 9.3(a), all of these eligible labels belong
to ISI, and we have n, > ¢D /2 > mM, which proves (i). Every row in Igl starts in By, so
1y, < H1D. The number of useful rows is at least 9/D /20 > q,H;D > gun,, which proves
(ii).

For (iii), let i € I, be useful, let w € N (v), and let u € By, satisfy Pi”(Ci(Ff”)) > 0.9.
Under Pl.”, the trial is the concatenation of independent bridges, b~ from Y; to u and bt
from u to w;(2t) = Z,(;), each of duration ¢, with the same local lifts as in the definition of
pE. On Cl-(Ff‘H) the trial is regular and stays within distance 10 of v. By Lemma 9.3(a), the
bridge b~ then satisfies the conditions defining C, and b™ those defining C;{T(i). The trial

avoids every path of F2!,, which contains the frozen family F because i € I. In a container
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it stays in U, since the ball of radius 10 about an active cell lies in U. We conclude that
C;(F2l) is contained in the intersection of the event defining p; () for b~ and the event
defining p:(l.) (u) for b, and by the independence of b~ and b, we have

0.9 < P! (Ci(E™M)) < p; () ply ().

By (8.12), the set of such u has volume at least 0.99 in each target cell. Then A;;;) =1,
which proves (iii). The point is that removing the retained paths from the obstacles can
only increase success probabilities.

For a group 4, let N, () be the number of useful rows in Iz(,a), and let Hz()”) = {N;,1 (3) <
quM/2}. By (iii), mga)(a) > N;’(a) on G,. Since m, + 2 < quM/2, we obtain

{oe V)V c GSU (G, nHSY).

Usefulness and G, are functions of the slab sample S = (Y, Z, 0, w), and H((,”) is a function

of S and L,. Conditionally on S, on G; the list L, is a uniformly random ordered list
of mM distinct elements of Z¢!, by (i). Each fixed block of M positions of L, is then a
uniformly random ordered list of M distinct elements of Z¢!, since every such list has the
same number (1, — M)!/(n, — mM)! of completions. Thus Iz(,a) is a uniformly random
subset of M elements of Z¢, and (ii) and Lemma 9.10 with f = g, imply that, for every
group 4,

P(HY | S) <e M8 onG,. 9.15)

The blocks of different groups at one cell need not be independent; for a # b we use only
the consequence IP(H( Ju H | S) < 2e9M/8 on G,

We prove (9.14); the proof of (9.13) is the same, with Hj () in place of Hy (@) H ) and
e~ 1M/8 in place of 2e~TM/8, Let H, = Hz(,a) ( ). On the event {AC V( } let
A be the set of cells of A at which G, fails. By the inclusion above, every v ¢ A \ Ap
satisties G, and H,. Summing over the possible values of Aj, we obtain

P(acv"uv) < ¥ B[ TT16 [1 1e1m)-
AgCA  TwEAy  vEA\A

Conditionally on S, the lists at distinct cells are independent, and 1y, depends only on S
and L,. Conditioning on S and using (9.15), we bound the term indexed by Aj by

<Ze_un/8)|A\Ao|]P( N Gf,) < (2e—un/8)|A\Ao\ p\le\.
vEA)

In the last inequality, we used that ,c4, G5 is an event of the slab sample, whose
probability under the joint law of the sample and the lists is its probability under the
one-slab law, and the joint bound (8.9), where A consists of interior cells in a container.
Summing over Ay C A yields (p; + 2e~7M/8)lAl, O
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All probabilities in Proposition 9.11 are unconditional, under the law of one slab of
the canonical Gibbs path measure (Proposition 3.17(4)) together with its lists. The proof
conditions only on the full slab sample, never on the exposed data, the matching, or a
route, and it uses no independence of the local-condition events at distinct cells: the joint
bound (8.9) is applied to the set Ap. Only the dominating events are factored across cells;
the vulnerable sets themselves depend on all retained lists, through the frozen family.
This is the argument of [112, proof of Proposition 7.3] (see also [115, Proposition 6.3]),
with the useful fraction 9/10 replaced by g, because our eligible list may be larger than
the list of labels eligible in the sense of [112], and with the sampling estimate replaced
by Lemma 9.10. In a container the vulnerable sets are empty outside the interior cells;
declaring the cells near the walls bad would violate (9.13).

Used in: Corollary 9.12, where it gives (H4) and (H4™).

9.7 Summary

We collect the results of this section in the form in which they are used.

Corollary 9.12. Let p; € (0,1), and let Hy, t, Dy, and q, = 9¢/(20H;) be as in Proposi-
tion 9.11. Let z+ be as in Lemma 9.8 and Cy as in Lemma 9.9. Let M be an integer with quM > 16
and py +2e~1M/8 < 1 and let m. = |quM/4|. There exists D; > max{Dg,2M/{}, de-
pending only on Dy, t, M, and the constants of Section 8.1, such that the following holds. Let
D > Dy, « € [ag/2,200], and B > 6, let m > 1 be an integer with mM < (D /2 and
Hglob = CinthCtD_l/ 4 < 1/2, let K > 2000 on the torus and K > Kq in a container, and
suppose that P satisfies the joint bound (8.9) with base py (for sets of interior cells in a container).
Then the law of (E, 01, wp) under P is a matching system in the sense of Definition 7.1, with m
groups of at most M rows per cell, active region Aact, accessibility A;;, and threshold m, > 4,
and it satisfies
(H1) with Ry = 61, Rine = 123, and at most CinymM = 2473mM rows with a nontrivial check
with a given row;
(H2) withz_ = 0.98(0.9)2¢2 and z, = (87tt)~3/2, where g, = (4rt)—3/2e~100/¢,
(H3) with collision error g1op,
(H31) with 5, = CG;:D~1/4;
(H4) for every group, with p = py + e 9uM/8,
(H4%) with py = py + 20~ M/8 < 2p,
Moreover M /m.. < 8/qy. The constants Ry, Rint, and Cint are numerical, and z ., gy, and C;
depend only on Hy, t, and the constants of Section 8.1. None of them depends on M, m, D, T, K,
or the exposed data.
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Proof. Let D1 > max{Dy,2M/{} be large enough that (9.2) holds for D > D, apart from
the condition on K. By Proposition 9.5, we have a matching system with the groups
1, .. 1m, Hypothesis (H1) follows from Lemma 9.4, and Lemma 9.8 implies (H2).
By Lemma 9.9, we have (H3), since 77g1op < 1/2, and (H3,): for a matching 7, a crossed
pairing (i,7(i)), and a row k # i of any group, KiEr(i)(l) > z_ by Lemma 9.8, and
T(k) # (i), so that (9.10) applies with j = 7(i), j/ = 7(k), and every ' € Plfr(k). Finally,
Proposition 9.11 implies (H4), (H4"), and the bound on M/m,. O

The full order of parameter choices is given in Section 10.3, with the permission to

reduce t stated in Remark 8.6. Hypothesis (H5), including the containment of accepted
routes in A,ct In a container, is verified in Sections 10 and 11.

Used in: Sections 10 and 11, together with Theorem 7.14.



SECTION 10

Proof of the theorem on the superfluid fraction

We apply Theorem 7.14 to the slab matching system, compute the exact winding gain,
and use Proposition 5.6 to obtain the scaled lower bound. After fixing the parameters, we
return to physical units and prove Theorem 1.1; the final subsection proves Corollary 1.4.

10.1 The scaled setting

In Sections 10.1 to 10.4, we work in the scaled units of Section 8.1. Here K > 100
is an integer, Ax = (R/KZ)3, Lx = (Z/KZ)3 is the cell lattice with cells B, = v +
—1/2,1/ 2)3, and N, D, r, a, and T satisfy (8.1), with the temperature-window condition
in (8.1) replaced by B > 5. We apply the results of Section 3 to N particles on Ag with
exclusion distance 7; the side L and the exclusion distance a of Section 3 are then K and r.
We write p for the Bose path measure, W for its winding vector, and fs(N, K, T) for the
superfluid fraction (3.5). Since N = DK?, the identity (3.32) reads
2

£(NK,T) = % Var, (W) = % Var, (W), (10.1)
Slabs and marks. Let t € (0,1] and the group size M be fixed as in Section 10.3, let
m = m(D) be the number of groups in (10.7), and set 6 = 2t and ng = [B/6] > 1. We
use the slab decomposition of Proposition 3.17 with slab length 6, and we mark each full
slab by the ordered lists of Section 9.2, of mM rows divided into m groups. The lists of a
slab are chosen using that slab and its two cuts only, and they define a marking kernel m
as in Proposition 5.6. We write uf' for the resulting marked one-slab law. In the notation
of Section 9, it is the joint law P of the slab sample (Y,Z,0,w) and the lists, where Y
and Z are the two cuts of the slab and w; runs from Y; to Z,;. By Proposition 9.5, the
marked one-slab variable and the triple (E, 07, wr) of exposed data, retained matching,
and retained paths are measurable functions of each other, and we identify the two
descriptions. As in Section 9, we write ¢ for the retained matching ¢; when no confusion
can arise.

For a unit vector u, the function @)Y of Section 5.2 is, in the present notation,

w1 Y
Pu = 7 2w d(wr), (10.2)
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where d(wy) is the lifted displacement of the path wy (Section 3.2). By Proposition 3.17(4)
and (5), it is the contribution of any full slab to u - W, and it is square integrable under

ug'.

The surgery kernel. Let I' be a winding skeleton of Definition 6.4, sampled indepen-
dently of the slab, and let R be the torus routing map of Definition 6.14. We use them
in the kernels of Definition 7.5. For each group a4, averaging the subprobability kernel of
the group over the random skeleton gives a subprobability kernel 4(*), whose outgoing
mass §(%) is the probability, over the random skeleton, that the routing map accepts the
bad set B((Ta). The surgery kernel Q = mty, Q(”), where Q(”) is the completion of q(“)
(Definition 5.1), is the completion of g = m~ 1Y, (%), and it preserves the exposed data E,
including the two cuts. For an accepted labeled route of the group a, the selected rows
i belong to I(?), 7t(i}) = ix,1, and the matching changes from ¢ to o71. We compute the
resulting winding change below.

The following proposition is the scaled form of Theorem 1.1. Its constants are fixed in
Section 10.3.

Proposition 10.1. Let ag, p1, 6, Dmin, and Cﬁ be the constants fixed in Section 10.3, and let Ky
be the threshold defined there, which depends only on the constants fixed there. Let K > Ko and
N > 1 with D = N/K3 > Dpin, let « € [x9/2,2a9] and r = a/D, and let B > 4. Suppose
that the one-slab law of y satisfies the joint bound (8.9) with base p1. Then

ngKD'/*
4c;

T
A(NKT) > —F 1

Var, (Wy) > > .
ary (W) 2 = 8C,D3/* = 16C,6D%/4

(10.3)
By Proposition 8.5, the joint bound holds whenever K > Ky, D > Dpin, & € [19/2,2a0],
and 0 < T < 1/ logD.

Used in: the proof of Theorem 1.1 in Section 10.5.

10.2 The winding gain

We use the homology vector hom() of Section 6.1. If 9y, . .., ), is a lift of the oriented
closed nearest-neighbor walk v = (vy, ..., v|,/_1), then

3|, — B0 = Khom(7). (10.4)

The torus routing map ensures hom; () > 1 (Proposition 6.15).

The next lemma shows that a surgery along -y changes the winding vector by exactly
hom(vy), whatever the resampled paths are. The operation of moving terminal endpoints
along a route of cells, with exact conditional resampling of the moved paths, is that
of [111, Section 9], where the routes are open. For a closed route, the changes of the
endpoints telescope, and the change of the observable is the homology class of the route.
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Lemma 10.2. Assume K > 2000. Let E be a value of the exposed data of one slab, let v =
(00, - -+, 0}y|—1) be an oriented nearest-neighbor cycle of distinct cells of Lk, and let iy € I, for
k € Z/|v|Z. Let 1t be the permutation of I with 7t(ix) = ix.q that fixes all other rows, and let
S={ix:ke€Z/|y|Z}. Let 0: I — ] be a bijection, and let wy and w} be families of paths such
that w; € 7357(1.) foreveryi € I, w) = w;j fori ¢ S, and w; € PEM(.) fori e S. Then

1

1
I gww;) —d(w;)) = hom(7). (10.5)
1€
If (E, o, wh) is obtained from (E, o, wr) by a move of the kernel q along -y, then (pZ}' increases
by hom; (y). If this move is applied to a full slab of the marked slab measure of Proposition 5.6,
then the winding vector of the concatenated paths increases by hom(vy).

Proof. We first show that the lifted displacement of a permitted path is determined by
its endpoints. Leti € I, j € J,and w € 735 . By Lemma 9.4, w stays within distance

Rjoc = 61 of v. Fix a representative & € Z2 of v. Since K > 2000, the torus ball of radius
61 about v is the isometric image of the Euclidean ball B(,61), as in the paragraph on
local lifts in Section 9.1, and the lift of w that starts in B(7,61) stays there. We conclude
that

dlw)=2-17, (10.6)

where i and Z are the unique representatives of w(0) and w(2t) in B(7,61).

Let @y, ..., 0| be the lifts of the cells of 7 defined before (10.4). For 0 < k < [/, let
Yy be the representative of Y;_ in B(7y, 61), and let Z; be the representative of Zg(j,) In
B(@, 61); both exist because w;, € 7315 o(iy) TUNS from Y;, to Z,(; ) within distance 61 of vy.
Set 7, = Zo + Khom(7). By (10.4), Z,, is the representative of Z,;, in B(9},|,61). By
(10.6), we have

d(wik) :Zk_Ykr 0<k< |’)’|

Next, fix 0 < k < |y|. The path w; belongs to Pif,m‘((ik)’ and o7t (ix) = o(igsq). It
ir.,) and stays within distance 61 of v. By (10.6), we have d (wl’-k) =
7" —Y;, where 7’ is the representative of Z4(iy,,) in B(0k, 61). On the other hand, Zrt1
is a representative of the same point, and it lies in B(;,1,61) C B(7, 62), because
|Or11 — k| = 1; for k = |y| — 1 we use the definition of ZIVI' Two representatives of one
point of Ag differ by an element of KZ3, and Z’ and Z;,; both lie in B(&,62), whose

diameter is less than K. This implies that Z’ = Z; 1, and we have

runs from Y;, to Z,

d(wz/k) = Zk—i—l — Yk-
The paths of the rows i ¢ S are unchanged. Summing over the selected rows gives
l71=1

Z;(d(wl') —d(w;)) = 1;) (Zks1 — Zx) = ZM — Zp = Khom(7y),
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which is (10.5). A move of g along 7 is of this form: the selected rows lie in the distinct
cells of v, the paths in the support of the exact conditional law of the matching system
belong to the permitted sets, and the frozen paths of the slab are part of E and do not
change. By (10.2), ¢;) increases by hom; (7). Finally, the move changes neither the cuts
nor the other slabs. By (3.42), the winding vector of the concatenated paths changes by
the change of the contribution of the slab, which is hom(-y). O

Used in: the proof of Proposition 10.1.

10.3 Choice of the parameters

We now fix the constants used in the proofs of Theorem 1.1 and Theorem 1.2, in the
following order. Each step uses only the constants fixed in earlier steps. At every step,
the choice is made so that the requirements of both theorems are met; Section 11.5 lists
the additional requirements that come from the container. In particular, the constants «,
¢, 6, by, 1, Hy, t, M, and Dpin, and the number m(D) of groups, are common to the two
theorems.

Step 1. Spatial constants and the temperature coefficient. Fix ag > 2, then ¢, then 6 such
that 30y < £/2, then by, and the numerical constant Creg, as in Section 8.1, so that
the requirements of [112, Sections 4 and 5], the temperature-free requirements
of Proposition B.2 with the constants of Proposition B.1, and the requirements
of Proposition 8.10 are met. Then fix the numerical constant xt and ) = xTag
of Proposition 8.5, the insertion constant Cin. and the color-gap base myg of
Appendix B, and the volume threshold K; of Proposition 8.5, which depends
only on the constants of this step.

Step 2. Geometry. The eligibility class of Section 9.2 has half-path radius 20. It fixes the
radii R, = 61 and Rin; = 123 of (H1) and Ciny = 247° (Lemma 9.4). Fix the
radius R of the encounter count Jr as required in Section 7, the shell radius 1 and
the perturbation radius 1 of Lemma 6.16, and a component range R, > R + 2.
Fix the winding skeleton law of Definition 6.4 and the torus routing map of
Definition 6.14, with its size threshold |K/20]|. None of these choices depends
on a constant fixed later.

Step 3. Exponential coefficients. By Proposition 6.6, there exist x,{ > 0 and Cj,, Cs; < o0
such that two independent winding skeletons T, T’ satisfy Ee*/r(LT") < 1 4
C,/K and EebSr(T1) < 1 4 Cs/K for all sufficiently large K. Let Cycc be the
acceptance constant of Proposition 6.15, Cy, the constant in the encounter
bound of Lemma 6.16, and {(p, ¢) the coefficient of Lemma 6.18. The polygon
skeletons of Section 11.1 have constants of the same kind, and we use the
smaller exponential coefficients and the larger multiplicative constants of the
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Step 4.

Step 5.

Step 6.

Step 7.

two families. We fix emax € (0,x/4], and then the coefficient crec > log4 +
Cchémax + 1 of A, in the exponential of Theorem 7.14. We also fix the cross-
group exponent and coefficient of Lemma 7.13,

0x = min{x/2,1/ max(1,Cq)}, cx = 0xCq,

and the cross-group constant Cx = 8Cgn(cx)/0x of Theorem 7.14, where
Ctin(cx ) is the constant of (H5)(d), the larger of its values for the two skeleton
families. These choices are made before the thermal constants, and the base for
bad cells in Step 4 does not depend on ¢.

Base for bad cells. Let pmax € (0,1) be such that, for every p € (0, Pmax), we
have p < pg, with pg as in Proposition 6.15, Caecp < 1/2, the expansion of
Lemma 6.18 applies with exponent 2¢yec, and 2{(p, 2¢rec) < §. Require moreover
that (2R + 1)%(2pmax)e* < €2 and 20 (2pmax, cx ) < &, so that Corollary 6.19
applies with the coefficient ¢, of A, for every base at most 2pmay; that is, we
may take Peny(Cx) = 2Pmax in (H5)(d). Fix p1 € (0, pmax/2).

Thermal constants. We apply Proposition 8.5, Lemma 8.9, and Proposition 8.10
with base p1 and Ry = 64, and we fix a common Hj, then a common ¢ € (0,1],
as permitted by Remark 8.6, together with the density thresholds Dy. The
larger of the two values of H; is allowed: increasing H; weakens the certificate
conditions in Definition 8.4, and then t may be decreased to meet the useful-
label requirements for this common value. Set § = 2¢, the useful fraction g, =
9¢/(20H;) of Proposition 9.11, the masses z+ of Lemma 9.8, G = (2z/z_)3,
and the constant C; of Lemma 9.9. No later step changes t.

Group size M. Set Ay = 8/qy, and let M be an integer such that q.M > 16,
e~ 1M/ < prax/2, and (3 +8GA3)/m. < emax/2, where m, = |quM /4| and
3+ SGA% = C1(G, Ap) is the constant of (7.17). By Proposition 9.11, m, > 4, m, +
2 < guM/2,and M/m, < Ag. Set p = p1 + e uM/8 and Px = p1 + 2 quM/8
so that p < pmax and px < 2pmax < 1.

Density threshold and number of groups. Let Dpin be at least the threshold D; of
Corollary 9.12 for the constants of Steps 5 and 6, which includes the threshold
Dy of Step 5 (and with it the thresholds of Proposition 8.5 and Appendix B),
2M /¥, and the requirement D > 2 of (9.2), and at least (2CintMC;)*. Let Din
moreover be so large that

1
32CjntCtD_1/4 S min{smax/zz 9)( }/ D3/4 > TO

1
1 . < —.
min min = g .Cp’ 108 Dmin — 4

For D > Dpin, the number of groups is

D1/4 J
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Since D > (2C;nMC;)?, the argument of the floor is at least one, and |x| > x/2
for x > 1 gives
D1/4 D1/4
———— <m(D) < ———.
4Cint]\/lct 2CintZVICt

Hence m(D) > 1, the global collision error #gq, = Cingm(D)MC;D~V4 of
Lemma 9.9 satisfies 7400 < 1/2, and m(D)M < D'/*/(2Cin;C;) < ¢D/2. With
N = C:D~1/% and Moc = 4Cintlj1, we have 8715 < min{emax/2,6x }, and there-
fore ¢ = (3+8GA3)/ms + 8joc < €max- Since G was defined using only
Nglob < 1/2, increasing Dimin changes neither G nor M.

Step 8. Comparison constants. With the constants of Steps 1-7, Theorem 7.14 provides the
constant C, in its bound on the chi-square divergence; for the polygon skeletons
of Section 11.1 it provides a constant of the same kind, and we let C, be the
larger of the two. Set

Cy = 4CintCt (MC, 4 Cx).

The constants Cs, Cx, and C; depend only on the constants of Steps 1-6, and not
on K, on D > Dpyin, on m, on &, or on T. Finally, we increase Dpjy, if necessary,
so that SCﬁ(SDi{iﬁ‘l > 1; since C; does not depend on D, this changes no
constant fixed before, and the requirements of Step 7 persist. The constants of
the area estimate are fixed at this step as well (Section 11.5).

Step 9. Physical parameters, then the volume. For Theorem 1.1, fix 2 and 0 < p; < pp with
0203 < 2¢, where ¢y = a3/(16D2. ). Only after that do we let N and L, and
with them K, tend to infinity.

Volume thresholds. Let Ky be the smallest integer Ky > 2000 such that, for all K >
Ko, the excess bounds of Step 3 for the winding skeletons, the acceptance bound of
Proposition 6.15 for the torus routing map, and the volume condition of Theorem 7.14
hold. These are lattice conditions, which depend only on the constants of Steps 1-8. No
condition involves D, a, T, or the number of groups, and none relates 8 to K.

10.4 Proof of the scaled bound

Proof of Proposition 10.1. Let K, N, a, and B be as in the statement, and let m = m(D) be
the number of groups (10.7). By assumption, > 6.

We first verify the hypotheses of Theorem 7.14 for one slab. By Step 7, we have m > 1,
mM < ¢D /2, and Nglob < 1 /2,and D > Dy, is at least the threshold D; of Corollary 9.12;
moreover K > Ky > 2000. Since the one-slab law satisfies the joint bound (8.9) with base
p1, Corollary 9.12 shows that the marked one-slab law uf' is the law of a matching system
with m groups of at most M rows per cell that satisfies (H1) with the radii of Step 2,
(H2) with the masses z4 of Step 5, (H3) with the collision error 17g0, < 1/2, (H3;1) with
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1 = C:D~1/%, (H4) with the base p < pmax of Step 6, and (H41) with the base px < 2pPmax
of Step 6. By Propositions 6.6 and 6.15 and Lemma 6.16, the winding skeletons and the
torus routing map satisfy (H5), including (H5)(c)(iii*), with the constants of Step 3; on
the torus every cell is active. By Steps 3, 4, 6, and 7, the constants €max, Crec, Ox, P,
Px, Moc = 4Cintty1 With 81710 < 0x, and € = (34 8GA3)/m. + 811pc < emax satisfy the
requirements of Theorem 7.14, with A = Ay. Then Theorem 7.14 implies that u}'Q is
absolutely continuous with respect to uY', that its density belongs to Lz(yg‘), that each
group accepts with probability at least 1 — Cyecp, and that

C 1\C
2(ym my o _ 2 ) &xoc
X(V5Q||P‘5)—m1<+<1 m> X
By the lower bound on m(D) in Step 7, we have C,/m < 4C;iMC;C,. D14, and C Moc =
4CintC:C D~1V/4, Therefore

CyD~1/* 1
X2 (H?Q || ]/l}n) < K /17(”) dpg > 1— Caecp > > for every group a. (10.8)

In the last inequality, we used p < pmax and CaccpPmax < 1/2.
Next, we bound the gain. Since the function qoZY of (10.2) and the density of u§'Q are
square integrable, and Q is the completion of g = m 1Y, q, Lemma 5.2(2) implies that

Eyrorl) ~ Eupell = . T [ (01/05) ~ 01/ (0) ) x ) (),

with absolutely convergent integrals. Fix a state x = (E, 0, w;) with E € Ej such that
w; € Pfr(i) for every i € I, which holds for uj'-almost every x by (9.5). Fix also a group a

and a random skeleton I' for which the routing map accepts Bl(f’), with output 7. Every

move of q(?) with this skeleton is a move along 7 as in Lemma 10.2, since its selected

rows lie in I ) for the distinct cells v of 7, and the resampled paths are drawn from a law

carried by the permitted sets PE i € S. By Lemma 10.2, every such move increases

iom(i)’

(pe1 by hom;j (y), and hom; () > 1 by Proposition 6.15. The selection probabilities of the
rows sum to one. Averaging over the random skeleton, we obtain

[ (ot ) = 9l (x))a" (x, dy) = Er[1{R(B{",T) accepts} homy (R(BY, I))] > 7 (x).

Integrating over x, averaging over the groups, and using (10.8), we obtain

EypoPe, — Euroe > — Z / 7@ duf > 2 (10.9)
The kernel Q preserves the cuts, and 0 < § < B. By Proposition 5.6, applied with
u=e,g=1/2,and h = CﬁD_l/‘l/K, and by (10.8) and (10.9), we have

ng(1/2)>  ngkKDY*
C,D-1/4/K ~  4Cy

Var, (Wy) >
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Inserting this bound into (10.1) yields
T ngkDY*  Tny
2DK  4C;  8C,D3/4

Finally, since /6 > 1 and |x] > x/2 for x > 1, we have Tng = |B/3]/B > 1/(29),
which gives the last inequality in (10.3). O

fs(N,K, T) >

The temperature uniformity follows from Tnﬁ > 1/(20); see Proposition 5.6. Since
fs <1 by Proposition 3.14, the constants satisfy 16Cﬁ5D3/ >,

min

10.5 Return to physical units

We follow the change of units of [112, Section 10]. The superfluid fraction is invariant
under dilations, in the following sense. For an exclusion distance a > 0, we write
fs(N, L, T;a) for the superfluid fraction of Definition 3.2.

Lemma 10.3. Let N > 1 and L,a,s > 0, and set K = L/s. The configuration domains of N
particles on A with exclusion distance a and on Ag with exclusion distance a/s are either both
empty or both nonempty. In the second case, Fy 1, 1(0) = s~2Fy g c27(0) for every 6 € R, where
the free energies are computed with the exclusion distances a and a/s, respectively, and

fs(N,L,T;a) = fs(N,K,s°T;a/s). (10.10)

Proof. The map X — X/s is a bijection from AN onto A¥, and dy(x,y) = sdx(x/s,y/s).
It maps the configuration domain with exclusion distance a onto the one with exclusion
distance a/s, which proves the first claim. Define (Uy)(X) = s>N/2y(sX) for X € A¥.
Then U is unitary from L2(AY) onto L2(AY), it preserves symmetry, and it maps smooth
functions with compact support in the first domain onto those in the second. It also maps
Qy onto Qy. For smooth @, note that V;(Uy)(X) = s>N/25(V;1p)(sX) and e; /K =
sBe;/L. Then

N N
y /|(—iv,- + e /K)UpPdX =2} /|(—iv,- + 061 /L) |2 dX,
i=1 i=1

where we changed variables X — sX on the right, with Jacobian s*N. By density, this
identity holds on Qp. The forms (3.3) then satisfy qéL’a) = s‘zqéK’a/ Vo U, which implies
that Hy 1 (6) = s~2U~'Hy k(6)U, with the indicated exclusion distances. It follows that
tre HNL(O)/T — tro=Hnk(0)/(T) and taking logarithms, we obtain the relation between

the free energies. Differentiating twice at § = 0 and using (3.5) yields

L* 5. K?
fS(N/ LI T;a) - ﬁs aOFN,K,SZT(O) = ﬁ

This completes the proof. O

agFN,K,SZT(O) = fs(N,K,s*T;a/s).
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Used in: the proof of Theorem 1.1.
Equivalently, the winding vector is invariant under the dilation of paths x(7) —
s 1x(s?1), and TL? = (s>T)K2.

Proof of Theorem 1.1. Let ag, p1, To, Dmin, 6, C4, and Ky be the constants fixed in Sec-
tion 10.3, and let K; be the threshold of Proposition 8.5; they are absolute. We prove the
theorem with the constants ¢y = «3/(16D2 . ) and ¢; = 1/(16Cﬁ5a8/8). Fora,p > 0, put

w172 $3/2
0 = (ﬁ) , Dp=psp= (pag)l/Z'
By (1.11), we have T.(a,p) = 1/ (s;1og Dp).

We first prove the finite-volume form stated in Remark 1.7. Leta > 0 and 0 < p; < p2
with p2a3 < 2co. We claim that there exists Lo such that fs(N, L, T) > c¢1(pra®)3/8, where
pr = N/L3, for all L > Ly, all N with p; € [p1,02], and all 0 < T < T.(a,por). Let L, N,
and T be such. As in [112, Section 10], with [-] in place of |-], let

L L N
K = [a—‘, S:E, D:ﬁ:pLSS, rzg, oc:Dr:pLasz, TK:SZT.
Since L/s,, < K < L/sp, +1, we have (1 —1/K)sp, < s < s5. Let Lp =
sp; max{Kp, K1,8}. Since sy, < 's,,, we have K > max{Ky, Ky,8} for L > Lo, and then the
following hold.

e (1-1/K)*D,, < D < D,,. Since ppa® < 2co, we have Dy, > /8 Dpin, and

(7/8)3v/8 > 1 gives D > Dpin.
e (1-1/K)?xg < a < ap, so that a € [ag/2, xg).
e Since D > Dpin > 1, both factors in Tx log D are nonnegative, and

T
TK lOgD < S%LTIOg DPL = TOW < T0.

* Bx =1/Tk > 10g Dmin/T0 > 4 > 6, since 19/ 1og Dmin < 1/4and § =2t < 2.

By Proposition 8.5, in the form (8.9), the one-slab law of N particles on Ax with exclusion
distance r and temperature Tk satisfies the joint bound with base p;; the threshold K;
depends on neither D nor Tx (Remark 8.1). By Lemma 10.3 and Proposition 10.1, we have

D% Dyt (pua)
. — . > > L — — 3\3/8
fS(N/ L/ T/a) fS(N/K/ TK,T’) el 16Cﬁ5 - 16Cﬁ(5 16Cﬁ50¢8/8 Cl(PLa ) ’

which proves the claim.
Now let a,p > 0 satisfy pa3 < o, let 0 < T < Ti(a,p), and consider a sequence
of N and L tending to infinity with py = N/L3 — p. Since T.(a,-) is continuous,
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for all sufficiently large L in the sequence we have p; € [p/2,2p] and T < T.(a,pL)-
We apply the claim with p; = p/2 and p» = 2p, for which p,a® < 2¢j, and obtain
fs(N,L,T) > c1(pra®)®8 for all sufficiently large L in the sequence. Since p; — p, we
conclude that

liminf fs(N,L,T) > c1(pa®)’?,

N,L—o0

N/L3=p
which is the claim. O

10.6 Scaling of the winding vector

Proof of Corollary 1.4. Fix a sequence of N and L tending to infinity with N/L3 — p, and
write pp = N/L?> and W = W/(BoL)"/2. Let Ap = sup pr./p, the supremum over the
sequence, which is finite.

For t € R3, we apply Theorem 3.10 to t(BpL) /2 and obtain

]Eyet'w < exp(%) = exp(Np|Ttl2>.

Let u be a unit vector and p > 1. By Corollary 3.11, with o2 = 2BN/ L? as in (3.25),
we have E,|u - W|P < p(202)P/2T(p/2). Since 20%/(BpL) = 4pr/p < 4A,, we obtain
E,|u- W|f < p(4A,)P/?T(p/2). By convexity, we have |W|P < (|W;| + |Wy| + |W3])P <
3P~1y,|[Wy|P, and then

E,|W|? < 3 p(42,)7/2T (p/2)

for every element of the sequence.

Let We, be the limit in distribution of W along a subsequence. By the last bound
with p = 4, the variables |W|? are uniformly integrable along the sequence, and we have
IEFW — EW, and IEyWWT — EWo W] along the subsequence. Then Theorem 3.10
implies that |E,, W = 0, which implies that EW,, = 0. By Theorem 3.10, COVP,(W) =vp Id
with v, = Vary(Wl)/(,BpL). By (3.24) with u = ¢;, we have Var,(W;) < 2BN/L?,
and then v; < 201/p — 2. By (3.32), Var,(W;) = 2BNfs(N, L, T)/L?, that is, v; =
2(o/0)fs(N, L, T), and Theorem 1.1 implies that lim inf v; > 2¢1(pa®)3/8. Since Cov (W)
is the limit of vy Id along the subsequence, we conclude that

2¢1(0a%)3/81d < Cov(We) < 214,
which completes the proof. O

The upper and moment bounds use only Theorem 3.10; the lower covariance bound
also uses Theorem 1.1. See the comments after Corollary 3.12 for the scope of the
distributional conclusion.



SECTION 11

Proof of the theorem on rotational inertia

In this section, we prove Theorem 1.2. The argument follows that of Section 10, with
three changes. First, the gas lives in a bounded container, rows are retained only at cells
at a fixed distance from the walls, and the routes are polygons in a cube inscribed in
the container. Section 11.1 describes this setting and shows that the routes never leave
the cells at which the matching system is active, which completes the verification of
hypothesis (H5) of Section 7. Second, the observable is the stochastic area, and its change
under a surgery is random. In Sections 11.3 and 11.4, we bound its conditional mean
from below by the area of the routed polygon, up to an error proportional to the length
of the polygon (Proposition 11.7). Third, to treat an arbitrary rotation axis, we rotate
the container (Section 11.2), and the volume thresholds do not depend on the rotation.
Section 11.5 lists the requirements on the parameters that come from the container,
and Section 11.6 proves Theorem 1.2. We use the thermal estimates in a container of
Proposition 8.10, which are proved in Appendix A, the matching system of Section 9, and
the identities of Sections 3.5 and 3.6, which hold in every bounded open container.

11.1 The container in scaled units

Throughout this section, O C R? is a fixed nonempty bounded open set. We make
no assumption on its regularity, connectivity, or symmetry. We use the scaled units
of Section 8.6. For an integer K > 1, the container is U = K(, the cells are B, =
v+ [-1/2,1/2)% with v € Z3, and

N N ®

D:—:—’ :—,
u Ko T D

w € [ag/2,200], T>0, B=T1>4 (11.1)
Here 6 = 2t, with t fixed in Section 10.3, and D is the number of particles per unit
volume in scaled coordinates. It is not N divided by the number of cells that meet U,
which can be much larger than |U| when () is irregular. With this convention, D is the
scaled counterpart of the finite-volume density p; = N/(L3|Q)|), which converges to the
density p in Theorem 1.2. We apply the results of Section 3 to N particles in the container
U with exclusion distance 7, and we write u for the Bose path measure and A for the
stochastic area vector (3.19). By Proposition 3.16(3) and (4), for every unit vector n and

152



11 Proof of the theorem on rotational inertia 11.1 The container in scaled units 153

every xp € IR3,
Iq(n,Kxg) — I(n,Kxg) = T Var,(A,),  0<1(n,Kxg) < Iq(n,Kxg), (11.2)

where the axis passes through Kxo with direction #; the matrix form is Ij(Kxg) —
I(Kxg) = T Covy(A). No symmetry of () is used in (11.2).

An inscribed cube. Since () is open and nonempty, we may fix x. € 2 and Rj, > 0 such
that the closed ball B(x.,2R;,) is contained in Q). For K with R;,K > 20, set

H o {ZRinKJ vy

V3

let vy € Z3 be a lattice point nearest to Kx, — (H —1)(1,1,1)/2, and let Qg be the union
of the cells B, with v € vy + {0,..., H — 1}3. The set Qg = vq +[-1/2,H—1/2)%is a
cube of side H made of H?> cells.

Lemma 11.1. If RjnK > 20, then RinK < H < 2R K, the cube Qg is contained in the ball
B(Kx., RinK), and every point of Qx has distance at least RinK from R3 \ U.

Proof. The upper bound on H is immediate. Since 2/ V3 -1 > 0.15 and RinK > 20,
we have H > 2Ri,K/v/3 —3 > RinK + 0.15Rj,K — 3 > Rj,K. The center ¢ = vq +
(H —1)(1,1,1)/2 of Q satisfies |c — Kx.| < /3/2 by the choice of vy, and every
point of Qg is within distance v/3H/2 of c. Then every point of Qg is within distance
\/§(H +1)/2 < RinK — V/3/2 of Kx,, where we used H +1 < 2R;,K/+/3 — 1. The closed
ball B(Kx.,2RinK) = KB(x4,2Ry,) is contained in U, which gives the last claim. O

Used in: Lemma 11.2 and the proof of Proposition 11.9.

Active cells and the matching system. We use the matching system of Section 9 for the
gas in U. By (9.1), the active cells are

Aact = {v € 23 :v € U, dist(v, R®\ U) > 64},

a finite set, since U is bounded. We recall the conventions of Section 9 that matter in a
container. Rows are retained only at active cells. All other slab paths, in particular all
paths that start near the walls, are frozen and exposed, and the wall condition is imposed
on them. The bad sets B((Ta) and the vulnerable sets Véﬂ) of the groups are subsets of Aact;
a prescribed set of cells that is not contained in A, is never contained in Véa) U V;b)
for groups a,b, and the inactive cells do not affect (H4) and (H4"). The exposed data
name the terminal positions as slots, and they do not contain the assignment of the
retained rows to the retained slots (Proposition 9.5); exposing the terminal position of
each retained row would fix the matching that the surgery changes. Restricting the
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retained rows to the deterministic set A, does not affect the proof of Proposition 9.5,
since the absence of rows at inactive cells is not a random event. By Lemma 9.4, every
permitted path of a retained row stays in U, within distance 61 of the center of its anchor;
the walls do not restrict retained rows in any pairing, and the kernels KE of (9.3) are
restrictions of Euclidean bridge measures W%’:/Zj. By Corollary 9.12, for K > Kn and
D > Dmin, and whenever the one-slab law of the gas in U satisfies the joint bound (8.9)
with base p; for sets of interior cells, the marked one-slab law uf' is the law of a grouped
matching system with active region A, and the number of groups of (10.7), which
satisfies (H1)-(H4), (H3), and (H4"), with the same constants as on the torus. Here Kq
is the threshold of Proposition 8.10 with Ry = 64, the interior cells are the active cells,
and uf' is defined as in Section 10.1.

The cells outside A, never belong to a bad set, but they carry no rows, and a surgery
cannot use them. Declaring them bad instead would violate (H4). Lemma 11.2 below
shows that accepted routes never reach them.

Routes. For points vo,...,Ym—1 € R3, with indices modulo m, we write

m—1

ar(yo, ..., Ym-1) = 5 Y Yk X Vi1 (11.3)
k=0

for the area vector of the closed polygon with vertices vy, ..., V1. It is invariant under
translations yx — yx + ¢, since Yy ¢ X (Yxks1 — Yx) = 0. The number e3 - ar(yo, ..., Ym—1)
depends only on the projections of the y; onto the plane orthogonal to e3; it is the signed
area enclosed by the projected polygon, counted positively for counterclockwise orienta-
tion. For an oriented cycle of cells v = (vy, ..., v}, |—1), we write ar(7) = ar(vo, . .., V|,|-1),
using the cell centers v, € Z5.

Let ny = | H/64], the scale denoted n in Definition 6.5. Let I be a polygonal skeleton
of that definition with Ky, = H and inner cell cube Qi, = vaq + {0,..., H — 1}3, the
cell-index set of Qg. Let R be the area routing map of Definition 6.14.

Lemma 11.2. Assume that RinK > 64 and H > 2'4. For every polygonal skeleton T and every
field B C Z3, every cell of an accepted output of the area routing map lies in N Lyl +1(I) C

Qin C Aact-

Proof. By Lemma 11.1, every cell center in Qji, has distance at least R;, K > 64 from R3 \4U.
In particular, Qin C Aact- The conclusion follows from Proposition 6.15(b), applied with
K, = H. O

Used in: the verification of (H5) below.

The surgery theorem in the container. By Proposition 6.6, applied to the polygon law in
a cube of side H, two independent polygonal skeletons satisfy the excess bounds of Step



11 Proof of the theorem on rotational inertia 11.2 Rotating the container 155

3 in Section 10.3 with K replaced by H, for all sufficiently large H. By Proposition 6.15, if
ny > 256, then for a random set of bad cells that is independent of the random skeleton
and satisfies the bound of (H4), the area routing map rejects with probability at most
Caccp; and every accepted output of the routing map is an oriented nearest-neighbor
cycle 7y of distinct cells outside the bad set, with || < 124ny and e3 - ar(y) > n2,/250. By
Lemma 6.16, (H5)(c) holds, and by Lemma 11.2 the routes lie in A,, as (H5)(a) requires.
We conclude that (H5) holds, with the excess bounds stated in terms of H.

Let g be the subprobability kernel of Definition 7.5, built from the polygonal skeletons
and the area routing map and averaged over the random skeleton and over the groups,
and let Q be its completion. It acts on one slab as described in Section 10.1, with Lg
replaced by A,i. By Theorem 7.14, with the constants of Section 10.3 and the excess
bounds in terms of H, and by the bounds on the number of groups and on #;,. used
for (10.8), the measure u§'Q is absolutely continuous with respect to u3' with a square-
integrable density, and

2/ m m CﬁD_1/4 - 1.m 1
X (m3Q| ) < g /qdﬂ(s >1—Caccp = 5 (11.4)

whenever K exceeds the volume thresholds collected in Section 11.5 and the joint bound
holds.

11.2 Rotating the container

The routes of Section 11.1 produce area in the direction e3. For another direction, we
rotate the container. We write SO(3) for the group of rotations of R3, and yy; for the Bose
path measure of N particles in a container U with exclusion distance r.

Lemma 11.3. Let ® € SO(3). The Bose path measure ugy is the image of uy under the
map (77, X(-)) — (7, @X( )), where ®X(-) = (Ox1(-),...,OxN(-)), and the stochastic area
satisfies A(©X(-)) = @A(X(-)). In particular, Cov,g, (A) = ® Covy, (A)OT, and Var,,, (n
A) = Var,g,, ((®n) - A) for every unit vector n.

Proof. Since |®@x — Oy| = |x — y|, the map X — OX sends Xn(U) onto XAn(OU), pre-
serves Lebesgue measure, and commutes with permutations of the particles. The heat
kernel p; is rotation invariant, and the image of the bridge measure Wily under w — Ow
is Wéx/@)y; this is the rotation invariance of Brownian motion with generator A. A con-
figuration path stays in X' (U) if and only if its image stays in X'y (©U). Inserting these
facts into (3.16) and (3.17), we conclude that the two partition functions are equal and
that pgy is the image of py;.

For ® € SO(3), recall that @1 x @b = O(a x b) for all 4,b € R3. Each coordinate
of the Stratonovich integral in (3.19) is a bilinear expression in the coordinates of the
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integrand and of the integrator, and this identity carries over to the integrals. We obtain
A(OX(-)) = OA(X(-)), computed with the reference points ®xy and xo; recall that A
does not depend on the reference point. The remaining claims follow. O

Used in: the proof of Proposition 11.9.

If B(xs,2Rin) C Q, then ®Q is a nonempty bounded open set with B(®x,,2R;,) C
00 and |©Q)| = |Q|. The construction of Section 11.1 applies to ®Q), with the point
Ox,, the same radius Rj,, and the same values of H, N, and D. Only the cell lattice 73
is not rotated. The volume thresholds do not depend on ®: conditions (K1) and (K3) of
Section 11.5 involve only Ri, and H, and for the threshold of Proposition 8.10 we use
goa = ga °®lin (A.5), so that Kgq = Kq by Remark A.2(2).

11.3 Stochastic area of a Brownian bridge

For a path w on [0,5] and y € R3, we write

By(w) = %/0563- ((w(s) —y) x odw(s))

for the stochastic area of w about y in the direction e3, defined almost everywhere
under the bridge measures, as in (3.19). If w(0) = y and x’ € R3, then, since w — x’ =

(w—vy)+ (y—x') and fo‘sodw:w(é)—y,

1 /9 / 1 !
5/0 e3- ((w(s) —x') x odw(s)) = 503" ((y—x") x (w(d) —y)) + By(w). (11.5)

For the stochastic area of planar Brownian motion and its conditional characteristic
function given the endpoint, see Lévy [97, Sections 1.2-1.3] and Yor [149, Equation (2)].
We need only the second moment of the area of a Brownian bridge. The proof below
obtains it from the decomposition of Brownian motion into a bridge and its independent
endpoint and from Itd’s isometry [79, Theorems 2.1(I) and 2.2]; see also [128, Chapter I,
Section 3, and Theorem 1V.2.2].

Lemma 11.4. Let § > 0and y,d € R®, and let w be a Brownian bridge with generator A from y

to y + d of duration 8, with law Wi,ﬁd =W, . 4/ps(d). Then
6% old |
EB,(w) =0,  EBywP =5+ % (11.6)

where d| = (dq,d,,0). Further, for R > 0and |d| <R,

& @)”2_

/ By dWS 4 < (478) 25+ S (11.7)
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Proof. We write w(s) = y +sd/d + b(s), where b is a Brownian bridge from 0 to 0
of duration 6, with Eb,(s)b.(s') = 21{a = c}(min(s,s’) — ss’/J) for the coordinates
a,c € {1,2,3}. Since the coordinates of b are independent, the Stratonovich integrals of
one coordinate against another coincide with the It6 integrals. Since d x d = 0, we have

(w(s) —y) x odw(s) = %d x db(s) +%b(s) x dds+ b(s) x odb(s).

Integration by parts gives fo(ssdb =— fO s) ds, because b(6) = 0. With | = foéb s)ds
we obtain
B,(w) = A(b) + %eg (Jxd), A 2/ e3 - (b(s) x odb(s)). (11.8)

The law of b is invariant under b — —b, which leaves A(b) unchanged and changes the
sign of J. This implies that E] = 0 and that A(b) and e3 - (J x d) are uncorrelated. The
law of b is also invariant under the reflection of its first coordinate, which changes the
sign of A(b). Then EA(b) = 0. This proves the first identity in (11.6).

The coordinates of | are independent centered Gaussian variables with variance

2// min(s,s’) —%)dd’—Z((S;—(SZS):(Sg.

The variance of 5 te3 - (] x d) = 8§~ Y(J1dy — Jody) is 8|d | |?/6.

To compute the variance of A(b), let B be a Brownian motion with generator A started
at 0, and let & = B(J). The process B(s) — sil/J is a Brownian bridge from 0 to 0 of
duration J, independent of &I, and we may take b(s) = B(s) —sil/J. Applying (11.8)
with y = 0 to the path B(s) = sil/J + b(s), whose computation above is pathwise, yields
A(B) = A(b) + 6 ez - (J x U). By Itd’s isometry, since d(B,)s = 2ds and EB,(s)? = 2s,

1) o
:1/ E(%l(s)2+%z(s)2)2d5=1/ 4sds = &2,
4 Jo 2 Jo

Since il is centered and independent of b, the variables A(b) and d~'e3 - (J x ) are
uncorrelated, and the variance of the latter is

2 (112 TS 2 2 ¢ (2 2 & 247
P(EREW +EBES) =o%-2. 226 = .
We obtain EA(b)? = 62 — 26%/3 = 6% /3. Together with (11.8) and the computation for J,
this proves the second identity in (11.6).
Finally, iy .4 has total mass ps(d) < ps(0) = (476)~%/2. By the Cauchy-Schwarz
inequality, we have [|B, |dWyy+d = ps(d)E|By(w)| < ps(0)(EBy(w)?)!/2. Since |d | <
|d| < R, this proves (11.7). O
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Used in: Lemma 11.5.

The stochastic area of a confined Brownian path is not bounded pathwise: a path
that stays in a small ball can sweep a large signed area by winding many times. For
this reason, we control the area gain of a surgery through first moments under the exact
conditional laws of the matching system. Set

_ 52 16006\ 1/2 2M
Mg = (4710) 3/2(§+T> , Cs== B (11.9)

where z_ is the constant of Lemma 9.8.

Lemma 11.5. Consider the matching system of one slab in U, and assume that its global col-
lision error satisfies g0, < 1/2. Let E be a value of the exposed data satisfying the end-
point separation conditions of Lemma 9.9, let T: I — | be a bijection, and let i € I satisfy
Kz‘ET(i) (1) > z_. Let wy € Plfr(k) for k € I\ {i}, and let v be the probability measure proportional

to [Tk hi(w, wi) Kff(i) (dw). Then

/ By, (w)] v(dw) < C. (11.10)

Proof. By (9.11) with I’ = I\ {i}, the normalizing constant of v is at least (1 —
ngob)KlET(i)(l) >z_/2>0. By (9.3), Kfr(z’) is bounded by the bridge measure W%’;,ZT(,),
and the checks hj; are at most one. Since KZET(Z.) (1) > 0, there exists a permitted path from
Y; to Z(;), and Lemma 9.3(b) implies that [Z,;) — Y;| < 40. By (11.7) with R = 40, we
have
[ 1By(@) [Thi(w, w0 K (dw) < [ 1Byl dWi ;| < M.
ki
Dividing by the normalizing constant gives (11.10). O

Used in: the proof of Proposition 11.7.

No independence between the area and the avoidance constraints is used: the con-
straints are dropped in the numerator and controlled in the denominator. The bound
requires the insertion estimate for every permitted configuration of the other rows, in-
cluding the rows of the other groups, and not only on average; this is the form of (H3),
with the global error 74,1, proved in Lemma 9.9.

11.4 The mean area gain of a surgery

The change of the stochastic area under a surgery consists of a deterministic part, which
is computed from the endpoints of the selected paths, and the change of the stochastic
areas of the selected paths about their initial points. The deterministic part is the area
of the polygon of initial points, up to an error from the chords between neighboring
endpoints.



11 Proof of the theorem on rotational inertia 11.4 The mean area gain of a surgery 159

Lemma 11.6. Let m > 2, let Yo,...,Yu—1,Z0,--., Zm—1, X € R3, with indices modulo m, and
let dy = Zy — Y. Then

1 m—1 1 m—1
5 Yo (Y —x) x (Zyor — Zg) = ar(Yo, ..., Yio1) + 5 Y. (Ve — Vi) xdy. (11.11)
k=0 k=0

If Yo = Vi + ey for Vi, e € IR3, then

1 m—1
ar(Yg, ceey Ym—l) - ar(Vo, ceey Vm—l) = E Z (ek X (Vk+1 - kal) +er X €k+1). (11.12)
k=0
Proof. Since Y i (Zy11 — Z) = 0, the terms with x’ cancel. Next, note that Z; 1 — Z; =
Y1 — Yi +di1 — dg and Yy X Yy = 0. Expanding gives

Y Y X (Zjyr — Zk) = Y Vi X Vi + ) Yie X diyr — Y Vi X dy.
% % k %

Reindexing the second sum on the right as ) ; Y;_1 X di proves (11.11). For (11.12), we
expand Y X Ygi1 = Vi X Vo1 + Vi Xegaq +ex X Vipp +ex X egpq and use ) Vi X €1 =
Yk Vke1 X ep = — Y ek X V1. u

Used in: the proof of Proposition 11.7.

In the rest of this section, we assume the setting of Section 11.1, with K exceeding
the volume thresholds of Section 11.5 and the one-slab law satisfying the joint bound, so
that (11.4) holds and Lemma 11.2 applies. Fix x’ € R3, and let ¢ = go;‘; be the function of
Section 5.2 with the reference point x'; in the notation of Section 9,

1Y 9 ,
P = Ek_zl/o e3 - ((wi(s) — x') x odwy(s)),

the sum running over all paths of the slab. By Proposition 3.17(5), ¢ is square integrable
under 3. Let
Cerr = 57 4+ 2Cp. (11.13)

Proposition 11.7. Let a be a group, and let q\%) be the subprobability kernel of group a in
Definition 7.5, averaged over the random skeleton. The double integral below converges absolutely,
and

[ (0n) = 9(x)) 4 (x, dy) 3 (dx) > E[H{R(BY, T) accepts} (e3 - ax() = Cend )]
(11.14)
where the expectation on the right is over (E, o, wy) with law y}§ and an independent polygonal

skeleton I', and v = R(B((,a), ).
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Proof. Since q is the average of the group kernels, () is at most the number of groups
times 4. The absolute convergence then follows from Lemma 5.2(2), applied to g, since ¢
and the density of u3'Q are square integrable.

All fiber computations below are on E € Ej satistying the endpoint separation con-
ditions of Lemma 9.9, a set of full measure for the exposed data. For fixed I, the kernel

(@)

qr~ is a finite sum over labeled routes as in Definition 7.5, with one row of group a in

each cell. For 7 = (vy, ..., v|,|-1) and a labeling i; € Iz():)/ the rate is

Rn(o|T) = 1{R(B v}Hm”“”">

where 7 is the permutation with 71(ix) = ix, that fixes all other rows (Definition 7.5).
The rate depends only on E, ¢, and T. Let S = {i}, and let P'8' denote the exact target
conditional law of Definition 7.5, given E, o7, and w ns- For an accepted route, the rates
of its labelings sum to one.

Fix T, a state x = (E, 0, wy) with w; € 731.’(57(1.) for all i € I, and a labeled route with
Ry(c|T) > 0. We write Yy = Y;, Zx = Z(;,), and di = Z; — Y;. The move replaces the
path w;,, from Y to Z, by a path wlk from Y} to Zon(iy) = Zk+1s and leaves all other paths
of the slab unchanged. By (11.5), applied to w;, and to wlfk, and by (11.11), the new state

y satisfies
¢(y) — ¢(x) = e3-ar(y) + & + &+ ) (By, (w),) — By, (wj,)), (11.15)
k
where

51 = %;63 : ((Yk—l — Yk) X dk), 52 = e3- (ar(Yo,. . '/Y\’y|—1) — ar('y)).

We bound the two errors. We write ¢, = Y} — v;. Since Y € B,, and neighboring cell
centers are at distance one, we have |e;| < v/3/2 and Yi1—Y <1+ V3. The path w;,_is
permitted, and Lemma 9.3(b) implies that |di| < 40. We obtain |£;| < 20(1 ++/3)|7|. By
(11.12) with Vi = vy, and by |01 — 01| < 2, we have |&;| < (V34 3/4)|v]/2 < 5|v|/4.
Since 20(1 + 1/3) 4+ 5/4 < 57, we conclude from (11.15) that

o(y) — @(x) > e3-ar(y) = 57|y| = Y} (IBy, (wi)| + | By, (w;,)])- (11.16)

k
We next bound the conditional means of the stochastic areas, starting with the target
paths. Under P'%!, conditionally on wg\ (i) the path w; has the law v of Lemma 11.5 with
T = 0om, i = i, and the opponents wj, | € S\ {it}, and w;, | ¢ S, which are permitted
for their pairings under o7t. Its pairing (i, 0 (ixs1)) has mass at least z_ by Lemma 9.8,
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applied to the rows i, and i1, whose anchors vy and vy are face neighbors, and to
Aio(iy) = Aiyo(ip,y) = 1- Then Lemma 11.5 implies that f]Byk(wlfk)\ P®(dwg) < Cp.

We now turn to the source paths. By (9.5), under u§' and conditionally on
(E, (T,wl\{ik}), the path w;_ has the law v of Lemma 11.5 with 7 = ¢ and i = 4. If
Rz(c|T) >0, then A; ;) = 1, and by Lemma 9.8, applied with equal rows and equal
slots, we have Kz‘io(ik)(l) > z_. Since Ry(c|T') is a function of (E,o) for fixed T, by
Lemma 11.5, we have

/R7T(0'|1_‘)|BY1<(C‘)1'1<)|d]/lg1 = /RN(U|F)IE[|BYk(wik)‘ ‘ E’U’wl\{ik}] d‘u?

< C [ Rale|T) dpf.

This is the point where we use that the rates do not read the paths that are integrated.
We now multiply (11.16) by R (¢ |I'), integrate over P'8' and over uJ', sum over the
labeled routes, and average over I'. All terms are integrable: ar(7y) and |7y| are bounded
at fixed K, because A, is finite, and the stochastic areas were just bounded. Since the
rates of the labelings of an accepted route sum to one, the two bounds above give (11.14)
with Cerr = 57 + 2Cp. O

Used in: Corollary 11.8.

In Proposition 11.7, the endpoint terms of (11.5) reproduce the area of the polygon of
initial points through the chord identity (11.11), and the reference point x’ drops out, in
agreement with the independence of A from the reference point. The stochastic areas
of the selected paths enter only through their conditional first moments, which is where
the exact resampling of the target paths and the independence of the rates from the path
values are used.

Corollary 11.8. Suppose, in addition, that H > 128 and ny; > max{256, 62000 Cerr }. Then
2
g 2 _~—14 10-3

Proof. By Lemma 5.2(2), the left side of (11.17) equals [[(¢(y) — ¢(x)) g(x, dy) uJF(dx),
which is the average over the groups a of the left sides of (11.14). By Proposition 6.15,
every accepted route satisfies ez - ar(vy) > n2,/250 and || < 124ny. Then

2 2

n n
€3 - ar(')’) - Cerr|r)’| Z ﬁ — 124 CerrnH 2 %,

where in the last inequality we used ny > 62000 Cerr. By Proposition 11.7, the left side
of (11.14) is at least n2%,/500 times the acceptance probability [ g duj of group a. The
average of these acceptance probabilities over the groups is [ gdu} > 1/2, by (11.4).
Hence the gain is at least n%{ /1000. Finally, ny > H/64 —1 > H/128 since H > 128, and
(H/128)%/1000 = cgH?. O

Used in: the proof of Proposition 11.9.
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11.5 Choice of the parameters

We use the constants of Section 10.3. At the steps listed there, the choices also meet the
following requirements of the container.

* Step 1. The spatial constants satisfy the requirements of Proposition 8.10.

o Step 2. The active cells have depth 64, as in (9.1). The polygonal skeleton law of
Definition 6.5 and the area routing map of Definition 6.14 are fixed. The point x, and
the radius R;, are fixed properties of (); they enter only the constant ¢, below and
the volume thresholds.

o Steps 3 and 4. The skeleton constants, including 0« and Cy, serve both skeleton
families, and the area routing map accepts with probability at least 1 — Caecp > 1/2.

* Steps 5 and 7. The thermal constants H; and t are chosen for Proposition 8.10 with
base p; and Ry = 64 as well, and Dy, is at least the threshold of Corollary 9.12 in a
container, which includes the threshold Dy of Proposition 8.10.

o Step 8. The area constants are Mg and Cpg = 2Mp/z_ of (11.9), Cerr = 57 + 2Cp of
(11.13), ¢g = 27141073, and
2 RS
: — S 11.1
‘0T 20 (11.18)
The constant Cp uses only the bound 745, < 1/2. It does not depend on D > Diin.
These constants depend on ¢, C, and Rj, only. They enter the volume thresholds and

the final constants, and none of Steps 1-7.

Volume thresholds. Let Kj be the smallest integer such that, for every ® € SO(3) and
every K > Ky, the following hold for the container ®():

(K1) RinK > 64, H > 2, and ny > max{256,62000 Cerr };

(K2) K > Kq, the threshold of Proposition 8.10 with Ry = 64;

(K3) the excess bounds of Proposition 6.6 for the polygon law in a cube of side H, the
acceptance bound of Proposition 6.15 for the area routing map, and the volume
condition of Theorem 7.14.

Conditions (K1) hold for all large K, since H > Ri,K and ng = |H/64| > H/64—1 >
RinK/64 — 1 by Lemma 11.1. The threshold Ky depends only on (), through R;, and
K@, and on the constants of Section 10.3; it does not depend on ®, D, a, or T, and no
condition relates 8 to K.

11.6 Proof of the theorem

We first prove the lower bound on the area variance in a fixed direction, in scaled units.
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Proposition 11.9. Let O, x., and Ry, be as in Section 11.1, let cg be the constant (11.18), and
let Kq be the threshold of Section 11.5. Let K > Kg and N > 1 with D = N/ (K3|Q)|) > Dpin,
let v € [xo/2,200| and r = a/D, and let p > 6. Let n be a unit vector and ® € SO(3) with
On = e3, and suppose that the one-slab law of N particles in KOQ) with exclusion distance r
satisfies the joint bound (8.9) with base p; for sets of interior cells. Then the Bose path measure u
of N particles in U = KQ) satisfies

Vary (n - A) > ¢k, DV4BK5. (11.19)

Proof. By Lemma 11.3, Vary, (n - A) = Var,g,(e3 - A), and OU = K(©Q). By the com-
ment after Lemma 11.3, the results of Sections 11.1 and 11.4 apply to the container OU,
whose one-slab law satisfies the joint bound by assumption, with the point ®x, and the
same R;,, H, N, and D.

By assumption B > . The completed surgery kernel Q preserves the exposed data,
and in particular the cuts, and by (11.4) it satisfies x*(uFQ || u) < C;D~Y4/H. By
Corollary 11.8, its gain for (/);‘3l is at least cgH2. By Proposition 5.6, applied in the container
OU with the unit vector e3, § = chZ, and h = CﬁD_1/4/H, we obtain

ng CéH4 ng C§H5D1/4

Varugu(es - A) 2 CDVi/H ¢
Since B > ¢, we have ng = |B/6| > B/(26), and H > Rj,K by Lemma 11.1. The right
side is at least céR?nDl/‘L,BI@/(ZCﬁ(S) = C%D1/4ﬁK5. O

Used in: the proof of Theorem 1.2.

By Proposition 8.10, applied to Q) with Kgn = Kq (Section 11.2), the joint bound
holds for every ® whenever D > Dpin, 0 < T < 19/ log D, and K > K.

We follow the change of units of [112, Section 10], with [-] in place of [-|, as in
Section 10.5. For the container, we use the following analog of Lemma 10.3.

Lemma 11.10. Let N > 1, L,a,s > 0, K = L/s, and xy € R3. Consider N particles in LQ)
with exclusion distance a at temperature T, and N particles in KQ) with exclusion distance a/s
at temperature s*T. Their configuration domains are both empty or both nonempty. In the second
case, the inertia tensors of Definition 3.4 satisfy

Ipe(Lxo) = s°Iye(Kxo),  Iape(Lxo) = s%Iape (Kxo),

where the left sides refer to the first gas and the right sides to the second, and Cov(.A) for
the first gas is s* times Cov(A) for the second. In particular, 1 — 1(n,Lxg)/Iq(n, Lxy) =
1—1I(n,Kxgy)/I4(n,Kxg) for every unit vector n.

Proof. The first claim and the properties of the unitary map U are as in the proof
of Lemma 10.3, with A; and Ak replaced by LQ) and K(); in particular q(LQ’”) =
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s72q(KOa/3) o U, so that HE) = s=2U-1HKA4/9)], Under the change of variables
x = sX, we have x — Lxy = s(¥ — Kxg) and V; = s~ !V3, and the angular momentum
(3.6) about Lxg is conjugated by U to the angular momentum about Kxy. By Lemma 3.3,
the operators H — w - £ are defined by their forms on the respective domains, and the
last two facts give
tr e—(H(LQ'“)—w[,)/T — tr e—(H<KQ"Z/S)—szw-ﬁ)/(szT)_

The rotating-frame free energies (3.9) then satisfy F™!(w) = s 2F™(s2w), with the
first gas on the left and the second on the right. Differentiating twice at w = 0 gives
Ipe(Lxg) = s?I.(Kxg). For a bounded measurable symmetric function f, the operator
UfU~! is multiplication by f(s-), and the Gibbs expectation of f in the first gas equals
that of f(s-) in the second. The matrix function R of Section 3.5 with reference point
Lxo, evaluated at sX, is s2 times the one with reference point Kxq, evaluated at X. This
gives I pc(Lxo) = 5?1 pc(Kxo). By (3.36) in both gases, T Cov(.A) for the first gas equals
s2(Iq — I) for the second, which is s? - s2T Cov(.A) for the second. Dividing by T gives
the claim. O

Used in: the proof of Theorem 1.2.

Proof of Theorem 1.2. Let ag, Dmin, 4, To, and C; be the constants of Section 10.3, and let
c% be the constant (11.18). We prove the theorem with the constants cy = ocg/ (16D?

min)
and ¢; = c%/ zxg/ 8. The first is absolute; the second depends on () only through Ry,
We first prove the following finite-volume bounds. Let 2 > 0 and 0 < p; < pp with
p2a® < 2¢g. There exists Lo such that, for all L > Ly, all N with p;, = N/(L3|Q]) € [01, p2],

all0 < T < Ti(a,pr), every unit vector n, and every xy € R3,

Amin(COVy(A)) 3\3/8 I(n, Lxg) 2cq 31\3/8
> C a , — > a ,
BorL> = alprr’) I (n, Lxg) |Q|R0(xo)2(pL )

where i is the Bose path measure of N particles in LQ) with exclusion distance a at
temperature T.

Change of units. For p > 0, let s, = (ao/(ap))/? and D, = psg = ag/z(pa3)_1/2, as in
the proof of Theorem 1.1. By (1.11), T« (a,p) = To/(S% log D), and since p2a3 < 2¢p, we
have D, > D,, > V8 Dmin for p < pp. For N, L, and T as above, let

/
[ R R

1
r= E, a = Dr = pLasz, Tx = $°T, Bk = —.
s Tk
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Since K—1 < L/s;, < K, we have (1 -1/K)s,, < s < sp. If K > 8, then
D € [(7/8)3D,,, Dy, ], so that D > (7/8)3\/8 Dyin > Dimin, and a € [(7/8)%ag, ap] C
[20/2,2a0]. Since D < D,, and log D > 0,

TxlogD < S%LTlog Dy, =1 < 1,

T
Ti(a,p) —
and Bx > logD /1y > log Dmin/T0 > 4 > 6, since 19/ 10g Dmin < 1/4 by Step 7 of
Section 10.3 and § = 2t < 2. Let Ky be the threshold of Section 11.5, and let Ly =
max{Ko, 8} sp,. For L > Lo, we have K > L/sp, > L/sp, > max{Ky, 8}, since p; > p;. We
denote by Covg. and Varg. the covariance and variance under the Bose path measure of
N particles in KQ) with exclusion distance r at temperature Tk.

All directions in scaled units. Let L > Ly. By the comment after Proposition 11.9,
the joint bound holds for every ® € SO(3), since D > Dpin, 0 < Tx < 19/ log D, and
K > Kj. Since the threshold Ky does not depend on the direction, Proposition 11.9 gives
Varg.(n - A) > C%Dl/ 4Bk K> for every unit vector n. Hence

Amin (Covec(A)) = ‘21|1:fl Varg.(n - A) > C%Dl/‘L,BKKS.

Return to physical units. By Lemma 11.10, Cov,(A) = s* Covg(A). Since B = 5%k,
L =sK,and D < D,,, we obtain

ﬁ
L
Amin (Covy(A)) > ¢! DYty K5 = CQD1/4 ‘833 g) D3/4 BL° (pLa )3/8Bor L,

which is the first finite-volume bound.

The inertia fraction. Fix a unit vector n and xy € R?, and consider the physical
gas in L(Q) with the axis through Lxp with direction n. The classical moment of in-
ertia I(n, Lxg) is the Gibbs expectation of the bounded symmetric function f(X) =
Yiln x (xj— Lxo)|?/2. By Lemma 3.6(3), this expectation is Z~! [ f(X)K$ (X X) dX, with
zZ= KS X,X)dX > 0. The function f vanishes only on the Lebesgue null set of
conﬁgurations with all particles on the axis, which implies that I (7, Lxy) > 0. Moreover,
Iq(n, Lxg) < NL2Rn(x0)?/2, since |x — Lxo| < LRq(xo) for x € LQ. By (3.36),

I(n,Lxg) _ TVar,(Ay) S 2Amin(Covy (A)) _ Amin(Covy (A)) . 2
Iq(n,Lxg)  Iq(n,Lxg) — PBNL2Rq(xp)? Bor L3 |QRa(x0)?

and the first finite-volume bound gives the second.

The limits. Let a, p > 0 satisfy pa® < ¢y, let 0 < T < Ti(a,p), and consider a sequence
of N and L tending to infinity with py — p. Since T.(a,-) is continuous, we have
pr € [p/2,2p] and T < T.(a,pr) for all sufficiently large L in the sequence. We apply the
tinite-volume bounds with p; = p/2 and p, = 2p. The second gives (1.14), and the first,
multiplied by pr./p — 1, gives (1.13). This completes the proof. O
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The argument proves the uniform form stated in Remark 1.7. Together with the
upper bound from (11.2), the covariance lower bound gives the two-sided area estimates
discussed after Theorem 1.2.

For a cube centered at the origin, symmetry reduces the proof to one direction.

Remark 11.11. Let Q = (—1/2,1/2)% and xy = 0. Every signed permutation matrix
© maps LQ) onto itself. The argument of Lemma 11.3 applies to every orthogonal
matrix, with A(0X(-)) = det(®) ®.A(X(-)), because Oa x Ob = det(®) O(a x b). This
implies that Covy,(A) = ©Cov,(A)OT for every signed permutation matrix ©. As
in the proof of Theorem 3.10, invariance under changes of sign of single coordinates
forces the off-diagonal entries to vanish, and invariance under permutations of the
coordinates makes the diagonal entries equal; thus Cov,(A) = vId. In the same way,
the unitary map ¢ — ¢(©®~!.) commutes with the Hamiltonian, and the Gibbs state
is invariant under ©, and the matrix (}; xjx]-T) is a multiple of the identity. By (3.11),
I(0) = wld for some w > 0, and by (3.36), I(0) = (w — Tv)Id. It follows that I(#,0),
I.1(n,0), and the fraction 1 — I(n,0)/I4(n,0) do not depend on 1, at every finite volume,
and Amin(Covy(A)) = Var,(A3). In this case the proof of Theorem 1.2 needs only the
direction e3, and Lemma 11.3 is not used.

Remark 11.12. The constant c; depends on () through Ri5n, and the fraction bound (1.14)
also involves |Q)| and Rn(xg). The thermal constants are independent of (); the volume
thresholds may depend on its shape. For the interpretation of the rotational response
and its dependence on the walls, see Remark 1.9. Unlike for winding in Corollary 1.4, no
higher-moment or distributional-limit bound for the normalized area is proved here.



APPENDIX A

Thermal estimates in a container

In this appendix, we prove the estimates on the hard-sphere Gibbs measure that Sections 9
and 11 require for a gas in a container with hard walls. The container is the dilation
of a fixed nonempty bounded open set O C R3. We assume no regularity of 9,
no connectivity, and nothing about the equilibrium density profile. The main result,
Theorem A.1, is Proposition 8.10: the analog in the container of the joint bound for
failure of the local conditions [112, Proposition 5.4] and of the supply of useful labels
[112, Lemma 7.1], for cells at a fixed distance from the walls.

The proof follows the chain of estimates in [112, Sections 3-7], much of which is re-
produced there from [111, 115]. The largest changes are a lower bound on the free energy
depending only on the volume and an insertion orbital satisfying the wall condition: a
smooth orbital supported in the container and equal, before normalization, to one on a
set of volume at least half the container volume. We also adapt the close-neighbor esti-
mate, the entropy bound, the shortage argument, and the marked-path trace comparison.
Table A.1 states which proofs are reproduced, modified, or restricted to interior cells.
Upper bounds on local particle numbers hold at every unit cell, including cells cut by the
walls; lower bounds require cells whose closures lie in the container. Auxiliary marked
particles may leave the physical container, as explained in Section A.12. The domain
arguments in Section A.3 apply to arbitrary open sets.

A.1 Setting and statement

The scaled container. We use the scaled container and parameter ranges of Section 8.6,
with
U=Ko, V=|U, D=N/V, r=a«/D, B=T7,

(A1)
o e [0(0/2,20(0], 0<T§T0/10gD,

where 19 = xrap and the numerical constant xr € (0,1/16] is fixed in Appendix B.
We take D so large that 19/ logD < 1/4; then T < 1/4 and 8 > 4. When comparing
different particle numbers j, we hold U, r, T, and the reference density D = N/V fixed;
in particular, r is never replaced by aV /j.

Throughout this appendix, ¢, C > 0 denote constants that may change from line to
line. Unless stated otherwise, they depend only on &y and on the constants £, 6, by, Creg

167
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tixed below, and never on (), K, N, D, «, or T in the ranges under consideration. A
constant called numerical does not depend on ay either.

Hamiltonians. For an open set G C R, we write H}(G) for the closure in H!(R?) of
the smooth functions with compact support in G, and we identify its elements with their
extensions by zero. We use only this definition, and never a description of H}(G) as the
set of H! functions vanishing outside G, which fails for some irregular boundaries. For
an open set U’ C R3and j > 1, let

g]'(u/) = {X = (xl,. . .,x]') € (U’)] : |x1- — Xk| >r for i 75 k}, g] = g](U)

Let Hjl.ab be the operator on L?(G;) associated with the closed form g;[f] = 25:1 [IVif|?

on H(I)(Q]-), and let H; be its restriction to the symmetric subspace. In the notation
of Section 3.1, Gy is the configuration domain Xx(U) and H = Hy is the container
Hamiltonian, with the exclusion distance r. For a bounded measurable function W > 0
on R3, set

j (—W)
-W —BH; ~-W -W
:Hj—;W(x,-), zi W =we P, Y = —Tiogz "),
where the trace is over the symmetric subspace. We omit the superscript when W = 0,
and set Zy = 1 and Fy = 0; thus Zy = tre PH. A symmetric trace-one state o =
Y Aklfi) (fi| on L?(G;) has finite kinetic energy if fp € H}(G;) whenever A > 0 and
tr Hio = Y, Meqjlfx] < oo; energies are always form expectations. For such o we write
S(0) = —trologo and
i
~W
F () = trHja—tr(; W(xi)>(7— TS(0).
1=
W)

(=W)
j

The Gibbs variational principle [56, Lemma 3.1], applied to SH ].(7 with form energies,

(=w)
gives ]-"].(_W)(U) > F].(_W), with equality for the Gibbs state T —PH; Z](_W)

(=w)
J

s > 0 (Lemma A.3(5)). We write [E; _y for expectation under the position law of T
and

when Z > 0; this state has finite kinetic energy, because tre ~/ < oo for every
(W)
] 4
n(dX) = Z'K5(X, X) dX

for the equilibrium position law of N particles (Lemma 3.6). For a bounded measurable
function f on R?, let n £(X) = ¥ f(x;), and let [E, denote expectation under the position
law of a state ¢.
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Cells. The cells are the half-open unit cubes B, = v+ [—1/2, 1/2)3,v € Z3,and n,(X) =
#{i : x; € By}. Since configurations lie in U, the count 1, refers to the points in B, N U.
This set may be empty or of arbitrarily small volume, and we never divide by its volume.
For A C Z3 and x € R3, let d(x, A) = min,ca|x — v|, and let |A| be the number of
elements of A. Fix Rp > 12. As in Section 8.6, a cell B, is interior if v € U and
dist(v,IR3\ U) > Ro. Then the closed ball B(v,12) and the closure of B, lie in U. Distinct
interior cells are disjoint unit cubes in U. A set A of interior cells satisfies |A| < V.

Separation and the slab. Let sy = byD~'/3. For a configuration X of j points, let d;(X) =
ming;|x; — xi|, with d; = +oo if j = 1, and let NY(X) =#{i: |x; —v| <5, d;(X) <50},
as in (8.2). Fix t € (0,1] and set 6 = 2t < B. Let vy be the measure of N independent
Euclidean Brownian motions with generator A on [0, ] with Lebesgue initial measure,
write X(s) = (w1(s),...,wn(s)), Y = X(0), and Z° = X(6), and let & be the event that
X(s) € Gy for all s € [0,6]. On this event no two paths come within distance r and no
path leaves U. The purified slab law is

PPY(dw, dW') = ! ks (W, Y) Ky )5 1 (2°, W) 1g,(w) vn(dw) dW/, (A.2)

7 BI2—t

where K§ are the symmetrized killed kernels (3.13) of Gy, which vanish outside Gy x Gn.
This is (8.3) for the container. By Lemma 8.2, every event of the path family w has the
same probability under IPP"" as under the one-slab law PP of (8.4) for U.

Regular paths, local conditions, and useful labels. We use Definitions 8.3 and 8.4
and Section 8.5 with Euclidean distances and diameters, including the definitions of
eligible and useful labels and the unrestricted trial laws P;/.. The mesh variables m; and
T and the oscillations oscy are those of Definition 8.3; set iy = D~!. The mesh conditions

are
1 2mt

2 (1 + OSCk(w))3 < Creg/ (A3)

max oscy(w) < D12,
k k=1

th
together with the two endpoint-window conditions in that definition. The local conditions
quoted from [112, Definition 5.2 and Proposition 5.4] are those of Definition 8.4; their six
failure tests are listed in Section A.14. We read the ball of radius 12 there as B(v,12); the
proof also applies to B(v,12).

For an eligible label i, usefulness means

[{u € By : P(Ci(FM) > 09} > 099,  Fl'={wy:k#£i}, (A.4)

for each target cell By, of v, with P and C; as in Section 8.5. At an interior cell, B(v,10) C
U. A trial in C;(F2!) stays in U.
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The shape threshold. By inner regularity of Lebesgue measure, () contains a compact
set of volume greater than |()|/2. We fix once and for all a smooth function gn with
compact support in (), with 0 < g < 1, and equal to one on such a compact set. Then

\V4 2
/g%) > H, eq = f‘—gzﬂ‘, K = max{1, 07173, e})/z : (A.5)
2 84

We prove Proposition 8.10 in the following form.

Theorem A.1. With the parameters, ranges, and order of choices specified in Proposition 8.10, in
particular for 0 < T < 19/ log D, the following hold:

(i) for every finite set A of distinct interior cells,

IP (every cell of A fails the local conditions) < p'lA‘ ; (A.6)
(ii) at every interior cell v satisfying the local conditions, at most H1D paths start in By, at least
¢D /2 labels are eligible at v, and at least nine tenths of these eligible labels are useful.

The constants Hy, t, and Dy are independent of Q), K, and T, and t may be decreased after H; is
fixed and before Dy is increased.

Used in: Proposition 8.10, and through it Section 11; the proof of part (ii) is used in
Proposition 9.11.
The proof gives the following additional information.

*

Remark A.2. 1. There exist numerical constants ay > 2, /* >0, Creg and, for each
6o > 0, a numerical b*(6y) € (0,1) such that the theorem holds whenever ay > af,
0< < 0%,0<6)<l/6,0<by<b*(6), and Creg > C;‘eg. This is the form in
which the theorem enters Section 8.1, where these constants are fixed once for the
torus and the container.

2. One may take K as in (A.5). It depends only on (), not on Ry, D, T, or p;. The
constants Hy, t, Dy depend only on p; and the constants of part (1), and not on Ry.
No inradius, boundary area, or bound on the volume near oU enters. For a rotated
container @), ® € SO(3), we take gon = gn © @~ !; then Kgn = Kq. This is used in
Section 11.

3. The threshold Dy can be chosen so that, in addition, the scale restrictions (8.10) hold,
259 < 1,and r < 1/32.

4. The proof uses two kinds of local estimates, with different ranges of cells. Upper
bounds on local particle numbers (Corollary A.13) hold for every cell By, v € 73,
including cells that meet R3\ U; they bound ny, not n,/|B, N U|. Lower bounds
(Proposition A.14) are proved only for cells whose closure lies in U. No lower
bound holds for cells cut by the walls in general: if B, N U lies in a ball of radius
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r/2, then n, < 1. Applied to one interior cell, Proposition A.14 gives E,n, >
¢D(1 — e=P); this lower bound on the mean occupation is a consequence of the
free-energy comparisons, not an assumption on the density profile.

A.2 The torus estimates in the container

Table A.1 lists the statements of [112, Sections 3-7] used to prove [112, Proposition 5.4
and Lemma 7.1], together with their status in the container. A statement marked same
proof follows from the cited argument after replacing periodic distances by Euclidean
distances, using the container configuration domain §;, and omitting sums over periodic
lifts. Auxiliary free paths, bridges, marked particles, and neighborhoods of cells lie in
R3. A statement marked modified proof requires an additional argument, which is given
below. The table also records restrictions to interior cells. Its statuses concern the change
of domain. The standing temperature range of [112] is 0 < T < D~!. For the window in
(A.1), we rely on the cited proofs for the unchanged domain-transfer steps, and each use
of the temperature is one checked in this appendix or in Appendix B, where Table B.1
records the use of the temperature in each of these statements. The origins in [111, 115]
are those given in [112]. The statements of [112, Sections 7.2-7.4, 8, and 9] are not used
in this appendix.

Table A.1. Status in the container of the statements of [112] used in the proof of Theorem A.1.

Statement of [112] Status in the container Here

Lemma 3.1, cube energy ~ Same proof for the cube inequality. The cell =~ Lemma A.5
(from [115, Lemma 3.1]) inequality is applied to the zero extension on

full cubes, summed over all cells, including

cells cut by the walls.
Lemma 3.2, Modified proof: translated Euclidean grid of Lemma A.5
close-neighbor energy side 8s.
(from [115, Lemma 3.2])
Lemma 3.3, entropy (from Modified proof: open sets of finite volume in Lemma A.4

[111, Lemma 3.2]) R3; the term V1 disappears.

Lemma 3.4, normalized Same proof for orbitals with compact support Lemma A.8
insertion (from [115, in U.

Lemma 3.3])

Proposition 3.5, lower Modified proof: new proof using only |U]. Lemma A.6,

bound Fy > caN Corollary A.7
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Statement of [112] Status in the container Here
Proposition 3.5, Same proof at fixed U, r, T, D. Proposition A.9
monotonicity of E /]
(from [111,
Proposition 3.3])
Proposition 3.5, upper Modified proof: orbital wx and Fourier frame Proposition A.9
increments on a cube containing U.
Lemma 4.1, two-color Same proof; first color on U N O, second color Lemma A.10
localization (from [111, on U.
Lemma 4.1])
Lemma 4.2, diagonal tilt Same proof. Lemma A.11
(from [111, Lemma 4.1])
Proposition 4.3, local Same proof with Euclidean distances, for Proposition A.12
penalty (from [115, every finite set of cells; temperature uses as in
Lemma 3.6]) Proposition B.2.
Corollary 4.4, density ina Same proof, for every finite set of cells; Corollary A.13
small field temperature uses as in Proposition B.2.
Proposition 4.5, low Restricted to cells with closure in U; modified Proposition A.14
counts (method of [111, proof (filling inside U, |A| < V); temperature
Section 4]) uses as in Proposition B.2.
Proposition 4.6, close Same proof with Euclidean distances, for Proposition A.15
counts (method of [111, every finite set of cells; temperature uses as in
Section 4]; geometry from Proposition B.2.
[115, Section 3.5])
Proposition 5.1, Modified proof: kernels include wall killing; ~ Proposition A.16
purification the occupation identity is not used.
Definition 5.2, regular Same proof, with Euclidean diameters. (A.3)
path (from [115,
Definition 4.3])
Lemma 5.3, free cutoffs Same proof for Euclidean free laws. Lemma A.17
(from [115, Lemma 4.4])
Proposition 5.4, [BEC]’s Restricted to interior cells; extended to the Theorem A.1(i)
“certificates” window as in Proposition B.4, with the

remainder 7% of Section A.13.
Lemma 5.5, marked Modified proof: Euclidean neighborhoods, no Lemma A.18,
kernel (adapting [111, lifts; marked paths without wall killing. Lemma A.19
Section 6])
Lemma 5.6, trace Same proof; hypotheses verified for the Lemma A.21

comparison (from [111,
Lemma 6.2])

mixed color space.
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Statement of [112] Status in the container Here

Proposition 5.7, trajectory Modified proof: unmarked physical particles Proposition A.22
moment (adapting [111, in U, all-cell density bound, no term V-1
Proposition 6.1])

Lemma 6.1, Gaussian Same proof. Proposition A.23
density (from [115,

Lemma 5.1])

Lemma 6.2, averaged Same proof in IR?; the paragraph on lifts is Proposition A.23
collision (from [115, deleted.

Proposition 5.2])

Lemma 6.3, single Same proof in R3. Proposition A.23

replacement (from [115,
Proposition 5.3])

Remark 6.4, midpoints Same proof. Proposition A.23
(from [115, Remark 5.4])

Corollary 6.5, successful ~ Same proof in R3. Proposition A.23
labels (from [115,

Corollary 5.5])

Lemma 7.1, useful labels ~ Restricted to interior cells; same proof. Theorem A.1(ii)

(from [115, Lemma 6.1])

No auxiliary torus is used. In [112], several neighborhoods of sets of cells are allowed
to be the whole torus; in R3 they are bounded, and this case does not occur. The only
place where periodic functions enter is Parseval’s identity on a cube containing U, in the
proof of Proposition A.9.

A.3 Open-domain preliminaries

The following facts hold for arbitrary open sets. They are used without comment in the
rest of the appendix.

Lemma A.3. Let G C RY be open.

1. If f € H{(G), then f = 0 and V f = 0 almost everywhere on R \ G.

2. Let m: RY — C be bounded and Lipschitz, and let G' C G be open with suppm NG C G'.
Then f +— mf is bounded from H(G) to HY(G'), and V(mf) = mV f + fV'm almost
everywhere. If Gy C R% and Gy C R% are open, f; € H}(G1), and fo € H}(Gy), then
f1® f» € HY(Gy x Gy).

3. Let G; C R% and Gy, € R%2 be open with G C Gy X Gy, and let V1 be the gradient in the
first dy variables. Let p = Y i Ar|fi) (fx| be a positive trace-class operator on L2(G) with
M >0, fr € HY(G), and Yy Ar||Vaifel> < oo. Then the partial trace py of p over the
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last d, variables is a positive trace-class operator on L?(Gy), its eigenvectors with nonzero
eigenvalues lie in HY(Gy), and its kinetic energy Y, ;|| Vhy||?, computed in an eigenbasis
p1 = L pull) (hl, equals Ty Ag[| V1 fiel .

4. Let W be a bounded measurable real function on G, and let h be the operator of the closed
form [|Vf|? — [ W|f|? on H{(G). For s > 0, the operator e~*" has the nonnegative kernel

/1{7(7) € G forall T € [0,s]} exp (/OS W(y(7)) d’l’> Wi, (d7),

where WY is the Brownian bridge measure of Section 3.2, on RY, of total mass
(47rs) 4/ 2= ly=xI*/(45),

5. Ifd = 3 and |G| < oo, then tresc < |G| (47s)~3/2 for s > 0, where Ag is the Dirichlet
Laplacian of G. If G is bounded, the operator h of part (4) has compact resolvent and
tre™" < oo for s > 0.

Proof. For part (1), approximants vanish outside G together with their gradients, and
both properties pass to limits in L2. For part (2), let f € C®(G). Then mf is Lipschitz, and
its support lies in the compact set supp f N supp m, which is contained in G Nsuppm C
G’. Mollification shows that Lipschitz functions with compact support in G’ belong
to H{(G'). The product rule for a Lipschitz function and a Sobolev function gives
|mf]l g2 < Cullf |l g2, and since H}(G') is closed, approximation proves the first assertion
for every f € H}(G). Products of approximants of f; and f, are smooth, have compact
support in G; X Gy, and converge to f; ® f, in H'.

Part (3) is the domain argument of [112, Section 3.2]. Let (e;,) be an orthonormal
basis of L?(G,), and for f € H}(G) set fu(x) = [ f(x,y)em(y)dy. If f € C®(G), then
fm is smooth with support in the projection of supp f, which is a compact subset of Gy,
and Parseval’s identity in y gives ¥, || full*> = ||f]|> and ¥,V full*> = [|[V1f]|>. Both
identities extend to f € H}(G) by approximation, and f,, € H}(G;) because H}(G)
is closed. Then p1 = Y Akl fim) (fim| With i Al fom |2 < oo, If p1h = ph with
pu>0and ||h|| =1, then h = u= 1 Y, Ak(fim ) fim- By the Cauchy-Schwarz inequality,
Yt Ml Fms W) || fim || g < oo. This series converges in H', and h € H}(G;). With A the
Dirichlet Laplacian of G; with the sign reversed, both expressions for the kinetic energy
equal tr(A1/20,A1/?).

For part (4), the case W = 0 with G a configuration domain is Proposition 3.5(1). Its
proof exhausts G by relatively compact open subsets with smooth boundaries, applies
the Feynman-Kac formula with killing [32, Proposition 2.9] on each of them, and passes
to the limit by strong convergence of the semigroups and monotone convergence of
the killed path integrals. The only property of G that it uses is that a continuous path
which stays in G on [0,s] has compact image in G, and therefore stays in one of the
exhausting subsets. The argument applies to every open set G and every bounded W; it
is the open-domain argument of [112, Section 2.1] and [115, Section 4]. Kernel identities
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hold almost everywhere, and traces are evaluated after a split at a positive time, as in
Lemma 3.6(3).

For part (5), let p§ be the kernel of ¢*2¢, and ps the free heat kernel. By part (4),
0 < p&(x,y) < ps(y — x) almost everywhere. Since e°2¢ = (e54¢/2)?,

treSAG _ // Pf/z(X,y)dedy < /G/R3 ps/z(y—x)zdydx = |G|Ps(0) = |G|(47TS)_3/2.

If G is bounded, extension by zero maps H}(G) isometrically into H}(Q) for an open
cube Q D G, and the min-max principle compares the eigenvalues of I + ||[W||o with
those of the Dirichlet Laplacian on Q, as in the proof of Lemma 3.1. O

w) has

< oo for every j and every bounded measurable W > 0.

The configuration domains §G; are bounded open sets. By Lemma A.3(5), H](_

compact resolvent and Z (=W)

]
That Z](_W) > 0 for j < 2N is proved in Proposition A.9.

Lemma A.4. Let O C R3 be open with |O| < oo, let ¢ € (0,1], and let j > 0. For every
symmetric trace-one state o on L?(O/) of finite kinetic energy,

cof

1

]
—AO,,->(7 —TS(0) > —Tj — C.T52|0), (A7)

=1

where Ao ; is the Dirichlet Laplacian of O in the ith coordinate. In particular S(o) < oo. The

same bound holds for symmetric states of finite kinetic energy on L*(G;(O")) for every open set

O cO.

Proof. This is [112, Lemma 3.3], the ideal Bose entropy bound of [111, Lemma 3.2], with
the periodic heat-kernel bound replaced by Lemma A.3(5). Let h = —¢Ap. For 0 <z < 1,

. . " . - ' 8yl h _
define the ideal grand partition function by E(z) = }.;> 2/ trsym e PLisihi, Weusez = e 1,

for which

—m
logZ(e™!) = ¥ %tremﬁg% < |0](47Bg) 2 Y e m5/2 < ¢ |O| T/,

m=>1 m>1

Its j-particle term is e/ times the canonical partition function, and the Gibbs variational
principle gives (A.7) for states of finite rank. The general case, and the finiteness of S(o),
follow as in [112] from the nonnegativity of the relative entropy with respect to the ideal
canonical Gibbs state. For the last statement, extension by zero maps Hé(g]-(O’ )) into
H}(O7) and preserves the kinetic form. O
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A.4 Local kinetic estimates on full cubes

For a set I of labels, we write q1[F] = Y;c; [|ViF|?, let nIQ(X) be the number of i € I with
x; € Q, and let d/(X) = mingep\ (3]x; — xx|, with d! = +o0if I = {i}. For a function F of
X, Er denotes integration against |F|?.
Lemma A.5. Let U' C IR? be open, F € H{(G;(U")), and I C {1,...,j}.

1. For every I > 0 and every partition of R® into the cubes Q of a grid z + 173 + [0,1)3,

z € R3, 1
qI[F] > Ccube Tl_3 Er %nIQ(Tlé — 1), Ccube = m
In particular qI[F] > Ceube ' EF Y ez nzl,(nzl, — 1).
2. If0<r<s<1,then
qI[F] > Cnear rs—3 Er#{i € I: dZI < 2s}, Crear = L
262144+/3

The sums run over all cubes, including those that meet R3 \ U’, and nIQ counts the points in
Qnu'.

Proof. We extend F by zero; it vanishes almost everywhere where some pair has distance
at most r (Lemma A.3(1)). The first assertion of [112, Lemma 3.1] states that, for a cube
Q of side I and a function in H!(Q") that vanishes almost everywhere where some pair
has distance at most r, with no condition on the faces of Q, the kinetic energy is at least
Ceube?! 21 (n — 1) times the squared norm. Its proof applies the ray inequality

3
/ IfI? < @/ IV fI? for f € H'(Q) vanishingon {x € Q: |x —y| <r},y € Q,

© © (A.8)
on the full cube Q, followed by a subdivision of Q. Partition configuration space according
to the cube that contains each coordinate in I. In a sector in which ng of these coordinates
lie in Q, fix all other coordinates; for almost every choice, the restriction of F to the product
of the cubes Q"2 lies in H! of that product and vanishes where two coordinates of I
in the same cube are within distance r. The cube inequality in each cube with ng > 2,
integrated over the fixed coordinates and summed over sectors, gives part (1). Restriction
to sectors is Neumann bracketing: no derivative of a sector indicator appears. The set
Q N U’ plays no role; it may be nonconvex, disconnected, or of small volume.

For part (2), let /5 = 8s and, for z € [0,4;)3, consider the grid z + £;Z3 + [0, 45)3. In
each sector of this grid and for each i € I that has another coordinate of I in its cube,
choose such a partner by a fixed order of the labels, and apply (A.8) in the coordinate
x; with the partner and all other coordinates fixed. Each coordinate is used once. Then
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q1[F] > (v/3¢3)" 'y Ep#{i € I : i has a partner in its cube}. Now average over z uniform
in [0,/5)3. For fixed X and i € I with d{ < 2s, let k be a nearest partner. The two
points lie in one cube with probability [T5,_1(1 — [Xim — Xkm|/ls)+ > (3/4)% = 27/64.
Since £2 = 51253, this proves part (2) with the constant 27/ (32768\/5) > Cpear- This is
the translated-grid argument of [112, Lemma 3.2], with a Euclidean grid in place of a
periodic one. O

A.5 A lower bound on the free energy

The proof of the bound Fy > caN in [112, Proposition 3.5] uses the inequality Y, 11, (1, —
1) > N(D — 1), which on the torus follows from the Cauchy-Schwarz inequality over
the V cells. In a container, the analogous inequality would involve the number of cells
that meet U, which need not be comparable to V. For example, let C; C [0, 1] be a closed
nowhere dense set of measure close to one, and let Q = (0,1)%\ C3. Then Q) is open and
dense in (0,1)3, its volume is small, and every cell in K(0,1)> meets KQ. The next lemma
uses only the volume of U. We state it for an arbitrary bounded open set.

Lemma A.6. Let U C R be a bounded open set, N > 1, D = N/|U|, and r = a/D with
a > 1. For every F € H}(GN),

3c c w>/2
anlF) = (obean — St £ N P2

Proof. We may assume ||F|| = 1. Let I = =1/, and partition R into the cubes Q of the
grid 173+ 10,1)3. We call Q dense if |Q N U| > I3/2 and sparse otherwise. The dense cubes
are disjoint, and each contains a part of U of volume greater than [3/2. Their number My
satisfies My < 2V /I3, where V = |U|. For a configuration X, let m(X) be the number of
its points in dense cubes.

We first bound the kinetic energy of the points in sparse cubes. Let Q be a cube of
side /, and let ¢ € H'(Q) vanish almost everywhere on a measurable set E C Q with
|E| > |Q]/2. Let gg be the mean of g over Q. Then |E|[go|* = [;|g — go|* < fQ|g—gQ|2,
and by the Poincaré inequality for the Neumann Laplacian of Q, whose smallest nonzero
eigenvalue is % /12, we have

2 2 2 2 312 2
= — +1Q §3/ — < —/ Vgl©.
/Q|g| /ng gol”+1Qllsal Q|g 8ql =) Q| gl

For almost every choice of the coordinates other than x;, the function x; — F(X)
lies in H!(IR®), its gradient is V;F, and it vanishes almost everywhere outside U by
Lemma A.3(1). In a sparse cube Q, the set Q \ U has volume at least [°/2. We apply the
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last display in every sparse cube, and sum over the cubes and over i. Integrating over the
other coordinates yields

T2 2
IN[F] 2 3 Bp(N —m) = cpa Bp(N —m),  cp = —-. (A9)
If Mg = 0, then m = 0, and (A.9) implies the lemma. Suppose that Mg > 0. By
Lemma A.5(1) with the grid of side I, keeping only the dense cubes, and by the Cauchy-
Schwarz inequality } g dense an > m?/ Mg, we have

P ) (A.10)

INIF] > cape I P BE ), nglng—1) = cepe EF(W —m
Q dense

We average (A.9) and (A.10), so that each kinetic energy is used once, and use m < N.
This gives

qan[F] = ]EF[Czl‘b/ermz + CI;_(X(N— m)} - %N-
Since r/V. = «/N and cp/2 > c.pe/4, the expectation is at least
(ccube/4)aNEp[(m/N)? +1—m/N] > (3ceupe/16)aN, where we used x?> +1 — x > 3/4.
The last term equals (ceupe/2)a%/?N/ D, because rl—3 = a%/2/D. O

Corollary A.7. There exists D, depending only on ag, such that the following holds for every
bounded open set U, every N with D = N/|U| > Ds, every a € [ng/2,2w0|, and every
0 < T < 1/logD. Every symmetric trace-one state o on L?>(Gy) of finite kinetic energy
satisfies Fn(0) > cxaN, with ¢y = ceype/16. In particular Fxy > c,.aN.

Proof. By Lemma A.6 and the spectral decomposition of o, tr Hyo > (3ccype/16)aN —
(ceupe/2)a%’2N/D. We use half of the kinetic energy for this bound and the other half
for Lemma A.4 with O = U and ¢ = 1/2; the latter is applicable by its last statement. We
obtain

5/2
Fn(o) > —3653'%1\7 . —Cczbe —“D N — TN — CT%2v

> N<3Ccube“ _ Coube ' T CTS/Z )
- 32 4 D logD D(logD)5/2)’

5/2

where in the second inequality we used T < 19/logD and V = N/D. Since a« > 1,
a < 2up, and 19 = xTrg, the bracket is at least c. et /16 once D is large depending on wy.
If Zn > 0, the Gibbs variational principle gives Fy = Fn(I'n) > cxaN; if Zy = 0, then
FN = H-o00. L]
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A.6 Insertion, the Fourier frame, and particle-number comparisons

Lemma A.8. Let w be a real smooth function with compact support in U and ||w|, = 1.
Let n > 0, let F € H}(Gy), and suppose that on the support of F at most k old positions lie
within distance 2r of suppw. If C||w||Zkr® < 1/4, there exists F € H}(G,11) of the form
F(X,y) = F(X)gx(y), where ¢x is real, | x| < 2|w|, ¢x is a symmetric function of X, and,
for X in the support of F,

Vooxl 4 Y [Veox ) dy < C(|Vw]2 2k (A1)
IVyox|? + Y |Vxox|*) dy < C([|Vwl|5 + [|w]|&kr).
i=1

In particular ||F|| = ||F||, F has the same old-coordinate position marginal as F, and
Gn+1[F] < qulF] + C([Vo0ll3 + [[w][Zkr) || F|J*.

Proof. This is [112, Lemma 3.4], the configurationwise normalized insertion of [115,
Lemma 3.3], which refines the nearest-neighbor trial construction of [102, Section 3.2 in
arXiv version 1]. Its proof applies with Euclidean distances, and we recall the construction
because it is used below. Let /,: [0,00) — [0, 1] be nondecreasing, equal to zero on [0, 1.17]
and to one on [2r, ), with Lipschitz constant at most C/r. For X € (R%)" and y € R3,
let

fel) =wlminilly—xl), W)= [fRdy  gx= P
with the empty minimum equal to one. On the support of F, the hypothesis implies
that 1 — m(X) < ||w||%k|B(0,2r)| < 1/4. The proof of (A.11) and of the energy bound
in [112] uses only these definitions and Euclidean geometry, and applies after the stated
substitutions.

It remains to verify that Fe H}(Gy11); this is where the walls enter. The function
(X,y) — ¢x(y) is bounded and Lipschitz, and [|Vx¢x(y)|*dy is bounded uniformly in
X. The map F — Fg is bounded from H!(RR*") to H'(R3"*3). If F/ € C°(G,), then F'¢
is Lipschitz and supported in {(X,y) : X € supp F’, y € suppw, |y — x;| > 1.1r for all i}.
This set is compact and contained in G, 1: on supp F’ the mutual distances of the old
points are bounded below by a number larger than r, the new point lies in the compact
set suppw C U, and it has distance at least 1.1 > r from the old points. We have
F'¢ € H}(Gy+1), and approximation of F proves the claim. The Dirichlet condition at the
walls for the new coordinate comes from the compact support of w in U, and for the old
coordinates from F. O
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We now fix the insertion orbital. With gn and eq as in (A.5), let

_ K_3/280(X/K).

wi(x) = Tzals (A.12)

Then wg is real and smooth with compact support in U, ||wk|, = 1, |wkl|% <
K=3(|Q]/2)71 = 2/V, and |[Vwk|)3 = eqK™2 < 1 for K > Kq. This is the only place
where a threshold depending on the shape of () enters. An orbital supported in a single
ball inside U would have a supremum controlled by the volume of that ball rather than
by V; and a constant orbital, as in [112], does not satisfy the Dirichlet condition at the
walls.

Proposition A.9. There exist a numerical constant ¢, > 0 and a threshold Dy, depending
only on wg, such that the following holds whenever K > Kq, D > Dy, a € [xg/2,2w), and
0<T<1/logD.
1. For 0 < j < 2N, the space H}(G;) N Lgym
every bounded measurable W > 0.
2. FNy > csaN.

3. F/i < Fj/jforl <i<j<2N,and Fnyx > Fn + csak for 0 < k < N.
4. P].(_W) - Pj(__lw) < Cipett for 1 < j < 2N and every bounded measurable W > 0 on R3,
with the numerical constant Cinc of Appendix B.

](_W) < oo for

(Gj) is nonzero. Hence 0 < Z

All quantities are computed in the same container U, at the same exclusion distance r = « /D
and temperature T, with D = N/ V.

Used in: Propositions A.12, A.14, and A.22, including the energy-shift choice in Sec-
tion A.12.

Proof. For j < 2N and the orbital wg, the smallness condition of Lemma A.8 holds with
k < 2N, because C||wg]||%(2N)r® < 4CNr3/V = 4Ca®/D? < 1/4 for D large. By (A.11),
we have, uniformly in X,

8
lexW)I* < 5 / (IVypxl+ L Viox?) dy < CO+4a) < Ca,  (A13)
1

since | Vwgl||? < 1 and |lwk||%(2N)r < 4Nr/V = 4a.
For part (1), we apply Lemma A.8 with w = w successively, starting from the zero-
particle vector 1. We obtain a nonzero labeled vector in H(%(Q]-) for every j < 2N. Let

¥ be such a vector. The function ((j!) 1LY o 7'[|2)1/2 is nonzero and symmetric. It
belongs to Hj(G;): for approximants ¥,, € C°(G;) of ¥, the corresponding functions
are Lipschitz with compact support in G;, they converge in L?, and their gradients are
bounded in L? by the gradient inequality for the Euclidean norm of a finite vector of
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functions; hence a subsequence converges weakly in H', and H{(G;) is weakly closed.
Part (2) is Corollary A.7.

For part (3), we follow [112, Proposition 3.5], which takes the argument from [111,
Proposition 3.3]. Let1 <i < j < 2N, let o = [ be the j-particle Gibbs state, and for
0 < m < jlet 0y, be its trace-one m-particle marginal and S,, = S(0y,), with Sp = 0.
Since Q]- C Gy x U™ Lemma A.3(3) shows that 0y, is a symmetric state of finite kinetic
energy on L*(Gy,) with tr Hy0, = (m/j) tr Hio, by symmetry; its entropy is finite by
Lemma A.4. Strong subadditivity of the entropy [98, Theorem 2(i) and Section 4], applied
to 0,1 with the labels split into {1}, {2,...,m}, and {m + 1}, and the symmetry of o
give Sy41 + Sp—1 < 25, for 1 < m < j; for m = 1 this is ordinary subadditivity. Then
m — Sy, is concave with Sg = 0, and S;;/m is nonincreasing. We obtain

F < Fi(i) = §tr Hjo — TS; < §(tr Hio —TS;) = ;F]
With i = N and j = N +k, part (2) gives Fyyx > (1 +k/N)Fy > Fy + c.ak. This
argument uses neither translation invariance nor a uniform one-body density. It does use
that U, , and T are the same for all particle numbers.

For part (4), we adapt the insertion-frame argument in the proof of [112, Proposi-
tion 3.5, especially Equation (3.12)], using wg and Fourier modes on a cube containing
U. To bound the partition function from below after adding a particle, we distinguish
the new particle and insert it in many low-frequency states. A Fourier frame bound
controls the overlap between these states, and positivity of the kernel then returns to the
symmetric partition function.

Fix1 <j < 2N and W. Let Hgjs be the space of functions in LZ(Qj) that are symmetric
in the first j — 1 coordinates, write (X,y) with X € (R3)/~! and y € R3, and let Hgj be
the restriction of HJI-ab — Y i W(x;) — W(y) to Haist and Zgisr = tre~PHaist, Fix an integer
K > 100 and a cube Qu of side K containing U, and let V =K3 Fork e (27‘(/[2)23 and
a symmetric (j — 1)-particle form vector F, let

uF(X,y) = F(X)px(y)e™?,

with ¢x the normalized orbital of Lemma A.8 for w = wg. The proof of Lemma A.8, with
the bounded Lipschitz factor ¢l*¥ included, shows that v} F is a form vector in Hgis, and
v is an isometry. The Fourier phase need not satisfy any boundary condition, since its
product with ¢x does. Since ¢x is real, the kinetic energy added by the new coordinate
is [(|Vyex|*>+ [k|*¢%) dy, and the cross terms in the old coordinates vanish by (A.11).
The old field terms are unchanged, and the new field term is nonpositive. By (A.13),

W
(vkF, Hyistvi F) < <F/H-( )

i1 B) o+ (Clat [K)[LF]2.
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Next we prove a frame bound. For u € H4,; and fixed X, extend y — ¢x(y)u(X,y) by
zero from U to Q. Parseval’s identity in L%(Qy), with the orthonormal basis V-1/2eiky
and (A.13) give

. 2 8V
Y| oxe Mt av = 7 [ oxwPu Py < S [ (P dy. a1

The integral on the left is (vju)(X); it is symmetric in X, because ¢x and u are. Integrating
in X and restricting the sum, we obtain }_|<; vxvy < (8V/V)I on Hgist. The number

of k with |k| < 11is at least ¢V, since K > 100. Let (Ej, f;) be an orthonormal eigenbasis
of H](_]W ), Jensen’s inequality for the spectral measure of the unit vector vy f; gives

(v fi, e PHaisiyy f) > e~ PEHC2HD) for |Kk| < 1. Summing over [ and over |k| < 1, we find

8V

W)
v .

H, ‘a1
—Zgist > Y tr(ope PHdstyy) > cVe P(Cat )Z]( 1
K|<1

The factor V cancels, and Zg;s; > cVe P(C "‘H)Z]( W) . By Lemma A.3(4), the labeled kernel

— ab__
of ¢ PP EW) 4 nonnegative. In the formula for Z; (W) as the average over 7T € S; of
[ K(X, tX)dX (Lemma 3.6(3)), we retain only the (j —1)! permutations that fix the label
J; this gives Z].( W) > 71 Zgist- We obtain

— oY < Cla+1+Tlog, (Cj/V).

Here log, x = max{log x,0}. This bound holds for every T > 0, and the constants Ci,s >
C’ and C¢ > C of Appendix B are chosen to dominate its constants. Since j/V < 2D,
the logarithm is at most log(2C¢D) < 2log D for D > 2Cy. Since T < 19/ log D with
To = KTg, k1 < 1/16, and a > ng/2, the last term is at most 2xktag < ag/8 < a/4. Since
« > 1, we obtain part (4) with Cinc = Cins +5/4, as in Appendix B. The constant Ciy is
uniform in W, including its size, in T, and in the shape of (2, once K > K. l

A.7 Localization and diagonal tilting

Lemma A.10. Let p,q: R® — R be Lipschitz with p*> + q* = 1, and let O C R® be a bounded
open set that contains the compact set supp p. Let 0 < | < N, and let o be a symmetric trace-one
state on L?(G)) of finite kinetic energy. Introduce an auxiliary label with two values by the
isometry f — (pf,qf) on each coordinate, and call the resulting state oio.. If P; projects onto
the subspace with exactly j labels of the first type, replace 0ioc by }Y.; PioiocPj; this removes terms
between distinct particle-count subspaces. We call the two label types colors. Let (;) be the
distribution of j, and let U]m and (7].0‘“ be the conditional marginal states of the two colors. Then
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cr]in is a symmetric state of finite kinetic energy on L*(G;(U N O)), 09Ut is one on L2(G;_;) whose
eigenvectors vanish unless every coordinate lies in supp q, and for every bounded measurable
W >0,

F@) + Eonpgppivgp 2 Loy [F 0 + F 7V (0] - TS(@),  (A15)
J

where .7-"].(_W) ((T]in) uses the Dirichlet form of G;(U N O) and S(@) = — }; @;log @;. Moreover,

Z joj = Egnyp,  S(@) < —log(l—e™') + Egnp. (A.16)
]

Conditional on the positions, the particles receive the first color independently with probabilities
p(x;)?, and for every nonnegative measurable symmetric function g, ); @;IE ing is the expectation
)

of g evaluated at the first-color points.

Proof. This is [112, Lemma 4.1], the two-color localization of [111, Lemma 4.1]; the
geometric step localizes the many-particle kinetic energy by a partition of unity, see [40,
Section 3, Lemma 3.1]. Its proof applies after the stated substitutions once the following
domain statements are verified. In the sector of color assignments with first-color label
set S, the localized vector is [ T;cs p(xi) [Tigs 9(xi)F(X), where F is an eigenvector of ¢. By
Lemma A.3(2), applied with G = Gyand G’ = {X € G; : x; € O for i € S}, this vector lies
in H}(G'). After grouping the coordinates by color, G’ is contained in G s (UNO) x Gy_is);
dropping the exclusions between the colors only enlarges the domain. The wall condition
for both colors comes from F, and the Dirichlet condition on dO for the first color comes
from the compact support of p in O. This order matters when supp p meets 0U: the mask
multiplies approximants of F, which already vanish near the walls. By Lemma A.3(3),
the conditional marginals have finite kinetic energy, and their kinetic energies add up to
the localized kinetic energy. Their entropies are finite by Lemma A.4. Every second-color
factor contains g(x;), which gives the statement on the support of (T]Qut. O

Lemma A.11. Let G be a bounded real symmetric Lipschitz function of N positions, g = €©,

Mg = E;e*°, and oq = Mél §I'ng. The state og has finite kinetic energy, and

Fn(og) — Fy < Eo [VG]* + T(2E;, G —logMg),  |VG]* =) _|ViG|*.
i

Proof. This is [112, Lemma 4.2], the diagonal tilt of [111, Lemma 4.1], and its proof applies
after the stated substitutions. The only domain property it uses is that multiplication by
the bounded Lipschitz symmetric functions ¢ and g2 preserves H} (Gn) N Lgym, which is
Lemma A.3(2) with G’ = G; this allows a weak eigenfunction ¢ of Hy to be tested against
¢%p. Energies and entropies are finite by Lemma A.3(5) and Lemma A.4, and the relative-

entropy step uses monotonicity under discarding a finite classical label [106, Lemmas 1
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and 2]; see also [109, Theorem 1] for monotonicity under positive trace-preserving maps
on separable Hilbert spaces. No regularity of dU and no preservation of operator domains
is used. O

A.8 The local penalty and the density in a small field

For a finite nonempty set A C Z3 and a configuration X of ] < N points, let
/
fa(X) =Y e A k(X)) = #{i:d(x;, A) <6, di(X) < 250}
i=1

Here A is any finite set of cells. Its cells may meet R3 \ U, or lie outside U.

Proposition A.12. There exist numerical constants ¢, C > 0, in particular independent of by,
such that the following holds for K > Kq and D sufficiently large depending on by and xq. For
every finite nonempty A C Z3, every 0 < | < N, every measurable W with 0 < W < 1, and
every symmetric trace-one state o on L*(Gy) of finite kinetic energy,

F (o) - F}_W) > a[Eq(fa + cbyka) — CD|A]]. (A.17)

Proof. We follow the proof of [112, Proposition 4.3], which combines the exponential
localization of [115, Lemma 3.6] with the two-color localization. We give it in full,
because the inside states now live in U N Oy, the outside states in U, and the cell energies
run over all cells B,, v € Z3. We take D so large that r < sy < 1/2 and Proposition A.9
applies.

For h > 0, let ¢(x) = min{max{d(x, A) — h,0},1}, p, = cos(m¢,/2), and q; =
sin(7t¢,/2). Then p, = 1 where d(x,A) < h, p, = 0 where d(x,A) > h+1, and
IVoul> + | Vaul> < (m2/4)1{h < d(x,A) <h+1}. Let O, = {x e R® : d(x, A) < h +2}.
This is a bounded open set containing supp py,, and |O),| < C(h + 4)3|A|. We apply
Lemma A.10.

Outside, by Proposition A.9(4), we have .F](:]W)(a]?’“t) > ij J > F](_W) — Cinc&j.
Inside, we divide the kinetic energy of (7}“ into three equal parts. The first part pays
for the entropy: by Lemma A.4 with O = Oy, O’ = UN Oy, and ¢ = 1/3, it is at least
TS((T}“) — Tj— CT%2(h +4)3|A|. To the second and third parts we apply Lemma A.5(1)
with the unit cells and Lemma A.5(2) with s = 59, with U’ = U N O, and all labels
retained. The field costs at most j, since W < 1, and the color entropy costs at most
T(C+ IEanp%) by (A.16). Using Y j@oj = ]Egnp%, T <1,and « > 1, we obtain

(=W)

]—"(_W)(U) — =W > crIEan‘(ng‘ -1+ crsO*B’IElkin
v

— CalE, [np% + Maea(,ay<nry] — Ch+4)°|Al,
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where niv“ is the number of first-color points in By, k™ is the number of first-color points
with a first-color partner within 25y, and E is the expectation in the description of the
colors in Lemma A.10.

We average this bound over & with the density e=" on [0, ). For every x,

p(x)2e M dh < ee ¥ ), 1{h <d(x,A) <h+1}e "dh < ee ¥4,
0 P 0

and the averaged losses are at most CalE, f4 + C|A|. Let b, = e @A) If h > d(v, A) + 1,
then p, = 1 on By, because |x —v| < 1 for x € By, and every point in B, has the first
color. This holds whether or not B, is contained in U. Averaging, the cell term is at least
crEg¢ Y, bony(n, —1). A point counted by k4 has a partner within 25y < 1, and both
points have distance less than 7 from A; for i > 8 both have the first color. Averaging,
the close term is at least crs;, SE ky = caby 3E,k 4. We have proved

F(fw)(a) ~r"W > E, [chbvnv(nv —1) —Cafs+ cocbo_3k,4} — ClA].

For x € B,, we have d(x, A) > d(v,A) — 1. Then f4 < e} ,byn,. Forn > 0and D > 1,
completing the square gives (¢/D)n(n—1) — (C+1)en > —C’'D. Multiplying by ab, and
summing over v € Z3, and using ¥ = a/D, we obtain cr)_, byny(n, — 1) — (C+1)afq >
—C'aD Y, by. Finally, Y73 by < Ypen Ypezze P70 < C|A|. Adding af, to both sides
of the previous inequality proves (A.17). The completion of the square uses the integers
1, and the weights b, only; it does not use the volume of B, N U. O

Corollary A.13. There exists a constant Cqeng such that the following holds under the hypotheses
of Proposition A.12. For every 0 < | < N, every measurable W with 0 < W < 1, and every
finite set A C Z3,
]E],—W Z Ny < CdensD|A|'
veEA

Used in: Proposition A.22.

Proof. This is [112, Corollary 4.4]. The left side of (A.17) vanishes for the Gibbs state
F}fw). Dropping the term with k4 and using ) ,c 4 v < ef4, we obtain the claim. The

case A = O is trivial. O

The reference density in Corollary A.13is D = N/V for every | < N. The bound is
needed in Proposition A.22, where the neighborhoods of the marked colors can meet the
walls; see Remark A.2(4).
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A.9 Shortages at interior cells

Proposition A.14. There exist numerical constants wy, £* > 0, and cg, > 0 such that the
following holds for ag > &, 0 < £ < 0%, K > Kq, and D sufficiently large depending on ag. For
every finite set A C Z3 of cells whose closures lie in U, in particular for every finite set of interior
cells,

u{n, < £D for everyv € A} < e “nDlAl

Used in: Section A.14.

Proof. We follow the proof of [112, Proposition 4.5]; the filling construction is now carried
out inside U. Let A be nonempty. Since the cells of A are disjoint unit cubes in U,
we have |A| < V. For x € R? let |x|s be the maximum norm. Define p in each cell
v € Aby p(x) = cos((r1/2) min{max{12(|x — v| — 1/4),0},1}), so that p = 1 where
|x — v]eo <1/4 and p = 0 where |x — v|e > 1/3, let p = 0 outside the cells of A, and let
g = (1 — p?)!/2, the corresponding sine. Then |Vp|? + |Vg|> < C. Let O be the union of
the open cubes {|x — v| < 1/2}, v € A; it is a bounded open subset of U containing
supp p. Let ¢ = ¢3, where ¢ is smooth, 0 < ¢g < 1, ¢p = 1 where |x — v|e < 1/3 for
some v € A, and supp ¢y C O. Then |V¢|? < C¢ and

P2+ |Vp|? + |Vq|? < Cé. (A.18)

The filling vector. Fix a real smooth function gy supported in (—1/8,1/8)% with
lgolla =1, and let w = |A|~Y/2 ¥ ,c 4 g0(- — v). Then w is smooth with compact support
in U, [|w|2 =1, |w||3 < C/|A], and ||Vw||3 < C. Let ¢; € (0,1) be fixed below, and let
k = |eD|A|]. We apply Lemma A.8 with this w successively k times, starting from the
zero-particle vector 1. At every step, at most k old points are present, and the smallness
condition holds because Cl|lw|%kr® < CetDr® = Ce®/D? < 1/4 for large D. Since
kr/|A| < esa, the result is a normalized labeled vector ¥ € H}(Gy) with

ak[¥) < Ck(1+rk/|A|) < Ck(1 + &), (A.19)

which vanishes unless every coordinate lies in supp w. Let Yy = ((k!) 1 ¥ ;[¥ o 7(|2)1/2.

As in the proof of Proposition A.9(1), Y is a symmetric normalized vector in H(l) (Gy) with
qx[Yx] < gqx[¥], and it vanishes unless every coordinate lies in supp w.

The filling map. The support of q lies where |x — v|c > 1/4 for every v € A, and
supp w lies where |x — v|o < 1/8 for some v € A; the two sets have distance at least 1/8.
Let o be a symmetric state of finite kinetic energy on L?(Gy), and let U]?’ut be the outside
states of Lemma A.10 for these masks and ] = N. For a symmetric (N — j)-particle form
vector f that vanishes unless every coordinate lies in supp g, let

: 1/2
Uf = (N ! + k) Payen(f ® Yy).
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The terms in Psym(f ® Yi) that correspond to different choices of the k coordinates in
supp w have disjoint supports. Then l{; is an isometry, and the kinetic energy of U;f is
an—jlf] 1Yx[1? + gx[Yi] || £]|>- The vector U;f is admissible. Indeed, f ® Y; € Hé(gN,]- X Gr)
by Lemma A.3(2). Let 6,60, be Lipschitz functions on R® with 6; = 1 on suppg, 6; =
0 where |x — v]sc < 3/16 for some v € A, 6, = 1 on suppw, and 6, = 0 where
|x — v|eo > 5/32 for every v € A. Then f ® Y} is unchanged by multiplication with

= 0? N g 65°%, and on supp m every old point has distance at least 1/32 > r from
every new point. Then supp m N (QN,]- X Gi) C ON—j+k and by Lemma A.3(2), we have
f®Y € H&(QN_H;(). The walls are respected because both factors vanish outside U,
and the new exclusions because of the separation of supports. The isometry preserves
the nonzero eigenvalues of (T].Out, hence its entropy. The Gibbs variational principle and
(A.19) give

FN-j (@) > Py jx — Ck(1 +eqa).

Since k < g;D|A| < &N, all particle numbers below are at most 2N. By Proposition A.9(3)
at N + k and then part (4) applied j times,

Fn-j(0") > Fy + ek — Cinettj — Ch(1 + ). (A.20)

The constant C in (A.20) depends only on gg, which was fixed before ag. Let a5 = 8C/c.
and & = ¢,/ (4C). For ag > aj and a > ay/2, we have C(1 4 esa) < ca/2. For D > 2/ ¢y,
we have k > ¢D|A[/2. Then (A.20) implies that Fi_;(c?"") > Fy + (c«¢/4)aD|A| —
Cinc“j- .

The inside states. The state 03" lives on G;(U N O), and |O| = |A|. By Lemma A .4 with
the full kinetic energy, .7-"]((7]1“) > —Tj— CT?/?| A|. Inserting both bounds into (A.15), and
using (A.16) and (A.18), we conclude that for every symmetric state ¢ of finite kinetic
energy

Cx&¢
1 “DIA| = CIA| = (Cinctt + 2T)Eon2 — Eottyg a4 v4p

Fn(o) —Fy >
> c1aD|A| — CoaEgng,

with ¢; = c«&¢/8 and a numerical Cy, once D is large enough to absorb C|A|. Thisis a
free-energy inequality for arbitrary states; no density profile has been assumed.

The tilt. For 0 < A <1, let G = —Any, a bounded Lipschitz symmetric function, and
L(A) = —logEue **. By Lemma A.11, with [VG|? < CA%ny from |V¢|? < C¢ and
with 2, G < 0, we have F(0g) — Fy < CEgng + TL(A). Comparing with the previous
display for ¢ = 0, and using that the position law of g, is €*°1/ Mg, we find

CsaL'(A) + TL(A) > ciaD|A|, L'(A) = 2Eq,ny,

with a numerical C3. The differentiation is justified because 0 < ny < N. Let a, =
min{c1/2,¢1/(2C3)}. If L(1) < a.D|A|, then L(A) < a.D|A| for all A € [0,1], since
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L is nondecreasing. Using T < 1 and « > 1, we have TL(A) < c;aD|A|/2. Then
L' > ¢1D|A|/(2C3), and integration from L(0) = 0 gives L(1) > a.D|A|, a contradiction.
We conclude that L(1) > a.D|A|. On the event of the proposition, ny < Y ,cano <
¢D|A|, and by the exponential Markov inequality, we have the bound ¢?P ‘A|]Eye_2”¢ <
e~ (@—20DIAl With ¢* = a, /4 and cg, = a./2, this proves the proposition. The constants
gf, c1, C3, a, are numerical, and ¢* does not depend on «y. l

Each cell in Proposition A.14 contains the fixed-size region used for the inserted
particles, and the comparison shows that leaving all these regions nearly empty costs too
much free energy. Nothing is asserted about cells cut by the walls; see Remark A.2(4).

A.10 Close counts

Proposition A.15. For every fixed 6y > 0 there exists a numerical b*(6y) € (0,1) such that,
for 0 < by < b*(6y), K > Kq, D sufficiently large depending on by and wg, and every finite set
AcCZ’,

u{NS > 0yD for every v € A} < exp(—caboboD*'3|A|),

where ¢ > 0 is numerical.
Used in: Section A.14.

Proof. The proof of [112, Proposition 4.6] applies after the stated substitutions with
Euclidean distances, Proposition A.12 in place of [112, Proposition 4.3], and Lemma A.11
in place of [112, Lemma 4.2]. It tilts the Gibbs state by Amy,, 0 < A < sy, where
my = Y ;uq(d(x;, A))un(d;/sg) for squared Lipschitz cutoffs uy, un equal to one on
[0,5] and [0,1], and zero on [6,0) and [2,0), respectively. Then 0 < my < k4 and
Yoea NS' < Com s, where Cy bounds the number of lattice sites within distance 5 of a
point. We note the two points where the domain could have entered. First, the bound
|Vma|? < Csy %m 4 rests on the fact that a point is the nearest neighbor of a numerically
bounded number of other points: if x; is the nearest neighbor of x; and of x;, then
|x; — xj| is the largest side of the triangle, so the angle at x; is at least 7r/3. This is
Euclidean geometry of the physical points, and restricting them to U changes none of
it. Second, Am 4 is a bounded Lipschitz symmetric function. Then Lemma A.11 applies.
The temperature enters only through the term 2TA < 1 in the upper bound on the tilted
free energy, since T < 1 and A < sy < 1/2. The conditions on by in the proof, namely
that cab, > dominate the constant in the upper bound on the tilted free energy and that
Cbg < 6p/Co, where Cy bounds the number of points of 73 within distance 5 of a point,
involve only numerical constants and are monotone in by. This gives b*(6p). O
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A.11 The slab and free cutoff bounds

Proposition A.16. Let 0 < 6 < B. Then (A.2) defines a probability measure. At every fixed
time s € [0,6], the position marginal of X(s) is p. The joint law of X (t) and W' has density
O (X, W')?, where ® = Zg,l/ ZKE /o s nonnegative, symmetric separately in both arguments, and
has squared integral one. The marginal of the path family w is ZgllK;_(s(Zo, Y)1g, (w)vn(dw),
the law (8.5) for the container.

Proof. This is [112, Proposition 5.1] without its occupation identity, with the killed kernels
of Gn, which include the walls. The proof there uses only the Feynman-Kac representa-
tion of the labeled killed kernel, which is Proposition 3.5(1) for the container; the facts
that Psym commutes with the labeled semigroup and PS2ym = Psym; and the semigroup and
trace identities, which are Lemma 3.6. These hold for every open configuration domain,
and the proof applies after the stated substitutions. The last statement is the first step of

the proof of Lemma 8.2. H
Used in: Section A.14.

Lemma A.17. Fix t € (0,1]. For every q > 0, a Euclidean Brownian motion with generator A
on [0, 21] fails to be regular with probability at most C, D ™1, uniformly in its starting point and
inw € [ng/2,2u0]. The same holds for each of the tests restricted to one half of [0,2t], namely its
endpoint window, the maximum over its mesh intervals, and the average over its mesh intervals
compared with Creg- The same assertions hold for a Euclidean Brownian bridge of duration 2t,
and for two independent Euclidean bridges of duration t joined at a prescribed midpoint, when the
prescribed points lie in a fixed bounded region. The constant Creg can be chosen as one numerical
constant for all these laws, and any larger value is allowed. If the three prescribed points lie in
B(v,3), the probability that the joined path leaves B(v,10) is at most Ce/* for 0 < t < 1.

Proof. This is [112, Lemma 5.3], from [115, Lemma 4.4]. Its proof concerns free Brownian
motion and free bridges only, and applies after the stated substitutions in IR?, where no
lifts are needed. We use these bounds only for free laws, never for a bridge conditioned
to survive the walls. O

Used in: Lemma A.18 and Proposition A.23.

A.12 Marked colors without wall killing

Fix a finite nonempty set A of cells. For a continuous path w: [0,5] — R3, let J4(w) be
the number of v € A such that w visits B(v,12). Consider the three events

E.i = {all paths}, Egiam = {diam w(]0,4]) > 1}, Ei;r = {w is not regular},
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and for one of them, E, and A > 0, the marked moment

N N
M = IE,]Ppur exp (/\ Z ]A ((Ul')lE (w1)> = IEIPP‘H H[]. + (e/\]A(wi) — 1)1E ((,Ul)} . (A21)
i=1 i=1
As in [112, Section 5.3], on [0, ] mark the first exit from the unit ball about w(0), then the
first exit from the unit ball about that exit point, and so on up to time t; on [t, §] make
the same construction backward from w(J). Let n(w) be the total number of completed
exits. Between consecutive marks the path stays in a unit ball, so on {n(w) = n},

Jalw) < C(n+1), lw(d) —w(0)] <n+2, (A.22)

and if J4(w) > 0, both endpoints lie within distance n + 15 of A, and the closed unit
neighborhood of the segment [w(0), w(d)] lies in {x : d(x, A) < 32(n+1)}. Let

Op={xcR>:d(x,A) <32(n+1)+2},

and let p,: R®> — [0,1] be Lipschitz with p, = 1 where d(x,A) < 32(n+1), p, = 0
where d(x, A) > 32(n+1)+1, and |Vp,| < 1. Then O, is a bounded open set containing
supp pn, |On| < C(n+1)3|Al, and O, is covered by at most C(n + 1)3|A| cells. The sets
Oy, are auxiliary: they need not be contained in U. Let

Knl,2) = [ (V1) = 1)1 (@)1{n(w) = 1) Wi, de)

be the free Euclidean kernel of duration § with the marking weight and the restriction
n(w) = n, without walls or exclusion.

Lemma A.18. Fory,z € R3 and n > 0,
Kn(1,2) < In pu(y)pu(2) [200)(y,2), Iy = CA(n + 1)eA D emen/tel/3,

where Ao, is the Dirichlet Laplacian of Oy, and €g = 1, Ce=/t, ;D12 for E = ELi1, Ediam, Eirr-
The constants for Egy and Egjam are uniform in 0 < t < 1.

Proof. The proof of [112, Lemma 5.5] applies after the stated substitutions in IR?, with the
sum over lifts of z deleted and Lemma A.17 in place of [112, Lemma 5.3]. It bounds the
kernel without the marking factor by the geometric mean of three free bounds, which is
a constant times g35(z — y)e_mz/tei/?’ with gs(u) = (4775)~3/2e=1ul*/(45) | and the marking
factor by (A.22). The only lower bound in the proof is the following. If KC,,(y,z) # 0, then
the closed unit neighborhood of the segment [y, z] lies in Oy, and p,(y) = pu(z) = 1. A
Brownian bridge of duration 36 < 6 from y to z stays within distance one of this segment
with probability bounded below by a numerical constant, by Brownian scaling. Then
[e32%0u](y,z) > cg3s5(z — y) by Lemma A.3(4). This lower bound concerns the auxiliary
set Oy, not U. O
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We now set up the colored operator of [112, Section 5.4]. Fix n, > 0, and let M,,,
be the moment (A.21) with 1g(w;) replaced by 1r(w;)1{n(w;) < n.}. Let Cinc and
my = max{2,4(2Cincto + 1)} be the constants of Appendix B; Ciy is the constant of
Proposition A.9(4), and mg depends only on ag. Let

sy = l,e™tn, (A.23)

Since 4 < 2 and a < 2ap, we have g,,/2 > my/4 > Cipct + 1, and since > 6, we have
Ban/2 > (mp+n)/2 > 1. The direct sum below is an auxiliary comparison space. Its
first summand retains a physical particle, while the additional summand indexed by n
replaces a marked path by the heat-kernel bound of Lemma A.18. The factor sz, and the
energy shift g, satisfy s¢,e %% = I,,. The one-particle space is

My
@ P L*(On
n=0

The first summand represents unmarked physical particles, and the others represent
auxiliary types indexed by the exit count n. For a color assignment ¢ = (cy,...,cN) €
{0,0,.. .,n*}N, let S(c) ={i:c; # o} and

Ge = {X € (RN t (%)igs(c) € ON—|s(c)) Xi € O, fori € S(c)}.

On HEb = @ 1%(G.), let H'® act on L2(G,) as the operator of the closed form

D / i+ ¥ / GIVifP+5elf)  on HY(Go)

i¢S(c ieS(c

Unmarked physical particles remain in U with their mutual hard-core exclusions. A
particle marked by n instead moves in O, with a Dirichlet condition on dO,,; it is subject
neither to the physical walls U nor to pair exclusions. Simultaneous permutations
of positions and colors commute with H!#®. Let #, be the invariant subspace and H
the restriction of H@ to it. For f € L2(U), let v.f = (f, (3¢/?puf)n<n,), where p,f is
regarded as an element of L2(O,); let Viy, = 0N on L?(Gy), so that its component in
L%(G.) is Hie S(c s}/ chl (x;)F(X), and let V, be its restriction to symmetric functions. Set

Tip = Ve °H i Vlab and T = Ve dHYy,,

Lemma A.19. 1. The map Viy, is bounded, maps H}(Gy) into @ Hy(Ge), and intertwines
permutations of the coordinates with simultaneous permutations of positions and colors.

2. We have

troym (e~ (PO HNT) tr TR/0\0/B
Mo < < ()

A24
< 7 7 (A.24)
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Proof. For part (1), [[ViapF|I* = [TI:(1 + X seupn(xi)?)[F[? < (14 K, 56)V[|F[%. Let
F € H}(Gn) and let c be a color assignment with S = S(c). We apply Lemma A.3(2)
with G = Gy, the bounded Lipschitz function m(X) = [Tics %g/ 2pc.(x;), and G' =
{X € Gy : x; € O, fori € S}. Since supp pn C Op, we have suppm NGy C G/, and
mF € HY(G'). Since G’ C G, extension by zero gives mF € H}(G¢). The coordinates of
the unmarked physical particles keep the walls and their mutual exclusions from F; the
marked coordinates acquire the Dirichlet condition on 0O, from the compact support
of p.;. The image vanishes at further configurations, for example where a marked
coordinate lies outside U; this is allowed, since the target domain does not require it.
Marked colors can lose the wall condition while the input of the map remains admissible.
The intertwining property is immediate from the coordinatewise definition.

For part (2), expand the product in M,,,. The term indexed by a set S of marked
labels is

7 [ K2 Y (@ [T = 1)1p(wt{n(w) < n.} (o)

ieS

after integrating out W’ by Proposition A.16. For every i € S, we drop the wall killing of
w; and every exclusion between w; and another path: 1¢,(w) is at most the indicator that
(wi)igs stays in Gy_s- The unmarked physical paths keep all their walls and mutual
exclusions. All factors, including Kf;f 5» are nonnegative. The integral does not decrease.
Integrating the paths with fixed endpoints, Proposition 3.5(1) for the domain Gy_s| and
the definition of IC,, show that the term is at most

1 S o ¢ o) o)
Z—N/Kﬁ_é(z YK (Yoo, ZOTT X Koy (v, 25) dY dZ2,

i€S n,-Sn*

where K(Sc) is the labeled killed kernel of Gy _g. Let Vjap, be the component of Vj, in
L?(Gc). By Lemma A.18 and I, = 3¢,e %%, the integrand is at most K 5(Z°,Y) times

the sum, over the assignments c with S(c) = S, of the kernel of V|, e g~ OH™ Wiab,c, which
equals
30A
K5 (Yse, 250) T e pes () (27010 (3 27).
i€S

Every choice of marked labels and exit counts appears exactly once in the direct sum
over ¢, and summing over S bounds the tested slab kernel pointwise by the kernel of
Tiab- This is a comparison of nonnegative kernels; it does not compare normalized laws.
The rest of the proof is that of [112, Section 5.4]: both e~ (B=9HF’ and Tiap commute with
Psym = (N =1y Uy, and the kernel of e —(B-0)Hy Poym is K/af s~ Then

[ Kooa(2¥) Ky (¥, 27) dY dZ° = te(e™ B P T ) = trym (e (-9,
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The only permutation normalization is the one in Psym; no factorial enters the color
expansion. This proves the first inequality of (A.24), and the second is Holder’s inequality
for Schatten norms [134, Theorem 2.8] with exponents /(B — ¢) and B/J. All traces are
tinite by Lemma A.3(5). O

Remark A.20. The marked particles must be allowed to leave U, because there is no
uniform lower bound on the probability that a short bridge near a wall survives. For
example, a Brownian bridge with generator A and duration s, from a point at distance
h from a plane back to the same point, stays on one side of the plane with probability
1—e '/ S, which tends to zero as h — 0. The lower bound in Lemma A.18 concerns a
tube contained in the auxiliary set O,, which is not contained in U.

A.13 A trace comparison and the path moment bound

Let Zc(x) = Lpep, #npn(x)?, O(x) = (1/2)log(1 + Zc(x)), and O(X) = ¥; O(x;), with
the same multiplier in every color. The map V, = e_@Ve is an isometry, because the
squared pointwise norm of its one-coordinate color vector is one. With ) = ¢©p—0H0
we have 7 = V;)V,. The min-max principle for compressions of positive compact

operators gives tr 77 < tr )7 for every g > 0.

Lemma A.21. Let Wy = 2@/6 + 3|VO|* and H = H — Y, Wy(x;). For every real g > 0,
tr Y1 < tre 1°H,

Proof. This is [112, Lemma 5.6], the trace estimate for O —0HeO with a Lipschitz multiplier
of [111, Lemma 6.2]. Its proof uses the following properties of the colored operator, which
we verify for the present domains. (i) There are finitely many color assignments, and
in each, H'? is given by a closed form on H}(G¢) with kinetic coefficients 1 or 3 and
nonnegative constant energy shifts g,. Since U and the sets O, are bounded, every G,
is a bounded open set, and Lemma A.3(5) shows that H and IH have compact resolvent
and finite heat traces; Wy is bounded. (ii) Multiplication by e®, lu| <1, preserves each
H}(Gc) and the simultaneous permutation symmetry, by Lemma A.3(2) with G’ = G; this
retains the walls and exclusions of the unmarked physical particles and the boundaries
00, of the marked colors. (iii) The product rule holds almost everywhere. With these
properties, the proof in [112] applies after the stated substitutions. It pairs form-domain
vectors with operator-domain vectors only, so no preservation of operator domains by
the multipliers is needed, and its final integration against g%¢7" dh gives the bound for
every real g > 0, including g = B/4. O
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Proposition A.22. Let E be one of E,y, Egiam, Eirr, and let 1, ¢4, 9n be as in Lemma A.18 and
(A.23). There is a numerical Cy such that, if

% Y <1, (A.25)

n>0

then, under the hypotheses of Proposition A.12 and for every finite nonempty A C Z3,

N
log Eppur exp (A y ]A(wi)lg(wi)> < CD|A| Y. (n+1)%54,
i=1

n>0

+ COT2|A| Y (n+1)%ePon/2,
n>0

The constants do not depend on n,, K, ), D, T, or 0 < t < 1.
Used in: Section A.14.

Proof. We follow [112, Proposition 5.7]; the unmarked physical particles remain in U, and
the marked traces are Euclidean. By the Cauchy-Schwarz inequality and |Vp,| <1p,,

2
S— Y sl VpalP < Y salo,  20<5.< ) salo,.

(1 + ZC) 1<y n<ny n<t

IVO|? <

Since ¢ < 2, this implies that 0 < Wy < (C/9) ¥1<,, 2ul0, < 1, by (A.25) with Cy > C.
The unmarked physical particles. For 0 < ] < N and 0 < u < 1, the Duhamel formula
and cyclicity of the trace give

au IOg Z}_MWO) = :B IE],—MWO Z Wo(xl‘),'
i

the field is bounded and the traces are finite. We cover each O, by at most C(n + 1)3| A]
cells, and apply Corollary A.13 with the field uW)j, which lies in [0, 1]. Some of these cells
may meet the walls, or lie outside U; the corollary applies to all of them. Integrating in u

gives
(—=Wo)
V4 C
] B 3
log 7 DIA| Y (n+1)%s,. (A.26)

n<ny

By Proposition A.9(4) with W = 0, Fy — F; < Cinea(N — J), that is,
Z;/Zn < ePCnct(N=)) (A.27)

The decomposition into auxiliary types. The space H, decomposes according to the
number | of unmarked physical particles and the numbers k; of particles of color ,
with ]+ Y, k, = N. Normalized symmetrization over the mutually orthogonal color
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assignments identifies each such sector with one tensor product of Lgym(g ) and the
2

symmetric spaces Lsym(Oﬁ” ); there is no multinomial multiplicity. On this tensor product,
H is the sum of H}_WO) and, for each n, the sum, over the k;, coordinates of this type,

of —3Ap, + gn — Wp. The trace of e~BH over the sector is Z}_WO) times the canonical
traces of the marked colors. By (A.27), Z; < ZnTI, ePCinctkn - and since Wy < 1 and
9n/2 > Cincw + 1, each marked one-particle operator with Ci,c. subtracted is at least
—3A0, + g1/2 in the sense of forms. The min—-max principle then bounds each marked
canonical trace by that of —3Ap, + g,/2. We drop the restriction }_, k, < N; since | is
determined by the k;, this introduces no sum over J. Using (A.26), we obtain
—BH
tre P _ exp(%D\Ay Y (n+ 1)3%n) =D

n<n, n<n

where &, is the ideal Bose grand partition function of —3Ap, + g, /2 at inverse tempera-
ture B.
The marked colors. By Lemma A.3(5) and Bg,/2 > 1,

e_mﬁgn/z
log &y = ) ———tre>™Plon < |0,|(121B) /2 Y m /2 mPun/2

m>1 mn m>1
< C(n+1)3A|T3 2e=Pon/2,

No volume of U and no volume of a containing set appears here. Combining the last
two displays with Lemma A.19(2), the compression inequality tr 77/° < tr Y#/?, and
Lemma A.21 with g4 = /6, and multiplying the logarithm by 6/ = 5T, we conclude
that the bound of the proposition holds for M,,,.

As n, — oo, the truncated marking weight of every path increases to the full weight,
and so does the finite product over labels. The bounds are uniform in n,, and their
right sides are summable, as shown in (A.28) below. Monotone convergence removes the
truncation. [

We record the sizes of the two terms. Since t < 1, by the tail bound for the exit count
in [,;, we have
Y (n+1)%, < CAel/3em Y (n+ 1)4eCA (1) Hn—cn® Carel/?, (A.28)
n>0 n>0
where C, is bounded on bounded intervals of A and depends on a through m. The same
bound holds without the factor (n + 1)3. For the second term, Bg, /2 = (mg + n)x with
x = (20T)~' > (4T)"' > 1, since § < 2 and T < 1/4. Then ¥, (n + 1)%e~(mom)x <
Ce ™M0* < Ce~™/(4T) Since T + T°/2¢e~™0/(4T) s increasing and T < 719/ logD, the
second term in Proposition A.22 is at most rVL‘)’a“|A], uniformly in 0 < t < 1, where

5/2

T _
ervall _ C(logOD)S/zD mo/(4%) __ (D — ).
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A.14 Completion of the joint failure estimate

Proof of Theorem A.1(i). We follow the six-test assembly in [112, Section 5.6, proof of
Proposition 5.4], substituting the container estimates proved above. Let a9 > aj, 0 <
0 < 05,0 <6y <L/6,0 < by <b*(0), and Creg > C;‘eg, where aj and (* are given
by Proposition A.14, b*(6) by Proposition A.15, and Cj, is the numerical constant of
Lemma A.17; this is the range of constants in Remark A.2(1). We may assume p; < 1.
Let A be a finite nonempty set of interior cells; for A = & there is nothing to prove.
By Lemma 8.2, it suffices to bound the probability under IPP"". A cell fails the local
conditions if and only if one of six tests fails: 11,(Y) < £D; NS(Y) > 6yD; NS{(Z°) > 6oD;
more than H1D paths visit B(v,12); some path visiting B(v,12) is irregular; at least 6D
paths visiting B(v,12) have diameter greater than one. It suffices to show that, for a given
p’ € (0,1), the parameters can be chosen so that for every test and every finite set A’
of interior cells, the probability that the test fails at every cell of A’ is at most (p’ )1A',
Indeed, given failures at every cell of A, assign to each cell a failing test. There are at
most 6|4/ assignments, and in each, some test is assigned to a set A’ of at least |A|/6 cells.
The probability that every cell of A fails is at most (6(p’)!/¢)!4l, and we choose p’ with
6(p')1/® < p;. No independence between cells or between tests is used.

Endpoint tests. By Proposition A.16, Y and Z° have law u. By Proposition A.14, we
bound the first test by e~%hP14'l and by Proposition A.15, we bound the second and third
by exp(—cqfobgD?/3| A’|). Both bases are at most p’ for D large.

Visitors. We take E = E,, for which e = 1, and A = ¢t with a constant ¢’ > 0. By
(A.28), Y, st < CA = Cc't with C independent of t. Then (A.25) holds for all ¢ € (0,1]
once ¢’ is small, and the first term in Proposition A.22 is at most C4AD|A’| with Cy4
independent of t. If every cell of A’ has more than H;D visitors, then }; Ja(w;) >
HyD|A’|. By the exponential Markov inequality and Proposition A.22, we have the bound

exp{[-A(H; — Cq)D + 5| A'|}.

We choose H; = C4 + 1 now. For every subsequently fixed ¢, the base exp(—c'tD + rjyal!)
is at most p’ for D large. Reducing t does not affect the choice of H;.

Visitors of large diameter. We set E = Egjam and A = 1. Then G}E/ 3 < Ce¢/t and
Y, (n+1)%, < Ce®/t. Fix t so small that (A.25) holds and the first coefficient in
Proposition A.22 is at most 6D /2 per cell. If every cell of A’ is visited by at least ;D
paths of diameter greater than one, then }; J4/(w;)1g(w;) > 69D|A’|, and the probability
is at most exp[— (6D /2 — r}521)| A’|]. This reduction of  is permitted, and any further
reduction preserves the bound.

Irregular visitors. With t now fixed, take E = Ej; and A = log(2/p’). Then 611:—/ 3 =
C;D~*, and we have Y, (n+ 1)3 wy; < C MD"L, (A.25) holds for D large, and the first term
in Proposition A.22 is at most C, ;D3| A’|. If every cell of A’ is visited by an irregular
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path, then }; J4/(w;)1g(w;) > |A’], even if a single path visits many of these cells. The
probability is at most exp[—(A — Cy ;D3 — rga)|A’|] < (p/)4] for D large.

Order of choices. The constants ag, £, 09, by, Creg are fixed first, then xr and 19 = xta,
then Cine and mg of Appendix B, and ¢’. Given p;, we fix p’ with 6(p')!/® < py, then
Hj, then t, which may be reduced further for the requirement of Section A.15, then A
for the irregular test, and finally Dy, larger than all the thresholds above and than those
of Propositions A.9, A.12, A.14, A.15, and A.23. We also require (8.10), 2sp < 1, and
r < 1/32, which proves Remark A.2(3). The shape of () enters only through K > Kq, in
Proposition A.9; Ry enters only through the set of cells to which the theorem applies. No
lower bound on T other than positivity is used. O

A.15 Euclidean bridge estimates and useful labels

For y,z € R3 and a cell B, let PyB/Z = f B Py”/Z du, and let PS/Z be the Euclidean Brownian
bridge with generator A from y to z of duration 2¢. For v € Z3, let C, be the event that

a path on [0,2¢] is regular and stays in B(v,10), and for a deterministic continuous path
c: [0,2t] = R3let H(c) = {w : |w(s) — c(s)| < r for some s € [0,2t]}.

Proposition A.23. Fix t € (0,1], and let D be large enough that (8.10) holds. Then [112,
Lemmas 6.1, 6.2, and 6.3, Remark 6.4, and Corollary 6.5] hold for the Euclidean laws Py”,Z, PyB,Z,
and PS,Z, with the same constants at every v € Z3. The obstacle paths are deterministic Euclidean

paths. In particular:

1. Ify € By, |z—v| < 3, and c is a deterministic regular path with |y — c(0)| > so and
|z —c(2t)| > s, then, for P = Pﬁz with any target cell B of v, or P = PY

y,Z‘
V h“ '

The midpoint is averaged as in Remark 8.8; no uniform prescribed-midpoint estimate is used.

2. Let § be a collection of deterministic continuous paths on [0,2t], at most H1D of which
visit B(v,12), every visiting path being reqular. Let a list of m > ¢D /2 distinct paths
¢; € § have endpoints y; = ¢;(0) € B, and z; = ¢;(2t) with |z; — v| < 3, such that
lyi —c(0)| > so and |z; — c(2t)| > sg for every ¢ € §\ {c;}. For t sufficiently small
depending on Hy, and then D sufficiently large depending on t, at least 9m /10 of the
listed labels have the following property: for every target cell B of v, the set of u € B with
Py - (CoNNeeg\{e;y H(€)€) = 9/10 has volume at least 99/100.

The choices are uniform in §, in v, and in « € [xy/2,2x0)].

Used in: Theorem A.1(ii), and through its proof Proposition 9.11; part (1) is the Euclidean
form of Lemma 8.7, whose proof is adapted in Lemma 9.9.
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Proof. The statements of [112, Section 6], reproduced there from [115, Section 5], concern
free Euclidean Brownian bridges and deterministic obstacle paths. The torus enters their
proofs only through the projection of the trial paths to Ag, and through the paragraph on
lifts in the proof of [112, Lemma 6.2]. In that paragraph, the lift of the obstacle near v is
selected for each mesh interval. In R? we delete the projection and that paragraph; every
other line applies unchanged, with Lemma A.17 in place of [112, Lemma 5.3]. In the
proof of [112, Corollary 6.5], a trial in B(v,10) can collide only with an obstacle that visits
B(v,12), since r < 1. For each such obstacle, we first average the collision probability over
the m listed labels using [112, Lemma 6.2], obtaining Ctr + CrD'/4/(D+/hg), omitting
the obstacle’s own label when present but retaining the divisor m. By the union bound
over the at most H;D such obstacles, we bound the averaged failure probability by
Ce=/t 4 ep(t) + CHya(t + D71/4), with ep(t) — 0 as D — oo; this is the reason t
is chosen small depending on Hj. The container U does not appear in any of these
statements. [

Proof of Theorem A.1(ii). The proof of [112, Lemma 7.1] applies after the stated substitu-
tions at interior cells; we recall it. Let v be an interior cell at which the sample satisfies
the local conditions. Every path that starts in B, visits B(v,12). At most H;D paths start
in By. By item 1 of Definition 8.4, at least /D paths start in B,; item 2 makes all of them
regular. We discard the fewer than 6yD of them with diameter greater than one. The
remaining paths stay within distance v/3/2 + 1 < 2 of v; in particular they stay in B(v, 10)
and end within distance 3 of v. We discard also those whose initial point has another
initial point within distance sy, and those whose terminal point has another terminal
point within distance sp. These endpoints lie within distance 5 of v, so by item 1 of
Definition 8.4 each of the two losses is less than 6ypD. The remaining labels are eligible,
and their number is at least (¢ —36y)D > ¢D/2.

We now apply Proposition A.23(2) to the entire list of labels eligible at v, not only to the
labels just counted, with § = {wy : 1 < k < N}. Every eligible label has its initial point in
By, its terminal point within distance 3 of v, and both endpoints at distance greater than
so from the corresponding endpoints of all other paths. By item 2 of Definition 8.4, at
most Hy D paths visit B(v,12), and all of them are regular. For an eligible label i, the event
in Proposition A.23(2) is C;(F!). For ¢ small depending on Hj and D large depending on
t, we conclude that at least nine tenths of the eligible labels are useful. Since B(v,10) C U,
a successful trial stays in U. The useful property needs no factor for survival inside the
container. The requirement on ¢ is the further reduction of t after Hj is fixed, which is
permitted by part (i). O



APPENDIX B

Thermal estimates in a larger temperature window

In this appendix, we prove Proposition 8.5: on the torus, the joint bound of [112, Propo-
sition 5.4] for failure of the local conditions holds uniformly for 0 < T < 13/ log D, in
placeof 0 < T < D~ with a volume threshold that depends on neither D, a, nor T. The
proof is that of [112, Sections 3-5], much of which is reproduced there from [111, 115],
with the origins recorded in Table A.1; we check each use of the temperature. Propo-
sitions B.1 to B.4 extend [112, Proposition 3.5], [112, Proposition 4.3, Corollary 4.4, and
Propositions 4.5 and 4.6], [112, Proposition 5.7], and [112, Proposition 5.4], respectively,
and their proofs display every inequality in which the temperature enters differently. The
supply of useful labels, Lemma 8.9, involves no temperature. The statements of [112,
Sections 7.2-7.4, 8, and 9] and the occupation bound [112, Theorem 2.1] are not used.

B.1 The window and the order of choices

We use the scaled torus setting of Section 8.1: K > 100 is an integer, V = K3 D=N/V,
r=ua/D, a € [ag/2,200], and B = T-1, with the spatial constants «g, ¢, 6y, by, and
Creg fixed there. For j > 0 and a bounded measurable function W > 0 on Ag, we

(—W) . : (—W) m
use the operators H j , the partition functions Z;

]
F].(_W) = —Tlog Z](_W), and the functionals ]—"j(_w) (0) of states ¢ of finite kinetic energy,
with the entropy S(c), of [112, Section 2]. They are defined as in Section A.1, with Ak in
place of U and the torus distance in place of the Euclidean distance. Thus Zy = tre P!,

and p(dX) = Zgle% (X, X)dX is the equilibrium position law. We write [E; _y for

=tre , the free energies

the expectation under the position law of the Gibbs state e P H} " / ZYW), [E, for the
expectation under the position law of a state o, and n¢(X) = }; f(x;). Throughout this
appendix, ¢,C > 0 denote constants that may change from line to line; unless stated
otherwise, they depend only on the spatial constants, and not on K, N, D, a, T, or ¢.

The window. Let o = 2ay. We fix

1 T
KT = T Ty = KTX, 0<T<L logOD'

(B.1)

199
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This is the window of (8.1). Let Cj,s > 1 and C F2>1 be numerical constants such that,
once D is large depending on a, the bound

—F " < Cinstt +1+Tlog, (C4j/V),  1<j<2N, (B.2)
holds for every T > 0 and every bounded measurable W > 0, both on the torus and in
every container with V = [U| and K > K. Here log, x = max{logx,0}. On the torus,
(B.2) is the bound obtained in the proof of [112, Proposition 3.5] before the temperature is
restricted (see the proof of Proposition B.1); in a container, it is the corresponding bound
in the proof of Proposition A.9. Every threshold on D below is at least max{2Cy, et}
Then log(2C¢D) < 2log D, and in the window

T0 1 .
< < — > = .
T < logD = ¥ p>4>05 forevery =2t withte (0,1], (B.3)
Tlog(2CsD) < 2Tlog D < 21y = % < %. (B.4)
We set 5
Cinc = Cins + g mp = max{2, 4(CinC0‘+ + 1)} (B.5)

For j < 2N we have j/V < 2D, and (B.4) and « > 1 bound the right side of (B.2) by Cinca
in the window. The constant Cj, is numerical, and m( depends only on «.

Order of choices. The constants are chosen in the following order, and each depends
only on those chosen before it:

1. the spatial constants «g, ¢, 6y, by, and Creg of Section 8.1;

N

KT = 1/16 and To = KTXp,
Cine, and then my, by (B.5);

the prescribed base p1, and a base p’ € (0,1) for the six tests with 6(p’ e < p1 (for
p1 > 1 there is nothing to prove);

Hy;

F € (0,1], and then the time t € (0, f], with § = 2¢;

the fixed tilt A = log(2/p’) of the test for irregular visitors;

the threshold Dy = Dy(t);

the volume threshold K; = 100 of Lemma B.5.

In particular, xt, Cinc, and mg do not depend on p1, Hj, or t. The thermal threshold Dy (t)

is distinct from the density threshold Dpin of Section 10.3, which is chosen later and also
involves M and the constants of the surgery.

N

X ® NG
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B.2 Statements whose proofs hold at every temperature

The setting of [112, Section 2] involves the temperature only through g > 0: the killed
heat kernels are nonnegative, heat traces are finite at every positive time, and the Gibbs
variational principle holds for every T > 0. In [112], the standing range is0 < T < D!
[112, (2.1)], and the statements of [112, Sections 3-5] without an explicit range are proved
in it. Table B.1 lists the statements of [112, Sections 3-7] used to prove [112, Proposition 5.4
and Lemma 7.1]. For each statement whose proof holds for every T > 0, or for every
B > 6, the table records the reason, and we use the statement without change. The other
statements are extended in Sections B.3 to B.6. The endpoint-window length iy = D},
the mesh scales of (8.6), and the scale restrictions (8.10) are spatial; they are kept, and the
midpoint stays averaged, as in Remark 8.8.

Table B.1. Use of the temperature in the statements of [112] used to prove [112, Proposition 5.4
and Lemma 7.1].

Statement of [112]

Use of the temperature

Here

Lemma 3.1, cube energy

Lemma 3.2,
close-neighbor energy
Lemma 3.3, entropy

Lemma 3.4, normalized
insertion

Proposition 3.5,
particle-number bounds
Lemma 4.1, two-color
localization

Lemma 4.2, diagonal tilt

Proposition 4.3 and
Corollary 4.4, local
penalty and density in a
field

None: a kinetic inequality for hard-core
functions.
None.

Proved for every T > 0. Its error

—Tj— CT|O|(V~! + T%?2), including the
term V! from the zero mode of the torus, is
kept at every use.

None: its smallness condition is geometric.

Stated for 0 < T < D~1. Extended.

Proved for every T > 0. The color entropy
—TS(@), with S(@) < C + Egn,p, is kept.
Each sector of fixed color numbers is one
tensor product, with no binomial factor.
Proved for every T > 0. The term

T(2E,,G — log Mg) is kept; the gradient term
has no factor .

Standing range; the proof uses Proposition
3.5and T < 1. Extended.

Propositions B.1
and B.2
Proposition B.2

Propositions B.1

and B.2

Propositions B.1
and B.2
Proposition B.1

Proposition B.2

Proposition B.2

Proposition B.2
1), )
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Statement of [112]

Use of the temperature

Here

Propositions 4.5 and 4.6,
low and close counts
Proposition 5.1,
purification

Definition 5.2, regular
path

Lemma 5.3, free cutoffs

Proposition 5.4,
certificates

Lemma 5.5, marked
kernel

Lemma 5.6, trace
comparison

Proposition 5.7, trajectory
moment

Lemmas 6.1-6.3, Remark
6.4, and Corollary 6.5,
bridge estimates

Lemma 7.1, useful labels

Stated for 0 < T < D~1. Extended.

Only B > 4, so that the outer times /2 —t
are positive.

None: hy = D! is an endpoint-window
length on [0, 2¢].

None: free paths and bridges of duration 2¢,
or two legs of duration t.

Stated for 0 < T < D! and K sufficiently
large. Extended.

None: free kernels of duration é.

Proved for every real g > 0, and used at

q = B/6; the Holder step before it has the
exponents /(B —J) and B/, and requires
B> 4.

Standing range; the proof uses § > D in the
choice of the color gaps and Proposition 3.5
for the removal of particles. Extended.
None: deterministic estimates for free bridges
of duration t and 2¢; the scale restrictions
relate D to ¢, not to B.

None: deterministic on the event of a
certificate.

Proposition B.2
3), (4)

Propositions B.3
and B.4
Definition 8.3
Proposition B.3
Proposition B.4

Proposition B.3

Proposition B.3

Proposition B.3

Lemmas 8.7
and 8.9

and Remark 8.8
Lemma 8.9

B.3 Free energies and particle numbers

The next proposition extends [112, Proposition 3.5], which is stated uniformly in K > 100
and 0 < T < D~!. We follow its proof. We write cupe = 1/(641/3) for the constant of

[112, Lemma 3.1].

Proposition B.1. There is D1, depending only on ag, such that the following hold for every integer
K > 100, every N with D = N/V > Dy, every « € [ag/2,2n0], and every 0 < T < 1/ log D.
1. For 0 < j < 2N, the symmetric hard-core form domain of j particles on Ak is nonzero.
Hence 0 < Z;fw) < oo for every bounded measurable W > 0.

2. Fy > (Ccube/4)‘XN'

3. Fi/i<F/jfor1<i<j<2N,and Fy; > Fy + (Ceube/4)ak for 0 < k < N.
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4. F].(_W) — F].(:lw) < Cinett for 1 < j < 2N and every bounded measurable W > 0, with the
numerical constant Cinc of (B.5).
All quantities are computed on the same torus Ak, at the same exclusion distance r = « /D and

temperature T, with D = N/ V.
Used in: Propositions B.2 and B.3.

Proof. All particle-number comparisons keep the reference domain Ag, the exclusion
distance r, the temperature T, and the reference density D = N/V fixed; we establish
the nonzero form domains through 2N in part (1), before using their partition-function
ratios.

Part (1) is proved in [112] by inserting particles one at a time with [112, Lemma 3.4]
and the orbital V~1/2, starting from the vacuum. Its smallness condition is at most
C(2N)r®/V = 2Ca®/D?, and it does not involve T.

For part (2), we reserve half of the kinetic energy for [112, Lemma 3.3] with O = Ak,
and apply [112, Lemma 3.1] with }", n,(n, — 1) > N(D — 1) to the other half. As in [112],
this gives, for every T > 0 and every symmetric trace-one N-particle state ¢ of finite
kinetic energy,

o) _ ¢ CT CT%/?
Fl\lf\g)z C;be“(l_D71>_T_W_ 5
The last two terms are the error CTV (V! + T3/2) of [112, Lemma 3.3] divided by
N = DV; the term CT/N comes from the zero mode of the torus. In [112], the negative
terms are absorbed using T < D~ L. In the window, since N > 1003D and « > 1,

(B.6)

5/2
Tt CT N CT5/? L T Ct N Ct, < Ceube
N D logD  NlogD D(logD)>/2 8

once D is large depending on «g, uniformly in K > 100. For D > 4, (B.6) then gives
Fn(0) > (ceupe/4)aN, and the Gibbs variational principle gives part (2).

For part (3), [112], following [111, Proposition 3.3], shows that F;/j is nondecreasing
for 1 <j < 2N. The proof uses strong subadditivity of the entropies of the marginals of
the Gibbs state [98], the fact that taking a marginal preserves the hard-core form domain
and the kinetic energy per particle, and the variational principle. Writing S; for the
entropy of the i-particle marginal of the j-particle Gibbs state, strong subadditivity gives
Si/i > S;/j. Hence —TS;/i < —TS§;/j for every T > 0, which, together with preservation
of kinetic energy per particle and the variational principle, proves the monotonicity in
the window. With part (2), Fyix > (1 +k/N)Fy > Fy + (Coupe/4)ak.

For part (4), the insertion-frame argument of [112] distinguishes the last label, inserts it
with the normalized orbital of [112, Lemma 3.4] for w = V~1/2 and the plane waves eiry,
p € (2t/K)Z3, |p| < 1, bounds the frame operator of these insertions, applies Jensen’s
inequality in the spectral measure of each inserted vector, and returns to the symmetric
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partition function by positivity of the labeled kernel. These steps hold for every g > 0
and every bounded measurable W > 0: the old field terms are unchanged, and the new
one is nonpositive. For D large depending on «y, they give (B.2) with numerical constants.
In [112], the last term of (B.2) is absorbed using T < D~ L. In the window, j/V <2D and
(B.4) give Tlong(ij/V) < Tlog(2CfD) < a/4; hence, since & > 1,

_ . o
F]( W Fj(—1W) < Cinstt + 1+ 1 < Cinett.
The constant does not depend on W, including its size. O

B.4 Spatial estimates

The next proposition extends [112, Proposition 4.3 and Corollary 4.4], which are proved
in the standing range 0 < T < D1 of [112], and [112, Propositions 4.5 and 4.6], which are
stated uniformly in K > 100 and 0 < T < D~1. We follow their proofs. For a nonempty
set A C Lx and a configuration X of | < N points, let

fa(X) = ie—dw‘w, ka(X)=#{i:d(x;,A) <6, di(X) <2s0},
i=1

as in [112, Section 4.2], with sg = byD~1/3. These proofs impose on «y, ¢, 8y, and by the
requirements of [112, Propositions 4.5 and 4.6], with the constants of Proposition B.1.
These requirements involve no temperature, and they are preserved when ay is increased
and /, 0y, and by are decreased; we take the constants of Section 8.1 to meet them.

Proposition B.2. There are constants ¢, C > 0, independent of by, and a threshold Dy > D,
such that the following hold for every integer K > 100, every N with D = N/V > D,, every
a € [ng/2,2u), and every 0 < T < 19/ log D.

1. For every nonempty A C LLg, every 0 < | < N, every measurable W with 0 < W <1, and
every symmetric trace-one J-particle state o of finite kinetic energy,

F(iw)(g) — W > “[IEU(fA +cb0_3kA) — CD|A|}.

2. Forevery A C Lk, every 0 < | < N, and every measurable W with 0 < W < 1, we have
Ej_wYeato < CD|A]|

3. For every A C 1Ly, we have u{n, < D for every v € A} < e~°Pl4l,

4. For every A C L, we have u{NS! > 6,D for every v € A} < exp(—cfybgD?*/3|Al).

Used in: Propositions B.3 and B.4, and in Appendix A for the uses of the temperature.
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Proof. The proofs in [112] use [112, Lemmas 3.1-3.4, 4.1, and 4.2], which hold for every
T > 0 (Table B.1), and [112, Proposition 3.5], for which we use Proposition B.1. The
temperature enters only in the inequalities displayed below. We use T < 1/4 from (B.3),
and « > 1.

Part (1). For h > 0, let py, g5, and the inside region O;, be as in the proof of [112,
Proposition 4.3], so that |O;| < min{V,C(h +4)3|A|}. We apply [112, Lemma 4.1] to o,
with the distribution @ of the number of particles of the first color, its entropy S(w@), and
the inside and outside states (7}“ and (7].0‘“. Outside, Proposition B.1(4), applied j times
with the field W, gives

F @) > K-V > B — G
Inside, one third of the kinetic energy and [112, Lemma 3.3] with O = Oy, pay for the
entropy TS(O’}H), with the error —Tj — CT|O|(V~! + T3/2); the field costs at most j; and
the color entropy costs TS (@) < T(C + ]Egnp%). Since }; j@j = Eon z, the losses that are
linear in the inside number are at most

(Cinc“ + 2T -+ 1) ]E(ﬂ’lp% S Cu ]Ea-l’lpi,
and the remaining entropy error is at most
CT[1+|04|(VI+T%2)] < C(h+4)3|A|,

since T <1, |0, <V, and |A| > 1. These are the two inequalities of the proof of [112,
Proposition 4.3] that use the temperature: there, the first relies on [112, Proposition 3.5]
in its range, and the second uses T < 1. The term V! is kept. The rest of that proof,
namely the averaging over 1 with the density e™", the cell and close-neighbor energies
of [112, Lemmas 3.1 and 3.2], and the completion of the square, does not involve the
temperature, and it gives part (1) with constants independent of by.

Part (2). The left side of part (1) vanishes for the Gibbs state e P H} " / Z§_W), which
exists by Proposition B.1(1). Dropping k4 and using Y ,c4 1o < ef4, we obtain part (2),
as in the proof of [112, Corollary 4.4].

Part (3). Let A # &, and let the masks p, g, the squared cutoff ¢ with p? + |Vp|? +
|Vgq|? < C¢, the fraction 7, the number k = [7D|A||, the symmetric filling vector , and
the filling map U, f = (N_ijrk)l/zPsym (f ® ) be as in the proof of [112, Proposition 4.5].
The map U is an isometry, because the terms for different choices of the k added labels
have disjoint supports; it preserves the nonzero spectrum, and hence the entropy, of the
outside state. The binomial coefficient is its normalization, and no binomial term enters
the free energy. Since |A| < V, we have k < 5N, so all particle numbers below are at
most 2N. Proposition B.1(3) at N + k, and then Proposition B.1(4) applied j times, give

Ce

ube vk — Cinettj — Ck(1 41k /| Al).

Fn-j(@) > Ex_jix — Ck(1 +1k/|A]) > Fy + 1
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With a large and then # small, as in [112], and with D large, the last term is at most
(Ceube/8)ak, and k > yD|A|/2. Inside, [112, Lemma 3.3] with the full kinetic energy, on
the union of the interiors of the cells of A, gives ]-"]((T]m) > —Tj—CT|A|(V~1 4 T3/2). We
insert both bounds and the color entropy TS(@) < T(C + Eqn,,) into [112, Lemma 4.1].
For every symmetric trace-one N-particle state ¢ of finite kinetic energy, we obtain

Ccub
Fnlo) — Ey > %ww — (Cinett + 2T)Egn 2 — oty 42

— CT — CTIA|(V + T%/2)
> cpaD|A| — Coa Egng,
with cp = ceypelf /32, using T <1,V > 1, P>+ |Vp|>+|Vq|> < Cp,and D large to absorb
C|A]|.
For0 < A <1, letG= —Ang and L(A) = —loglEye_Z)‘ml’, and let og be the tilted
state of [112, Lemma 4.2]. That lemma, with |VG|*> < C)\zn(p and 2E;,G < 0, gives
Fn(og) — Fn < CEg ng + TL(A). With the previous display for ¢ = 0g, we obtain

CoaEgngp + TL(A) > cpaD]A], L'(A) = 2Eq,ny,
with C, = Cp + C. Let ' = min{cp/2,cp/(2C,) }. Whenever L(A) < a’D|A|, we have

TL(A) < a'D|A| < %wa,

since T < 1 < a. This is the only use of the temperature in the tilt, and the factor
D|A| appears on both sides. Then L'(A) > 2a’D|A| wherever L(A) < a’D|A|, and the
argument of [112] gives L(1) > a’D|A| and the bound exp[—(a’ — 2¢)D|A|] for the event
in part (3). The requirement 2/ < a’ involves no temperature.

Part (4). Let my4 be the Lipschitz enlargement of the close count in the proof of [112,
Proposition 4.6], which satisfies ma < ka, Ypea NS! < Cmy, and |Vmy|? < Csy2m4. For
G = Amy with 0 < A <5, [112, Lemma 4.2] and Mg > 1 give

./T"N(O'g) —Fy < (C/\zsaz +2T/\)1EggmA < (C + 1)IE'(7gmA,

since A < sp < 1/2and T < 1. Part (1) with W = 0 and | = N gives the lower
bound cab, 3I[Eggm 4 — CaD|A|, with ¢ independent of by. The rest of the proof of [112,
Proposition 4.6], namely the choice of by, the integration of the logarithmic derivative of
E yezAmA, and the exponential Markov inequality, does not involve the temperature. [

B.5 The trajectory moment

Lett € (0,1] and 6 = 2t. For a nonempty set A C LLg, let J4(w) be the number of sites of
A whose balls of radius 12 a path w on [0, ] visits. Let the path events E,;, Egjam, and
Eir, the exit count n(w), the sets O, with their cutoffs p,, and the coefficients

Ly = CA(n + 1)eCMmtDg=en®/tel/3 e — 1, Ce™¢/t, ;D™ for E = Euy, Egiamy Eires
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of the marked kernel be as in [112, Section 5.3 and Lemma 5.5], for D large enough that
this lemma applies; their Euclidean versions are written out in Section A.12. The sets
Oy may be the whole torus. With mg from (B.5), the color gaps and coefficients of [112,

Section 5.4] are
_ mp+n

gi’l - 7
)
The next proposition extends [112, Proposition 5.7], which is proved in the standing
range 0 < T < D! of [112]. We follow its proof and the colored comparison of [112,
Section 5.4] that precedes it.

%n — lnem0+n.

Proposition B.3. There are a numerical constant Cy and a constant C, independent of K, D, a, T,
t, and A, such that the following holds for every integer K > 100, every N with D = N/V > D,
also large enough, depending only on t and the spatial constants, for [112, Lemma 5.5] to apply,
every & € [no/2,2u), every 0 < T < 19/ logD, every A > 0, every E € {E.n, Eqiam, Eirr },
and every nonempty A C ILg. If (Co/8) Ly>02en < 1, then

N
log Eppur exp()\ y ]A(a)i)lg(wi)> < CD|A| Y. (n+1)% + RpslAl,  (B7)
i=1

n>0

where
Rpxs = COT(V™1 4+ T%2) Y (n+ 1)3 (motm)/(20T)

n>0

Moreover, uniformly in t € (0,1] and K > 100,

T0 n TS/Z
VlegD = (logD)5/2

T0 T05/2

log D * (log D)5/2

Rpks < C[ ]D‘mO/(4T°) <rp,

(B.8)

rp = C[ } —mo/(4n),

and rp — 0as D — oo,
Used in: Proposition B.4.

Proof. The proof of [112, Proposition 5.7] bounds the moment, with the bins truncated
at n < n,, by the colored comparison of [112, Section 5.4]: the marked kernel of [112,
Lemma 5.5], the color map, the pointwise domination of the tested slab kernel, the
symmetric trace identity, the Schatten Holder inequality with exponents /(B — ¢) and
B/6, the compression inequality, and [112, Lemma 5.6] at g = /4. These steps hold for
every 3 > 6 (Table B.1), and B > 6 by (B.3). As in [112], the smallness condition gives a
field Wo with 0 < Wy < (C/9) L<p, 210, < 1, and the comparison reduces the claim to
a bound on log(tr e~ PH/ Zn), where H is the colored operator with W subtracted. The
temperature enters this bound at the following places.
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The color gaps. In [112], mg is chosen so that g, /2 > Cipex + 1 and Bg, /2 > 1, the latter
using > D > 1. With (B.5) and ¢ < 2,

9n _ Motn

Bgn _ mo+n
_ > 1
2 25 -

> > =L (B.9)

Z % Z Cinc“—k + 1 Z Cinc“ + 1/

where the last inequalities use only f > 4 and my > 2.
(—uWo) _

The original color. For 0 < | < N and 0 < u < 1, we have 9, logZ]
BE; _uw, i Wo(x;). Proposition B.2(2), applied to covers of the sets O, by at most
C(n+1)3| A cells, gives, after integration in u,

Z(

ﬁCD|A| Y. (n+1)%5. (B.10)

n<tny

log

Removal and the gaps, paid once. By Proposition B.1(4) with W = 0, applied N — | times,
Zj/Zn < ePCinct(N=]) " The enlarged symmetric space decomposes into sectors with |
original-color particles and k, particles of color n, where | = N — Y, k,. Each sector
is one normalized tensor product of symmetric species spaces, with no multinomial
multiplicity, as shown in the proof of [112, Proposition 5.7]. We attach the factor ePCinc® to
each marked particle. With Wy < 1 and (B.9), the one-particle operator of color n then
satisfies, in the sense of forms,

—3A0, + n — Wo — Cinctt > —3A0, + %” (B.11)
This single inequality pays for the removal of the marked particles and for the attractive
tield Wy, and it leaves the positive gap g,/2. The insertion entropy of the removal is
contained in Cin by (B.4), and no other factor is charged for it. The variational principle
then bounds each marked canonical trace by that of —3Ap, + g5, /2. Since | is determined
by the occupations k;, dropping the restriction ), k, < N introduces no sum over .
The marked traces. For s > 0, the periodic Gaussian image sum and killing give
tre3s2on < C|O,|(V~1 +573/2), at every s > 0. Let &, be the ideal Bose grand partition
function of —3Ap, + g, /2 at inverse temperature B. Since Bg,/2 > 1 by (B.9),

efaﬁgn/z

log&, = tr e>Plon < C|Oy| (V—l 4 T3/2)e—ﬁgn/2.

a>1

The term V!, from the zero mode of the torus, is kept. Combining the last three steps
with |0, < C(n +1)3|A|, we obtain

C
log ZN ﬁ =-DIA] ) (n+1)35, + C|A| (V7! 4 T3/2) y (n 4 1)3%Pon/2,

0 n<ny n<n,
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The factor 6/pB. The comparison bounds the logarithm of the truncated moment by
0/B = T times the last display. This factor cancels the factor /6 of (B.10) exactly, and
it turns the second term into Rp g 5| A|, since Bg,/2 = (my+n)/(20T). The bounds do
not depend on 7., and monotone convergence removes the truncation, as in [112]. This
proves (B.7).

The remainder. By (B.3), T < 1/4, and § < 2; hence x = 1/(20T) > 1 and

Z(n + 1)36—(m0+n)x < o~ MoX Z(n + 1)38—11 < Ce~Mox,

n>0 n>0

Since ¢ < 2, this gives Rp g 5 < CT(V1+ T3/2)e_m0/(4T). The functions T s Te "o/ (4T)
and T — T5/2¢~"0/(4T) are increasing on (0,c0), and e~ "0/(4T) = pD=mo/(4%0) at T =
7o/ log D. This gives the first inequality in (B.8) for every 0 < T < 19/ logD, and the
second follows from V > 1. O

B.6 The joint certificate bound

The next proposition extends [112, Proposition 5.4], which is stated for D > Dy, 0 < T <
D! and K sufficiently large. We follow its proof in [112, Section 5.6], with the order of
choices of Section B.1. Certificates are those of Definition 8.4.

Proposition B.4. For each p1 > 0 there are Hy and t € (0,1], and for each t € (0, t] there is Dy,
such that, for every set A of distinct cell centers,

PP {no site of A has a certificate} < p'lA‘
whenever K > 100, D > Dy, « € [no/2,2w0), and 0 < T < 19/ log D.

Used in: Lemma B.5 and the proof of Proposition 8.5; also Appendix A.

Proof. We may assume p; < 1and A # @. Fix p’ € (0,1) with 6(p')1/® < p;. A site v has
no certificate if and only if one of six tests fails there: 1,(X(0)) < ¢D; NS(X(0)) > 6oD;
NS{(X(2t)) > 6oD; more than H;D paths visit the ball of radius 12 about v; some path
visiting this ball is not regular; at least 6yD paths visiting it have lifted diameter greater
than one. As in [112], it suffices to show that, for each test and each A’ C Lk, the
probability that the test fails at every site of A’ is at most (p’)/4’l. Indeed, given failures
at every site of A, we assign a failing test to each site. There are at most 6/4/ assignments,
in each some test is assigned to a set A’ with |A’| > |A|/6, and the union bound gives
(6(p")1/0)lAl < p‘lA|. No independence between sites or between tests is used. Below, rp
is the remainder of (B.8); it depends on neither ¢, K, nor T, and it tends to zero as D — co.
We also use the bound ¥, (n +1)33¢, < C A/\e}s/ 3 from the Gaussian tail of the bins, and
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the same bound without the factor (7 + 1)3 [112, Section 5.6]; here C, is bounded for A
in bounded intervals, uniformly in t € (0, 1].

Endpoint tests. Since B > 6, [112, Proposition 5.1] shows that X(0) and X (2¢) have law
u under PP, By Proposition B.2(3) and (4), the three endpoint tests fail at every site
of A’ with probabilities at most e~Pl4'l and exp(—cybyD?/3| A’|), and both bases are at
most p’ for D large.

Visitors. We take E = E,j;, for which e = 1, and A = ¢/t with a constant ¢’ € (0,1].
Then Y, 50, < Cc’'t with C independent of #, so the smallness condition of Proposi-
tion B.3 holds for every t € (0,1] once ¢’ is small, and the first term in (B.7) is at most
CsAD|A’| with C4 independent of t. If every site of A’ has more than H; D visitors, then
Y. Jar(w;) > HiD|A’|, and the exponential Markov inequality and Proposition B.3 bound
the probability by

exp{[—A(H1 — C4)D +rp]|A'|}.

We choose Hy = C4 + 1. For each t € (0, 1], the base exp(—c'tD + rp) is at most p’ once
D is large depending on t. Decreasing ¢t does not affect H;.

Visitors of large diameter. We take E = Egjayy and A = 1. Then 6115/ 3 < Ce /!, and both
Y, 7 and Yo, (n +1)35, are at most Ce™/f. We choose f € (0,1] such that, for every
t € (0,1], the smallness condition holds and the first term in (B.7) is at most (6yD/2)|A’|.
If every site of A’ is visited by at least D paths of diameter greater than one, then
Y Jar(wi)1g(w;) > 6pD|A’|, and the probability is at most exp[— (69D /2 — rp)|A’|] <
(p")4l for D large. We now fix t € (0, .

Irreqular visitors. We take E = Ej;; and A = log(2/p’). Then e}E/ 3 = ,D4, so that
Y. (n+ 1)3 wy < Cp//tD_‘l; the smallness condition holds for D large, and the first term
in (B.7) is at most C,y ;D3| A’|. If every site of A’ is visited by an irregular path, then
Y Jar(wi)1p(w;) > |A’|, even if one path visits several of these sites. The probability is at
most

exp[—(log(2/p") = CpryD > —rp) |A]] < (p)*]
once Cp/,tD_3 + rp < log2. Here the remainder enters once per site, without a factor D,
so rp — 0 is needed.

The threshold. Let Dy = Dy(t) be at least D5, at least the thresholds of the six tests
above, and large enough that the scale conditions after (8.6) hold and [112, Lemma 5.5]
applies. None of these thresholds depends on K or T. O

B.7 The volume threshold

Lemma B.5. The bounds of Propositions B.1 to B.4 hold for every integer K > 100 and every
0 < T < 19/ log D, with thresholds on D and constants that depend on neither K nor T; no
relation between B and K is used. Consequently, the volume threshold of Proposition 8.5 can be
taken to be K; = 100.
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Used in: the proof of Proposition 8.5, and Remark 8.1.

Proof. Propositions 3.5, 4.5, and 4.6 of [112] are stated uniformly in K > 100, the constants
of [112, Proposition 5.7] do not depend on K, the bounds of [112, Lemma 5.3] are uniform
in K, and, by the convention of [112, Section 2], the constants of [112, Proposition 4.3
and Corollary 4.4] do not depend on K. The marked kernel of [112, Lemma 5.5] allows
O, to be the whole torus and sums over the lifts of the endpoints, so it requires no
injectivity of lifts. The proof of [112, Proposition 5.4] combines these statements with
[112, Proposition 5.1], and it imposes no other condition on K. In the extended proofs,
the volume enters only through the following explicit terms, each of which is bounded
uniformly in K > 100:

1. the term CT/N in (B.6), which is at most CTO/(1003D10g D), since N = DV >
100°D;

2. the terms CT|O,|V~! and CT|A|V~! from [112, Lemma 3.3] in the proof of Proposi-
tion B.2, which are at most CT and CT|A]|, since |O,| < Vand V > 1;

3. the term 19/ (V log D) in (B.8), which is at most 79/ log D.

The temperature enters through (B.3), (B.4), and the thermal errors displayed in Sec-
tions B.3 to B.5. Each of these errors was bounded either by means of T < 1, or by the
value at T = 19/ log D of an increasing function of T, namely a sum of terms T” and
Tae—m0/(4T) 5 > 0, with coefficients that do not depend on T. The bounds therefore
hold for every 0 < T < 19/ log D, including the limit T | 0. No step compares B with K.
Hence the thresholds Dy, D5, and Dy(t) depend only on the constants of Section B.1 and
on p; and ¢, and the propositions hold for every K > 100. O

Proof of Proposition 8.5. We take xr = 1/16, as in (B.1), and K; = 100, as in Lemma B.5.
Given p; > 0, Proposition B.4 provides H; and f € (0,1], and, for each t € (0,f], a
threshold Dy such that (8.8) holds whenever K > Ky, D > Dy, a € [ag/2,2xp], and
0<T<1/logD. O
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