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Abstract. In this paper, we study a hierarchical supersymmetric model
for a class of gapless, three-dimensional, weakly disordered quantum sys-
tems, displaying pointlike Fermi surface and conical intersections of the
energy bands in the absence of disorder. We use rigorous renormalization
group methods and supersymmetry to compute the correlation functions
of the system. We prove algebraic decay of the two-point correlation func-
tion, compatible with delocalization. A main technical ingredient is the
multiscale analysis of massless bosonic Gaussian integrations with purely
imaginary covariances, performed via iterative stationary phase expan-
sions.

1. Introduction

An important conjecture in mathematical quantum mechanics is that disor-
dered, noninteracting, 3d quantum systems display a localization/delocalization
transition as a function of the disorder strength [1,7]. The simplest model that
is expected to give rise to such transition is the Anderson model, described by
a random Schrodinger operator

H,=-A+4V,, on (2(Z3) (1

with —A the lattice Laplacian and V,, a random potential, e.g., (V,v)(x)
w(z)(x) with {w(x)},ezs 1.i.d. random variables with variance O(1).
From a mathematical viewpoint, a lot is known about this problem for
strong disorder, |y| > 1. There, one expects wave packets not to spread in
time, and transport to be suppressed (zero conductivity). This phenomenon
has been rigorously understood for general d-dimensional models starting from
the seminal work [41], where a KAM-type multiscale analysis approach to lo-
calization was developed, and later via the fractional moments method [3]. See
[6] for a pedagogical review of mathematical results on Anderson localization.
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Instead, for small disorder much less is known from a rigorous viewpoint.
In three dimensions, one expects nontrivial transport and an emergent diffusive
behavior of the quantum dynamics. Unfortunately, so far no fully satisfactory
rigorous result is available on this problem. Results have been obtained for tree
graphs and similar structures [4-6,13,14,40,51,52,69]. The analogous problem
for random matrix models is much better understood; see [32] for a review
of recent results. Concerning short-ranged lattice models, important progress
has been obtained in [33-35], where diffusion for the Anderson model has been
proven in the scaling limit, and in [27,28], where a localization/delocalization
transition for a supersymmetric effective model has been established. (See also
[24] for more recent extensions.)

The starting point of [27,28] is a mapping of the disorder-averaged cor-
relations of the Anderson model into those of an interacting supersymmetric
quantum field theory model. This mapping was first introduced in physics in
[30] (see also [75], for a related approach based on the replica trick) and allows
to import field-theoretic methods to study random Schrodinger operators. Let
us briefly describe it. Consider a general class of random Schrodinger opera-
tors, H, = H +~V,,, with H a short-ranged lattice Schrodinger operator, on
a finite sublattice A of Z3. Let G, (z,y; u — ic) be the Green’s function:

G, (z,y; u—ig) := <6I’.W6y> . (1.2)
The parameter 1 € R plays the role of chemical potential, while £ > 0 intro-
duces a regularization of the Green’s function. The relevant setting for weakly
disordered metals is p € o(H) (as L — o00). It is well known that the Green’s
function can be represented as the covariance of a Gaussian Grassmann field,
as follows:

J Maen dvddey e Dyg oy
[ Myen dvoi dyz]e=(Fcatem)

with 1 := —i(H, — p) + ¢; the reason for the multiplication by the trivial
factor ¢ will be clear in a moment. The denominator is the determinant of the
matrix C !, which is a random object; as a consequence, the expression (1.3)
is not very useful for the purpose of computing the disorder average.

The key remark is that the reciprocal of a determinant can be written as
a compler Gaussian integral:

iGy(x,y; p —ie) = , (1.3)

ﬂ?w(x,y;u-—is)

zeEA zEA
(1.4)

Suppose that V,,(z) = w(x), with {w(x)} i.i.d. Gaussian variables with variance
1. One has, by the Hubbard—Stratonovich formula:
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iE,Gy(x,y; u — ig)
— /D[Wﬁ] e—(wﬂc*w*)e—wﬂcﬂaﬂe—xZz(¢;¢;+w;w;)2¢;¢;

(1.5)

where D[, ] = [[I,ep dvddp; ][[1,ep desde, ], the inverse covariance is
C~! = —i(H — p) +¢ and X\ = v2/2. The same trick can be applied to rewrite
the average of the product of Green’s functions, by introducing internal de-
grees of freedom for the fields, labeling different copies of G,,. Internal degrees
of freedom for H (e.g., spin or sublattice labels) can also be taken into account
in a similar way.

Equation (1.5) is an exact formula for the averaged Green’s function of
the model on a finite volume. It allows to recast the problem of computing the
averaged Green’s function for a random Schrédinger operator into a statistical
mechanics/quantum field theory problem. The factor ¢ allows to circumvent
the fact that the operator H — u need not be positive. Moreover, the parameter
€ > 0 allows to avoid singularities in the determinant at the denominator and
to make sense of the complex Gaussian integrals. The problem we now have
to face is to construct this interacting quantum field theory model for A\ small,
uniformly in the volume of the system and as e — 0.

A formal approach often adopted in the physics literature is to perform
a saddle point analysis for the Gaussian superfield ®* = (¢*, 1)*); see [31] for
a review. As a result, one obtains remarkable predictions about the behavior
of the systems, such as the emergence of random matrix statistics for the
eigenvalue distribution of H,,. Making this strategy rigorous, however, presents
very serious mathematical challenges, which so far have been rigorously tackled
only for a class of effective supersymmetric models, [23,27,28], or in the context
of random matrix models (mean field regime) [71,72].

Another possibility, less explored from a rigorous viewpoint, is to apply
rigorous renormalization group (RG) methods to construct the Gibbs state
of the interacting supersymmetric model for small A, that is to evaluate the
integral in Eq. (1.5) via a convergent multiscale analysis. Similar methods
have been recently used in [59], for an analysis at all orders in renormalized
perturbation theory of the correlation functions of an effective supersymmetric
model of graphene in the presence of random gauge fields. See also [15,56,57,
68] for earlier approaches to disordered systems via a combination of RG and
random matrix techniques. For quantum systems with quasi-random disorder,
rigorous RG techniques have been used to prove the existence of localization
in the ground state of the interacting fermionic chains [62].

In the present context, the most serious difficulties one has to face in a
nonperturbative application of RG methods are:

(i) the large field problem, due to the unboundedness of the bosonic fields;
(ii) the infrared problem, which arises whenever p lies in the spectrum of H;
(iii) the presence of a purely imaginary covariance for the bosonic integration.
The goal of this paper is to present a rigorous solution to these problems, in
a simple yet nontrivial case. As usual in condensed matter physics models,
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the geometry of the Fermi surface determines how severe are the infrared
divergences appearing in the naive perturbative expansion. In particular, in
the context of interacting fermionic systems, the rigorous study of the ground
state of models with general extended Fermi surfaces is so far out of the reach
of the existing rigorous RG methods. Important progress has been achieved
in [25,26], for the low-temperature construction of jellium, in [17], for low-
temperature analysis of the 2d Hubbard model on the square lattice, and in
[36], for the Fermi liquid construction of 2d models with asymmetric Fermi
surface.

Here, we shall consider a class of 3d quantum systems with pointlike
Fermi surface; these are models for Weyl semimetals; see [8] for a review. Weyl
semimetals are a class of recently discovered condensed matter systems [50]
that might be thought as a 3d generalization of graphene. In these models,
the (translation invariant) Schrodinger operator H can be written as H =
Jes dk H(k), with H(k) the Bloch Hamiltonian of the model, k the quasi-
momentum of the particle, and T? the Brillouin zone. The energy bands of

H (k) display conical intersections at the Fermi level u, at a finite number of

Fermi points, also called Weyl nodes, k = k%, o =1,...,2M. As a consequence
of this fact, one has, up to oscillating prefactors:
, 1 1
G(x,y; 1) :/ di et =) ~ as ||z —y| — oo. (1.6)
T8 HEk)—p =yl

It turns out that the reduced dimensionality of the Fermi surface allows to use
RG methods to construct the low/zero temperature interacting Gibbs state
of the model, both in two (corresponding to graphene-like systems) and in
three dimensions, and to prove universality results for transport coefficients;
see [45-49,60,61]. We refer the reader to [58] for a review of recent applications
of rigorous RG methods interacting condensed matter systems.

Here, we shall focus on three-dimensional disordered Weyl semimetals, in
the presence of weak disorder and no interactions. Heuristic perturbative anal-
ysis suggests that disorder is irrelevant in the renormalization group sense; see
[37,38,55] for early renormalization group approaches to disordered semimet-
als. Nevertheless, the emergence of localized states at the Weyl points for weak
disorder has been recently proposed in [67] and then challenged in [21]; see also
[22] and references therein for numerical simulations, showing that the delo-
calized phase in Weyl semimetals with well-separated nodes is robust against
weak disorder. From a rigorous viewpoint, the stability of the Weyl phase
against weak quasi-periodic external potentials has been recently proved in
[63]. In this paper, we shall consider a SUSY hierarchical approzimation for
disordered Weyl semimetals: The connection between the hierarchical model
and the original lattice model lies in the scaling of the superfield covariance,
which will be chosen so to match the decay properties of the massless Green’s
function of the original model, Eq. (1.6). Let us also point out that our model
describes an interacting SUSY field associated with one Weyl node: from the
point of view of Weyl semimetals, it is relevant for the description of random
potentials that do not couple different Fermi points.
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Hierarchical models played an important role in the development of rig-
orous RG methods [16,19,29,42,43]. For instance, we mention the study of the
hierarchical ¢} theory [43], which paved the way to the construction of the full
lattice o} theory [44]. The connection between the two models is provided by
a cluster expansion [44], technically similar to a high-temperature expansion
in classical statistical mechanics. See also [10,11] for a recent extension of this
result to SUSY ¢4, relevant for the study of the weakly self-avoiding walk, and
[12] for a detailed discussion of the hierarchical approximation of the model.

Hierarchical models have also been considered in the context of ran-
dom Schrodinger operators [20,53,54,65,73,74]; see also [64,66] for discussions
about the connection with the Anderson localization/delocalization transition.
There, the model is defined on a one-dimensional lattice, and the range of the
hierarchical hopping is tuned to fix the effective dimension of the system. The
works [53,54,65,73,74] prove that, as long as the hopping is summable, the
model is in the localized phase.

In this paper, we rigorously construct the SUSY hierarchical version of
3d Weyl semimetals with well-separated Weyl nodes, and we prove algebraic
decay of correlations; the decay exponents are the same as those of the non-
disordered model. Our RG analysis is inspired by the block spin transformation
of [43,44]; in particular, the study of the bosonic sector of the theory is per-
formed thanks to the careful control of the growth of the analyticity domain
of the effective action as a function of the complex bosonic field, and to the
iteration of suitable analyticity (Cauchy) estimates. With respect to [43], an
important simplification in our case is due to the fact that the interaction
(hence the disorder) is irrelevant in the renormalization group sense. However,
in contrast to [43], the Gaussian covariances are purely imaginary, which means
that the single step of RG has to be performed exploiting oscillations. Also,
one has to deal with the extra presence of fermionic fields, which makes the
analysis considerably more involved with respect to a purely bosonic theory.
A key role in our construction is played by supersymmetry, that allows to re-
duce the number of running coupling constants and to prove the equality (up
to a sign) of fermionic and bosonic correlations. If combined with a suitable
cluster expansion, we expect our result to extend to the full lattice model,;
we postpone this study to future work. The first application of cluster expan-
sion techniques and RG methods to QFT models with complex covariances we
are aware of is the work [9], on the construction of the ultraviolet sector of
interacting three-dimensional lattice bosonic systems. Recently, a cluster ex-
pansion for supersymmetric lattice models with imaginary covariance, relevant
for disordered quantum systems, has been developed by one of us in [39]. This
expansion allows to study the localization regime, for strong disorder and for
all energies, or for weak disorder and away from the unperturbed spectrum.
We expect the combination of these tools with multiscale analysis to shed light
on delocalized phases, at least in cases in which the disorder is irrelevant in
the renormalization group sense.

The paper is organized as follows. In Sect. 2, we introduce the model
we will study, and we will state our main result, Theorem 2.2. In Sect. 3, we
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develop the RG method that we will first apply to the construction of the
effective potential of the theory. Then, in Sect. 4 we apply this strategy to the
computation of the two-point function of the model, which allows to prove our
main result. Finally, in Appendix A we discuss the flow of the counterterm
fixing the choice of the interacting chemical potential; in Appendix B, we
prove some key technical results, while in Appendix C we discuss the (super)
symmetries of the model.

2. The Model

2.1. The Hierarchical Gaussian Superfield
Let N € N, L € 2N. Let A C N? be the set:

A::{x€N3|0§mi<LN,i:1,2,3}. (2.1)

Let A := L='A N N3, Later, it will be convenient to look at A as being
covered by disjoint blocks Bil) of side L and labeled by z € A(D:

BY = {x€A|zi <Lz < 241, i:1,2,3}.

A= |J BY. (2.2)
z€AM)

More generally, for any 1 < k < N, we set A®) := L=%A N N3. Obviously,
AFHD) « A We set, for any z € A®)| with the understanding A®) = A:

B® = {z e A* Y|z <L 'z, <z+1,i=1,23},
AR = ) BW. (2.3)

zeAN(R)

See Fig. 1. Given = € A, the box B containing = is B(LlL),lmy where |a]
denotes the vector in N® which approximates a from below. Notice that the box
B® containing [L~'z] € AW is BEQL),%J and so on. In this way, one defines a
hierarchy of boxes, where a box at a given scale contains the lattice points of
the previous scale. We are now ready to introduce the hierarchical Gaussian
superfield. Roughly speaking, one associates with any point z € A a sum of
independent Gaussian variables, each of them corresponding to a box within
the hierarchy described above. We will follow the definition of the hierarchical
model of [43], which captures the main features of the multiscale decomposition
of the full lattice Gaussian field [44]. We define a complex Gaussian field ¢, ,
and a pair of Grassmann Gaussian fields w;: o Vzo as follows, for all x € A,
and for all spins o =T]:

N-1 N-1
— —h (R) + —h (R)£
¢9:7U E Z L A\_L*hzj Cqﬁ,\_L*h*la:j,o ) wa,a; T Z L ALL*’LzJ (wvlL*h’li’LU
h=0 h=0

(2.4)
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FIGURE 1. Two-dimensional example of the hierarchy of
blocks, with L = 2 and N = 3. The small circles are the
lattice sites, elements of A = A(®), The smallest squares con-
stitute the blocks B(Y), which, if identified with their labels,
form the lattice A(Y). The smallest blocks containing B() are
the blocks B®) and so on. Notice that blocks are labeled by
referring to the coordinates of the bottom left element they
contain, here highlighted as black circles, or continuous-line
blocks

for suitable independent complex Gaussian fields ngh) and Grassmann Gaussian

fields §1(L}h)i7 whose covariance will be defined in Eq. (2.10). The function A is
the scale-independent local version of the kernels that appear in the block-
spin transformation [44]. Tt is chosen so that A, = +1, for all y € A with
ZyeBQ) Ay, =0forall z € A(l), and it is invariant under translations by L in
each direction.

Recall the defining properties of Grassmann variables':

CrioCinor T G Chio =0
Jactr, oo facr, i, =1, (25)

(h)e
W,x,0

1 As usual, the symbols {d¢
(h)e }

,x,0 0"

} form a Grassmann algebra, anticommuting with the alge-

bra generated by {
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for all possible choices of the labels. Notice that, in Eq. (2.4), the fields

Cw (L-h—1g]07 C;hL)Li,h,li ., are labeled by the same points |[L=h1z| € A+D)

that label the blocks BY Y.
Setting ¢~ := ¢ and ¢T := ¢, we shall collect both complex and Grass-
mann fields in a single Gaussian superfield @;‘F,U:

Oy = (0200 Vo) - (2.6)

Setting also C(hH = C(h), ((h)f = C(h), we shall also introduce single-scale
superfields gé’il :(vhc)ri =
superfield ®+ as:

(C(m o ((h)i) In terms of those, we rewrite the

N—-1

— h
=Y LA (2.7)
h=0

Equation (2.7) defines the hierarchical Gaussian superfield. Notice that the
term in the above sum labeled by a given h varies on the length scale L", and
it is of size L~". In particular, replacing the above sum by a truncated sum
starting from the scale k, one obtains a field that varies on length scale LF,
and it is of size L~*. For later convenience, it is useful to rescale this truncated
field, in such a way that it varies on scale 1, and it is of size 1, for all £ > 0.
We introduce, for all z € A

N—-1

(I)(>k):|: LF Z L~ ALL thQfJ<[L hlLkg| g (28)
h=k

Notice that @&?Uk)i satisfies the recursion relation:

(>k)+ _ 15 (2k+1)+ (k)
¢, =L" @LI/LJ +Az<mLJ,g~ (2.9)

This decomposition has a clear meaning: the field @;izk) is written as the sum

of a term which is constant in the block BEZ-/TJ)’ the average of the field in the
block, plus a fluctuation with zero sum in the same block.

We shall choose the covariance of the independent single-scale superfields

¢ as, for § = ¢,
h h)—
Cé;g)’a/(l‘,y) = <€ﬁ(70)a|.L7h 1ngﬁ o/, L—h— 1y>
= _iéa,a’(SLL*hrflzJ,LL*hflyJ . (2.10)

Thus, the covariance of the full superfield is:

CihY ZL o) ()

tio.0

_5 —i N A Aoy 911
= g, o R
h=k(z,y)
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where d(z,y) is the hierarchical distance between x and y:

d(z,y) :== L*@Y)  k(z,y) == min{k € N: [/LFD | = |y/LEHD |},
(2.12)
Notice that this covariance mimics the real space algebraic decay of the Green’s
function of the full lattice model, Eq. (1.6). In particular, the algebraic decay
of the covariance implies that the Gaussian superfield is massless.

2.2. The Gibbs State of the Interacting Hierarchical Model

The goal of this paper is to study weak perturbations of the massless Gaussian
superfield defined in the previous section. We define:

D)= A (OF @) +ip Y (BF-®;) (2.13)
zEA TEA
where (O - @) =" [¢F b, , + f b, ] The first term plays the role of
the many-body interaction for the buperﬁeld while the second term will fix the
chemical potential of the system and will be suitably chosen later on. Given
an analytic function P(®), with ® as in Eq. (2.7), we define, for A > 0 and
Il < CIAL:

ﬁ du(d”))} eV P(),
h=0

N—-1
Py =5 |

dp(C™) = TT auc®) . du(c) = dpo (¢S dpa(CS) |

2EA(+1)
dpg(¢) 1= — | T dg{ragiy | emiFomn Gieiine (2.14)
o=T]

Fermionic integration, § = 1, is defined in Eq. (2.5), while for bosonic integra-
tion, § = ¢, we use the convention dCéhi;dC;hi; = 7~ 'dRe ngyadlm C;hiyg.
The minus sign in front of the RHS of last equation in (2.14) is for
S . . (h)\ —e3 ORI
normalization purposes; indeed, lim,_,q+ fdﬂ¢(C¢,z) e Clo=1l5305030 = 1
[ dpy (C(h’;) = 1. It is important to notice that although Hg;ol [Locam dud)(gé}fﬁ)
does not provide any decay, the integral is well-defined for all A > 0 by the

presence of the quartic interaction.
The normalization factor Zy is the partition function of the model,

N-1
zv= [

II du(C(h))] eV (2.15)
h=0

as discussed in Appendix C, Zx = 1 by the localization theorem of supersym-
metric integration, [18,70].

Remark 2.1. In the following, we shall use the symbols C, C K, K for generic
universal constants. Whenever a constant will depend on L, we shall denote it
explicitly, i.e., with the symbol Cp.



3508 G. Antinucci et al. Ann. Henri Poincaré

2.3. Main Result

In this paper, we shall construct the Gibbs state of the hierarchical SUSY
model. In particular, we shall focus on the two-point correlation function; the
same methods can be extended in a straightforward way to all higher-order
correlations. The next theorem is our main result.

Theorem 2.2. There exists Ly € 2N such that for all L € 2N, L > Ly, and for
all0 < 0 < 1/2, N € N the following is true. There exists X independent of
N such that for all 0 < X\ < X there exists a unique function pu = pu()\) € C,
lu(N)| < CIA| and a constant K > 0 such that, for all x,y € A:

< Iz¢;’,y>N = _< J,xw;’,g)N

_7:60-,0—/ iv: ALL7h+1mJALL7h+1yJ

= +En(z,y)
d 2 2(h—k) ’ ’
@9 ) L
(2.16)
with: )
<K———. 2.1
En(z,y)| < )" (2.17)

Remark 2.3. The constants A and K only depend on L and 6.

The proof of Theorem 2.2 is based on rigorous renormalization group
methods. The parameter p plays the role of bare chemical potential; techni-
cally, its choice allows to control the relevant direction of the RG flow and to
prove the convergence to a Gaussian fixed point. In the original lattice model,
the choice of p would correspond to a shift of the Fermi level associated with
the Weyl phase, induced by the disorder. We stated the theorem for u € C; we
believe that with some extra effort one could actually prove that p € R, but
we will not need this improvement in our analysis. Notice that for a general
disordered lattice model u has to be real, since otherwise the Green’s function
would decay exponentially fast by a Combes—Thomas estimate.

As mentioned in the Introduction, the main difficulties in the RG analysis
are due to the massless covariance of the superfield, to the unboundedness of
the bosonic field (large field problem) and to the fact that the covariance is
purely imaginary. In order to perform the single-scale integration in the RG,
one has to exploit oscillations in the Gaussian integration.

Relation with the full lattice model. Before discussing the proof, let us briefly
comment on the relevance of this result for the understanding of the behavior
of the full lattice model, beyond the hierarchical approximation. As discussed
in the Introduction, the supersymmetric representation can be used to study
the averaged resolvent of the lattice model, with Gaussian disorder:
1

—i(H, —p)+e
Notice that we will not be concerned with the average of the absolute value of
the resolvent, which is expected to diverge as ¢ — 0. Our analysis focuses on

E, (z,y) , e>0. (2.18)
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a hierarchical approximation of the SUSY field-theoretical representation of
the averaged Green’s function. More precisely, our hierarchical field is related
to the quasi-particle field associated with one conical intersection; from the
point of view of the original lattice model, this would amount to introducing
a momentum cutoff in the covariance of the disorder, which has the effect of
keeping the Fermi points decoupled.

The resolvent can be used to compute the Fermi projector in a finite
volume, via functional calculus [2,6]:

dz 1

RS = n QUL+ Q) (19)

where C,, is the counterclockwise path in the complex plane, (—oo — i) —
(w—1) — (u+1i) — (—oo + 1), and where:

At w= o [
1 w M -—271_ o ni77+N*Hw7
I 1 1
H,—p):=— d — 2.20
@( 2 2me o [u—i—i—,u—Hw u+i+pu—H, ( )

Here, we are assuming that the point x does not belong to the spectrum of H,,
(which consists of eigenvalues, since we are in a finite volume); as discussed
below, this is true with probability one. The w integration in ()2 converges
absolutely, uniformly in all disorder realizations. Moreover, a Combes-Thomas
estimate [2] gives |Qo(H, — 1)(z,y)| < Ce~clz=vl uniformly in the disorder
and in the system size. Consider now the )7 term. Let v be the disorder
strength, recall Eq. (1.1). The following bound holds true, for a broad class
of disordered lattice models in a finite volume [3] (including the finite volume
version of (1.1)):

IP’W(’le_Z(x;y)‘zt)ghct, VE> 0. (2.21)

This estimate implies that, uniformly in z,y and in the system size, and for
some C. ¢ < 00, see (2.12) of [3]:

1 0
)|
In particular, the probability that any point ;1 € R belongs to the spectrum of
H,, is zero; hence, Eq. (2.19) holds true for almost all disorder configurations.
Moreover, the bound (2.22) together with the estimate |(H,, —z)~(z;y)|* 7 <
|Im z|°~! can be used to prove that the quantity E,(H, — p — in) " (2;y)
is absolutely integrable in 7 € [—1;1]. Therefore, we can interchange the 7
integration with the average over the disorder:

I 1

Thus, one can deduce decay properties of the averaged Fermi projector starting
from the decay properties of the averaged Green’s function. This is exactly
what we study in the present paper, in the hierarchical approximation, at the

Ew‘ <C,e., YO<O<I1. (2.22)
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most singular point 7 = 0. We prove that the averaged Green’s function at
n = 0 decays as ||z —y|| =2 at large distances (as in the disorder-free case). More
generally, for n # 0 a straightforward extension of the analysis performed in
the present paper would give a decay at most as ||z — y||~2e~"1z=¥ll for the
hierarchical approximation of the resolvent. Therefore, based on our result for
the hierarchical approximation, the natural conjecture for the full lattice model
is that:
1

[z —yll®
Notice that this is not what happens in the regime of strong disorder, where
one has the fractional moment bound B, |(H,, — 2)~(z,y)|? < Ce=cl==vl for
0 < 6 < 1, an estimate which can be used to prove Anderson localization. (See
[6] for a review.) In particular, the fractional moment bound implies that [2]:

Eu|P(H, < p)(z,y)| < Cecllz=vll (2.25)

E.P(H, < p)(z.y) ~ as o~y oo (224)

As discussed in the Introduction, in order to extend our main result, Theo-
rem 2.2, to the full lattice model, one has to combine the RG analysis intro-
duced in this paper with a cluster expansion; we defer this nontrivial extension
to future work.

3. Renormalization Group Analysis: The Effective Potential
Flow

In this section, we discuss the renormalization group analysis of our model.
We shall start by computing the effective potential of the theory, at all scales.
The main result is the expression (3.143), for the effective potential on an
arbitrary scale. This will play an important role in the computation of the
two-point correlation function, postponed to Sect. 4.

3.1. The Effective Potential

The Gibbs state of the model will be constructed in an iterative fashion, inte-
grating the fluctuation fields starting from the scale h = 0 until the last scale,
h = N. A key role in this iterative strategy will be played by the study of the
following map (recall Eq. (2.9)):

UPHD (@Y = TR UM (92N

TraU ™ (@) = Nl(h) /du@(h))u(h)(rl@(zhm + Acth)
UOD (@) = ~V(E@E) (3.1)

where (L=1®EMHD 4 A, - = L—1<I)(§/h£rjl<)f + A,;CEZ}LJ , and where the

normalization factor N’ is given by:

N = /d,u(C(h))U(h) (AC(h)) ) (3.2)
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The main simplification introduced in the hierarchical model with respect to
the original lattice model is that, on any scale h, the argument of the integral
factorizes: UM (B(ZM)) = [Licamw U(h)(¢’§;h)). Therefore, for all z € A one
has the following local version of the map defined in Eq. (3.1):

U ht1) ((I)(Zthl)) _ tRGU(h) ((I);Zh))

lz/L]
1
h) (& (>h (h) h —1 5 (>h+1) (h)
traU™M (@) = 5 / duClayry)  TT UM ETRY + Ay
yeBHD
Lo/ L]
U@ (@E0)) 1= = MEZIT-2207) —in(@=0F-2(207) (3.3)
with normalization factor:
h) ._ (h) h
N -—/dN(CLz/LJ) H U ) yCLg/LJ) (3.4)
(h+1)
YEB2 /L)

The assumption A, = £1, Zyes‘” A, = 0 implies:

h+1) (>h+1
Ut (<I>WLJ )

) B gy (2ht1) () \pr(h) g (2htD) 0
/d“ Clayey) U @ L+ ) U (@)Y /L = ¢ (3]

L3
2

L3
2

N® :/dH(CLz/LJ) [ (U™ (¢ny)] (58

The main technical goal of this paper is the control of this map. We shall prove
that, as N — oo, the iteration (3.5) converges to a unique Gaussian fixed point,
for a suitable choice of the bare chemical potential p. In the following, we shall
drop the dependence of the superfields on the scale and position labels, since
they will play no role in the study of the single step of the iteration.

3.2. Integration of the Scale Zero

In this section, we will discuss the first iteration of the map defined in Eq.
(3.3). The iteration of the map on later scales will be performed inductively;
the correct inductive assumptions will be motivated by the discussion of this
section.

3.2.1. Settmg Up the Integration. Given two superfields ®* = (¢F, %) and
¢t = ((¢ C¢) we define:

(=0 Co+vCy,

6 o= (Z 65 Coo +<$,(,¢;> S vGe= (Z Vs Cho +<$,gw;) :

o=T] o=T]
(3.6)

Setting 1) = (w?',z/JT_,z/Jf, wl_)T, Cp = (CF‘, G Cf‘, CI)T, the fermionic product
can also be represented as:

¥ Go= 5970 ® 1)y (37)
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. 1 .
where 109 = (_01 O) acts on the components of the Grassmann vector with

a given spin. Also, it is easy to check that ¢ - ¢ =3 ¢ty .
Concerning the bosonic product ¢ -, in (3.6), notice that, setting ¢F =
1,0 £igo s, with ¢; » € R:

¢ Co= D [Prolor0 + $2.0Cs.2.0] - (3.8)

o=11

Hence, (3.8) coincides with the usual scalar product of the following vectors
in R*:

¢ = (1.1, 2.1, 01,1, 2,1)" Co = (Co115Co2 1 o1, Co2 ) - (3.9)
In particular, (¢- @) = [¢[> =32, , ¢7, = >, 4 &5 -

Later, we will be interested in considering the extension of Eq. (3.8) for
complex ¢1 » and ¢o . In this general case, Eq. (3.8) does not define a scalar
product on C*, and ¢ - ¢ # [[¢]* = 3, , [#i.0|*: what is missing to define a
scalar product is the complex conjugate on the first factor. Nevertheless, we
still have |[(¢- Cs)| < [|9]llColl- The usual scalar product in C™ will be denoted
by <'7 '>7 <U’w> = Zj Vjw;-

Setting

UO/(@) = e~ M ®) —in(2-2) (3.10)

we shall discuss the evaluation of:

/ du(¢) [UO(®/L + QU (@/L — )]

L3
2

U (@) = (3.11)

1
N(©)
Equation (3.11) defines the effective interaction of the hierarchical model on
scale 1. In order to perform the integration, we explicitly rewrite:

UO@/L+ U (@/L ()
— 23 (@9)?—2X(C-0)* = 53 (2:0)° — 13 (2 D)(¢-O)— T4 (2-®)—2iu(¢-C) (3.12)

=e
Therefore,

L3
=

_ o 2 () —ipL(2-®)

/ du(C) [UO(@/L + U (®/L —¢)]

. /dN(C) o~ AL(2-0)? —2AL(®-®)(¢-¢) = AL (¢-¢)* —inL? (¢-C)

— o 2 (22)?—ipL(2-@) /dM(C) eV (@0 , (3.13)
where we introduced:
VO(®,¢) := 4AL(P-C)* +2AL(2 - )(C- Q) + ALY (C- P +inl’(C-¢) - (3.14)

Our goal will be to discuss the integration of the fluctuation superfield . We
shall start by integrating its fermionic component.
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3.2.2. Integration of the Fermionic Fluctuation Field. We rewrite the effective
interaction on the scale zero as:

VO (@0 =V (@.¢0) + V" (2.0)
Vb(o)(‘l’,%) = VO(, Olcp=o - (3.15)
Explicitly:

V@, ¢o) = ANL(D - Cp)? +2AL(® - B)(Cy - Co) + ALY Gy - Co)?
+ipL?(Cy - Cp)
VI (@,¢) = ALY (Cy - o) + 2AL3(Cy - C) (Co - Co) + 2AL(D - D) (Cy - Cp)
FANL( - Cp)? + BAL( - Co) (¢ - Cy) +ipL®(Cy - Cy) -

Therefore, we rewrite the integral in Eq. (3.13) as:

/du(é) V@0 _ /d%(%)efvb(”)(@,cqs) /dﬂw@w)ef‘/ﬁo)(@,c) . (3.16)

The integration of the Grassmann field (; will be performed by writing the

function exp{ fo(O) (®,¢)} as a linear combination of finitely many monomials
in the ¢y variable, due to the fact that the Grassmann algebra is finite. Then,
we evaluate the Gaussian integration using the rules of Grassmann calculus,
Eq. (2.5). We get:

/ dig(Cp) e @O = 37 CO(/L,¢o) (- )" L7, (3.17)

n=0,1,2

where the functions C’T(LO)((b/ L,(4) are polynomials in ¢/L, (4, which we shall
estimate. The (¢ - ¢)-dependence of the outcome of the integration follows by
symmetry; see Corollary C.2. We shall proceed as follows. A general function
of the supervectors ® and ( can be written as

F(@,0) =" fan(e.Co) vl (3.18)

a,b

where the summation is over multi-indices a,b € {0, 1}{FH{T1} and 2, Q%
are the corresponding monomial (uniquely defined once an order for the set
{£} x {1, ]} is chosen). For such multi-indices a = (af,)ff:i, we also set |a| :=
>, G5 In our setting, the coefficients of the expansion f,; are functions of
¢ and (.

Definition 3.1. We say that f(¢,(y) = Za,b fg,bz/#(i satisfies (k, N, M)-
bounds if o

| fanl < KNI M (3.19)
for some x, N, M > 0. (The convention 0° = 1 is understood.) If the function
only depends on ¢, f(¢) = >, fatb®, we shall say that it satisfies (x,N)-
bounds if |f,| < kN1al,
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Remark 3.2. The interesting part of the definition is the power law, (i.e., ana-
lytic) structure of the bounds, which exhibits useful properties under algebraic
manipulation and fermion integration, see below. Notice that many choices of
Kk, N, M can of course be made. In particular, since the number of coefficients
to bound is finite, for any choice of N, M, a suitable x can always be found.

Let us take the function f(®,¢) to be the exponential e V(@0 We
would like to prove (k, N, M)-bounds for this function. We write:

exp{— V(O)(CD ()} =exp ZVH ,C (3.20)
where:
VED(2,0) = AL (G- Co)? s Vi(@,0) = 2AL3(Cy - Co) (G - Co)
Vi (2,0) = 20L(6- 0)(Cy - Cu) » VED(@,0) = 2AL(% - ) (Cy - Cu)
®,¢) =4\

(
Vi L-Co)* . VEQ(®,¢) = 8AL(- (o) (¥ - Cy)

il (Cy - Cy) - (3.21)

Being each term Vf( )( ®, () given by a sum of products of an even number of
Grassmann Varlables we can write:

)

)
)
)
()=

(0)(

7
ep{-V0(@.0) = [Jexp { - VP (@.0)} . (3.22)

where every term in the product can be expanded in a finite sum. To begin,
we shall derive (k, N, M)-bounds for every contribution to the product. Let
us denote by (k;, N, M;) the parameters of the (k, N, M)-bound for the jth
term in the product. A simple computation gives:
(K1, N1, Ma) = (1,0, AT L), (g, No, M) = (1,0, (2AL*)2[|Gs )
i

(g, No, Ma) = (1,0, ALY [0l]) , (e, Moy Ma) = (1, 5, 2800 LF)
)\4 )\i 3
(3 N Ms) = (1.5 20 L) | (o No M) = (1, . 8AT L2 0ol )

<K7,N7,M7) = (1,0,0)\2[/2) . (323)

As already pointed out in Remark 3.2, we stress that these choices are not
unique. However, as it will be clear in the following, the choice ' = \/4 /L
is consistent with the size of the “small field region” for the bosonic field, to
be introduced later. Also, the value k = 1 is natural, because it is equal to the
value of all the entries in the product (3.22) for vanishing fermionic fields.

Next, we would like to get a (k, N, M)-bound for the product in Eq.
(3.22). To this end, we shall use the following lemma.

Lemma 3.3. Suppose f(1,Cy) and g(1, Cyp) satisfy, respectively, (k1, N1, M;)-

bounds and (K2, Na, Ma)-bounds. Then, their product f (1), Cy)g(¢, Cy) satisfies
(R1k2, (N1 4+ N2), (M1 + My))-bounds.
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Proof. Set h(v,Cy) = f(¥,Cp)9(¥,y) = ZQ& hgybfgbi(i. The coefficients
hap are given by the following expression:

h’&b = Z Sign(ﬂa bilv a2, bl)f@,ﬁ Yas,bs 5 (324)

a1,b1,a2,b2

(a1,b1)+(az,b2)=(a,b)

for a suitable sign sign(ay, b1;ag,bz) € {£}, which we shall leave unspecified.

By the triangle inequality and by the hypotheses on fq, 5, and ga, p,:

|has| < KK/ Z Nlasl (N7)lazl pqloal (Aq7) bzl
a1,b1,a2,b2
(a1,b1)+(az,b2)=(a,b)
= ki (N + N (M4 M) (3.25)
and the claim is proven. O

Let us go back to (3.22). By Eq. (3.23) together with Lemma 3.3, we get
that exp{—Vf(O)(é, ()} satisfies (k, N, M) bounds with, for A small enough:

k=1, N =3L"1\1,
M =8A\TLE + (2AL) 7 [[o]| + (2AL)2[|¢ol| + SATL2[]|[IColl - (3.26)

Remark 3.4. For later use, notice that the function exp{—Vf(O)(CD, ()} —1 sat-
isfies the same (x, N, M)-bounds: This is due to the fact that subtraction by
1 simply sets to zero the first coefficient of the Grassmann expansion, fo o = 0.
Also, the Grassmann expansion of the function exp{—Vf(O)(q), ¢)} — 1 is such
that f, o =0 for all a.

Next, we have to perform the Grassmann Gaussian integration with re-
spect to the variable (. The result is a function of the Grassmann variable 1).
The next lemma allows to get bounds on the coefficients of the new Grassmann
polynomial, in terms of the (x, N, M)-bounds of the integrand.

Lemma 3.5. Suppose f(¢,Cy) = >, fg,bdﬂ@% satisfies (rk, N, M)-bounds.
Then, the function: -

) = [ dinplCo) F(6.60) (3.27)
satisfies (k', N")-bounds with:
K =r(1+12M? +2M*Y) | N' =N . (3.28)
Furthermore, if fo0 =0 for all a, then:
K =k(12M? +2M*), N' =N . (3.29)

Proof. Set h(i)) = ), ha ¥*. Notice that:

/@hp((w) 1=1, /d;w((@ C:j =0 unless |b| is even. (3.30)

If |b] is even, the outcome of the integration is bounded by 2. Therefore:
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lhal <3 fasl] /duw(Cw)@%’
b

< kN2l (1 4 12M2 4 2M%) | (3.31)
If furthermore f, o = O for all a, then the 1 in the last parenthesis is not
present. O

Equation (3.26) together with Lemma 3.5 allows to estimate the coeffi-
cients C,(zo)(qﬁ/L ¢s) in Eq. (3.17). This is the content of the next proposition.

Proposition 3.6. There exists a universal constant C' > 0 such that the follow-

ing is true. The coefficients Cr(LO)(gb/L,Cqb) satisfy the following bounds, for A
small enough and for all (5 € C*, ¢ € C*:

CN($/L:Cs) = Gn0
< Ka(,Co)AF (ALL? 4+ ALIIGIR + ALY G2 + A LAI6]21Gel12)  (3.32)

where:
a6, Cs) = 1+ AL[0]1> + AL3(|Co1? + A2 L8]]I Col1? - (3.33)

Proof. Let us rewrite the outcome of the Gaussian Grassmann integration in
Eq. (3.16) as 1 + h(; ¢, (s), with, using that [ duy(¢y)1 = 1:

h(; 6, Cp) = /du¢(§¢) (e*Vf“’)(@,g) B 1)
- ng,b(¢a C¢)¢g/d‘uw(<'w)ci
a,b
= Z ha(, Co) L7122 . (3.3

Recalling Remark 3.4, the function eV (®.0 _ 1 satisfies (k, N, M)-bounds
with &, N, M given by (3.26). Also, by the same remark, f,o = 0 for all
a. Therefore, by Lemma 3.5, the function h(1; ¢, () satisfies (k, N)-bounds
with:

k= Ca(6,C) (NP + AL + ALY G 12 + AR L2 |6]12 ¢4
a(@,Cs) = L+ ALIGIP + AL (G 1” + A2 L*[9]7 1¢ 1

N =3L7 'A%, (3.35)
The final statements follow by using that Cp — 1 = hg, C1 = h, with |a| = 2
and Cy = h, with |a| = 4. O

3.2.3. Integration of the Bosonic Fluctuation Field. Next, we shall compute:

/ dug(Cs) e @) ST CO(G/L, o) (- )" L . (3.36)

n=0,1,2
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We rewrite:

Vi@, ¢5) = V8. ¢o) + V(2. ¢)

V6, ¢5) = VO(®,¢y) lymo ; (3.37)
that is:

(6, ¢o) = AAL($ - C4)% + 2AL(d - 9)(Co - Co) + ALy - Co)?
+ipL?(Cy - Cp)
V@, ¢y) = 2AL( - ) (Cs - Co) - (3.38)

We then get:

WIS ST OO G/L )W )L

n=0,1,2
= %06 N DO(G/L, o) (8- )" L (3.39)
n=0,1,2
where:
S (=23 (G - Cp)E
DO/ = 3 T S 00 ey )
k=0 ’

The bounds for these new coefficients are collected in the next proposition.

Proposition 3.7. There ezists a universal constant C' > 0 such that the follow-
ing is true. The coefficients Dy(LO)(qﬁ/L,Q,) satisfy the following bounds, for \
small enough and for all (5 € C*, ¢ € C*:

D (¢/L.¢s) —

< Cald, Cp)AT (ATL3 + AL||@|1% + AL?||ColI2 + A2 LY 6)12)1¢6)12)
FON L¢P (1 — bi0) (3.41)

where:

&8, Co) = al, o) (1 + AZL3(|Co||? + ALE|ICo 1) -

)

Proof. The statement for n = 0 is trivial, since D(()O = C(()O). Consider now

n # 0. From Eq. (3.40), we get:

IDO($/L, o) < © SN GIPHC, 6/, G

k=0

< O NI 100/ L. Co) — burol
k=0

+OATLE|Cy 2 . (3.42)

Using the bounds for C( )k, Proposition 3.6, we get:
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1D (6/L,Co)| < CAB (Z A§L3k||<¢ll2’“>
k=0
A, Cs) (A2 L + AL||g||* + AL3||Co 12 + A2 L4912 [1Col1%)
+ CAM L[ ¢ 1P (3.43)

which concludes the proof. O

We are now ready to integrate the (, variable. We shall perform the
integration for ¢ € C*: the reason being that the bounds on the kernels on the
next scales will be obtained via Cauchy estimates. In order to integrate the
field (p, we shall exploit the oscillations of the complex Gaussian, via the next
lemma.

Lemma 3.8. (Stationary phase expansion.). Let f be a Schwartz function on
R*. Then, for any m € N, the following identity holds true:

m—1

[ a6 f(c) = 3 1))+ En(1)
j=0
where A denotes the Laplacian, A =737, 5> 4| Cm s dj = (4_]"‘].)!‘ and
£ < Con [ o lplP™ 1) (3.44)
Proof. See Appendix B. O

The next lemma is the key technical tool that we will use to estimate the
derivatives and the error terms arising from the stationary phase expansion.

Lemma 3.9 (Bounds for stationary phase expansions). Let f(z) = f(z1,..., 24)
be a complez-valued function on C*.

(a) (Cauchy estimate) Let R’ > 0, and suppose that f(z) is an analytic func-
tion in all z;, i =1,...,4, for € Bg C C*, with B/ the ball of radius
R’ centered at z = 0. Suppose that |f(2)| < fr for all z € Bg/. Let
0 < R < R'. Then, for all multi-indices o € N* and for all z € Bg:

e COé
02 f(2)] < Ry R)MfR/ , (3.45)
with |a| =), .
(b) (Decay of Fourier transforms) Let W' > 0, and suppose that f(z) is an

analytic function in all z;, i =1,...,4, for z € R?,V, with:
Riy :={2€C*||Imz| < W' i=1,...,4}. (3.46)
Let furthermore f(pl7 ...,p4) be the Fourier transform of the restriction

of f to R*. Suppose that, for all 0 < W < W' there exists a constant
0 < Fw (f) < oo such that for all w € R}y, :

[ dalfto o) < Fw(s) (3.47)
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Then, for all k € N, there exists Cy, > 0 such that:

2 CrFw (f)
T 5 @l

In particular, let £, (f) be the error term in the stationary phase expan-
sion (3.44). Then, there exists a universal constant K,, > 0 such that:

Em ()] < KW 2" By (f) (3.49)
Proof. See Appendix B. O

(3.48)

As a test run, let us estimate the normalization factor N(®) in Eq. (3.11).
Notice that, as a consequence of the localization theorem, see Theorem C.10,
supersymmetry (in the sense of Definition C.4) implies that, see Remark C.12:

NO =1, (3.50)

Nevertheless, the simple procedure discussed below will be generalized to the
computation of the effective potential and of the correlation functions, where
the localization theorem cannot be applied because of the lack of supersym-
metry. We rewrite:

NO — /dM¢(C¢) 6_‘7150)(07%)1)(()0)(07%) . (3.51)

Apply Lemma 3.8 recalling that \N/b(o) (0,0) = 0:

£7(0) 70
N© = D (0,0) +dy (A=%D (0,)) (0) + & (e~ I D (0,) ;
(3.52)
let us estimate the various terms. By Proposition 3.7, we have |D(()0) (0,0)—1] <

CA2L%. To estimate the second term, we write (all derivatives correspond to
the field (4):

(2e %" DP(0,)(0) = (ae” %" 0) )0 (0,0)
+(AD5°>(0, -)) (0) + 2<Ve“7b(0)(0")> (0) - (VD50>(0, -)) (0). (3.53)
From the definition of ‘N/b(o)((é7 ¢s), Eq. (3.38), we get:

(Ve—Vlfm(Ov'))(O) =0, ((Ae—ﬁf”(ov‘))(O)( <Clul < K. (3.54)
Moreover, Proposition 3.7 together with Cauchy estimates for the derivatives
gives:

ID{”(0,0) — 1] < CAZ L?
‘ (ADg‘” (0, -)) (o)‘ < OpAENILB
< KALP . (3.55)
The second estimate follows from the Cauchy estimate (3.45) and from the
bound (3.41), after taking R = A~ 4.

Consider now the last term in Eq. (3.52). We claim that, for some L-
dependent constant Cp, > 0:
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&2 (e~ %" @I DO (0,))| < CpA . (3.56)

To prove this estimate, we proceed as follows. Let f((y) := e*f/b(m(o’%)D(()o)
(0,¢s)- This function is trivially entire in ¢, € C*. Let us estimate it. We have:

‘e—Vé°><o,<¢>| < e~ MPRe ((Go¢o)* )+ LA NIGol* (3.57)
Also,
Re ((Co - €o)?) = (Re (Cp + €9))* = (Im (G - Gp))?
= ([|ReCsl” — [[tms[1*)? — (2(Im¢y - Re¢y))?
> ([ReColl* — ImG[*)* — 4[| Im Gy |*[[Re s I
= [|Coll* — 8lIm¢y|*[[Recs |1 - (3.58)
Let (s € R}y, with W = A~/4. Then:
_1
Re ((Cs-¢s)?) = lIGoll* = 8AT=(1Cal1? - (3.59)
Therefore, using that |u] < C|A|, for some K > 0 and taking A small enough:
- _L® 4 _1
|6*Vb(0)(0-,€¢)| < Ke™s ML%H for [[Coll > 4A 1‘1* (3.60)
Keck for ||Csl] < 4A714.

Recalling the bound (3.41) for D((JO) (0, (), one finds that the bound (3.47) is
satisfied, with FW(e_Vb(O)(O")D(()O) (0,-)) = Cp AL, Therefore, from Eq. (3.49):
&2 (e %" @D (0,))] < CLATA+IA-T = G A (3.61)
This concludes the check of Eq. (3.56).
Next, we shall consider, for ¢ # 0:

/ dpig(Ce) e 4 DO(G/L, ¢y) (3.62)

to do this, we shall discuss separately a small and a large field regime for the
bosonic field ¢ € C*. More precisely, we shall consider separately the following
cases: ¢/L € S| the small field set, and ¢/L € L), the large field set:

SO = {peC| 4] <A1,
LO = {oec o) >0, me| <AV (3.63)

3.2.4. Small Field Regime. Let ¢ € LS(9). Let us define:

BO@) =L [dug(c) e W OSIDOG/L.G) . (361)
As a preliminary remark, notice that E,(LO) is analytic in ¢ € LS since the
integral is absolutely convergent in (, uniformly for ¢ € LS and the inte-
grand is entire in ¢. (Analyticity follows from dominated convergence theorem
and from Morera’s theorem.) Let us now prove bounds for E,(lo)(gb).
Consider first the case n = 0. By the stationary phase expansion, Lemma
3.44, we get:
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Y () = D (6/L.0) + di (Ae~ " @)D (9/L,)) (0)
+& (e*ﬁf(’)(%)[)g") (6/L, .)) . (3.65)

We shall proceed as we did for the analysis of the normalization factor N,
Consider the first term in Eq. (3.65). By Proposition 3.7, we get, for ||¢] <
AiL:

1D (¢/L,0) — 1| < CAZL3 . (3.66)
To estimate the second term in Eq. (3.65), we use a Cauchy estimate. To begin,
notice that for ||¢|| < A% L and for 1Csll < A~4, by Proposition 3.7:

IDE” (@/L,Cs) — 1] < CL'2A3 . (3.67)
Therefore, by the Cauchy bound (3.45), with ' = A~/ and R = 0:
|ADP (6/L,)(0)] < KL'2X. (3.68)
On the other hand, recalling the definition of ‘N/b(o), Eq. (3.38):
(257 o) = (AT, )] < COLIGI? + ulL?)
< CM\: L. (3.69)
Using that:
(A %D (6/L,)(0) = (A7) (0) DI (6/L,0)
+(ADP(6/L,)) (0) +2(Ve @) 0) - (VDI (6/L,4)) (0)
= (2e7 %) 0)Df" (¢/L,0) + (ADP(9/L,)) (0) (3.70)
we finally get, from the bounds (3.67), (3.68), (3.69), for A small enough:
‘(Ae—VéWv)Dg‘”(wL, -)) (0)( <ONSLP. (3.71)

Consider now the third term in Eq. (3.65), which is the remainder in the
stationary phase expansion. We shall first extend the bound (3.60) to ¢ €
LSO, For ||¢]] < LA™%, [|¢s]l < 4A~3, we have:

=" (#40)| < Feel® (3.72)

Let W = A~i. We have, for [|¢]| < LA™%, (s € R, [[Cs]l > 4A 3, proceeding
as in Egs. (3.57)—(3.59):

e~ 6:60)| < K55 Mol +OALIBI s 1
< [?6*%:)”%“4 ] (3.73)

In conclusion, the bounds (3.72), (3.73), together with the estimate (3.41) for
D{(¢/L,(y). give:
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5 c <4NTd
€7V‘§O)(¢’<¢)D(()O)(¢/L,C¢)’§ s 4L lIColl =) 1
Cem 1 lelEN LG I°  lIColl > 4X™7, Co Ry
(3.74)
Hence, we are in the position to apply Lemma 3.9, with:
Fw (e—Vé")w»ng@/L, -)) <Ot (3.75)
We get, by Lemma 3.9:
‘52 (e—‘7¢°><¢='>D3°)(¢/L, ))‘ < KA1 < (3.76)

This bound together with (3.66), (3.71) implies, for A small enough:
B (¢) — 1] < CL3As . (3.77)
Notice also that Eéo)(O) = N©): by supersymmetry, see Remark C.12,
EX0)=1. (3.78)
Let us now consider Er(lo)((b) for n = 1,2. By the stationary phase expansion:
B0 (6) = L7 DPO(/1,0) + L="dy (A= %" @I DO (p/L, ) (0)
L7, (e—ﬁé‘”(@')[);‘)) (6/L, .)) . (3.79)
By Proposition 3.7:
L™2"|DQ($/L,0)] < CL3~2"\%+3 . (3.80)
To estimate the second term, we proceed as follows. We write:

L7 (265D (9/L.1)) (0)

_ - ( Aeﬁ&%») (0)D©(¢/L,0) + L=2" (AD,(;)) (¢/L, -)) (0);

(3.81)
the first term is estimated using the bound (3.69). We get:
‘L*Qn (Ae*ﬂfm(‘f’»'))(0)D,€?>(¢/L,0)‘ < KLO-2n)\3+1 (3.82)

Concerning the second term, it is convenient to rewrite the derivative in terms
of the CY) coefficients; recall the definition (3.40). We get:

L= (AD(9/L,)) (0) = L7 (ACY (9/L.-)) (0)
+ L2 2ALY)8CY (6/L,0) . (3.83)

We estimate the right-hand side using the bounds for the C,(LO) coefficients,
(3.32), plus a Cauchy estimate with R = A~1 for the first term. We get:

‘L‘Q" (ADP(9/L, ) <0)\ < CL72HONEH L OLS s+ (3.84)

Therefore:

‘L‘Z” (Ae—‘7§°)<¢v'>D;°> (6/L, -)) (0)’ < OpNEFL (3.85)
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Consider now the remainder term in the stationary phase expansion. Let us
choose again W = A~1/%. Proceeding as in Eqs. (3.72)-(3.74), we get:

‘6_\7;°><¢,<¢>D7(L0> (¢/L, C¢>)‘

CpAz <4\
_ﬁ“c ”4L3+£ 18 8 ||C¢|| __l 4 (386)
Cem Tl N2 L[PGl > 4A77, (€ Ry
Therefore, by Lemma 3.9:
’L*2"82 (e’vlfO)(‘b")Dflo)(ng/L, ))‘ < KA1, (3.87)

In conclusion, for A small enough, the expression (3.79) for E,@((ﬁ), together
with the bounds (3.80), (3.85), (3.87), implies, for n = 1,2:

|E7(10)(¢)| < ACL3 27 )\5+3 + KpAET!
< KLP2")\5+3 (3.88)
As it will be clear later on, the bounds (3.77), (3.88) are not enough to iterate
the multiscale integration on higher scales. We shall isolate the dangerous
contributions by introducing a localization operation, as follows.
By symmetry considerations, see Appendix C, Remark C.3, for ¢ € R*

the function Er(lo)(gb) is radial: We shall write Eéo)(qﬁ) = Eflo)(HqSH), with a
slight abuse of notation.

Localization and renormalization. We define, for ¢ € LS():

Egm( 0) ifn =2
LED(9) = B (0) + 4(6- 0)07,, B (0) ifn=1
3(o- ¢)a|\¢||E(()O)( )+ (- 0)° 8H¢HE(§O)(O) itn=0.

(3.89)

That is, the £ operator extracts the first few orders in the Taylor expansion
of EX”. To see this, notice that (¢- @) is just the analytic continuation of ||¢||?
from ¢ € R* to ¢ € C*, recall Eq. (3.8). Also, notice that in the expansion in

¢ € R* of E,(zo)(qﬁ) odd powers of ||¢|| are forbidden, due to the fact that they
are not analytic in ¢; ,. Hence, Eq. (3.89) collects the first few orders in the

Taylor expansion in ¢, for ¢ € LS(?). The terms E§ )( 0) and % 5(¢- q&)(‘)ﬁd)”E(O)( )
are relevant in the renormalization group terminology. As it wﬂl be clear later
on, they correspond to an expanding direction in the RG flow. The other terms
are irrelevant, thus strictly speaking that there should be no need to localize
them. Nevertheless, the above procedure turns out to simplify the analysis of
the large field regime.

Correspondingly, we define the renormalization operation R so that the
function RE (¢) contains all the higher-order terms in the Taylor expansion.

Recalling that E\”(0) = 1, Eq. (3.78):
EN(¢) =14 LE(¢) + RE( (4)
E(¢) = LEQ(¢) + REL(¢), n=1,2. (3.90)
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To estimate the derivatives, we will use again Cauchy bounds. More precisely,

we will consider the functions Ey(LO)(¢) in a much smaller domain than the
original analyticity domain LS, for which the bounds (3.77), (3.88) hold true.
By the general estimate (3.45), we will use that every derivative introduces a

gain with respect to the L> bound of Ey(LO)(qS) in LS, proportional to the
inverse of the distance between the smaller domain and LS.
Given \; € C such that |[LA; — \| < ON%/2, we define:

S = {peC| 4] < |M|7V4} c LSO . (3.91)
Notice that, for L large enough and some universal constant ¢ > 0:
dist(LSE,S1) = LA™YV4 — | Ay |7V4 > eLA 714 (3.92)

Let us estimate RE,(LO)(QS) in S as a Lagrange remainder. We have, using the
bounds (3.77), (3.88), together with (3.92) and the Cauchy estimate (3.45),
for all ¢ € SM):

IREL ()| < CL2Nlo)? ., [RE”(9)] < CL72N|lg]|" |
IRES” (9)| < CL™*X[|9]|° . (3.93)
Also, again by Cauchy estimates:
_ 3
O B () < CLTIAE

02, S 0) < CLX, 191, B (0)] < CL™AY2 . (3.94)
Finally, we set:
0 0 0
0= B0, A0 = 5oy EY 0)
©0) ._ 10 0 ._ (0) © _ Los 0
Tppa =27 (0) s Vg = §5|\¢|\E1 ©) 96,4 = 579%e1E0 " (0) -
(3.95)
By supersymmetry, see Corollary C.9, Appendix C:
0 0 0 0 0 0
Tor =V5a = s Vyha = 2%&24 Voo =15 (3.96)

This concludes the discussion of the small field regime.

3.2.5. Large Field Regime. Let ¢ € LL(°). With respect to the small field
region, here we have to face the extra difficulty that the terms “(bQCi” in \7150)
might be large; recall Eq. (3.38). In the small field region, we could control
these terms using the quartic term in (g, and the smallness of ¢. In the large
field region, we shall exploit the sign of the real part of such terms. This is the
content of the next inequality.

Let 0 < & < 1/4, and consider ¢4 such that [|[Im (y|| < A=+, Then, for
T (¢/L + )l < A™3:

Alt4de

| 660)| < Cre™ T I A IGI" (3.97)



Vol. 21 (2020) A Supersymmetric Hierarchical Model 3525

This holds as a special case of Proposition 3.15, proven in Appendix B. There-
fore, we are in the position to apply Lemma 3.8. We rewrite:

/d/% o) 90 (¢, )
09 (6,¢y) = L7me= %’ )<¢’<¢>D<°><¢/L,<¢> : (3.98)

The functions g (¢ () are entire in ¢, for all ¢. The bounds for the functions
DI in (3.41) imply the following (non-optimal) estimates, for all ¢, (s in C*,

and for a universal constant C' > 0
DO (B/L,Go)] < CL2 AT OIS+ I
DO ($/L,0)| < CL™2" X% ORI (3.99)

Hence, for (s € C4, [[Im(yl| < A737¢, with 0 < & < 1, the bound (3.99)
together with the bound (3.97) implies:

|2 >\1+4s

1999(8,Cp)| < KA O I9ITHOAE G| ol =5 Al (3.100)

To estimate E\”) (¢) efficiently, we shall perform a stationary phase expansion.
We have:
E{(¢) = g (6,0) + £1(9” (6, ) - (3.101)
From the second of (3.99):
195(9,0)] < CLT2" A% M (3.102)

instead, to estimate the remainder term from the stationary phase expansion,
we use that, for W = A~1%¢, thanks to the bound (3.100):

w (096, )) < CLL~2"AF LA ISP+ 2T 0 (3.103)
Hence, by Lemma 3.9:
€1 (ggbo)(qs7 )| < 5LL727LA72 +3-de, CAL*||¢]1? +A1+4S H¢>H4 (3.104)

Consider first n = 0. Using that [|¢|| > LA~Y* we have, for any 3 <6< 1, for
A small enough and L large enough, from the bounds (3.102), (3.104):

0
196" (6,0)] < Gest 1T [€a(gy” (6, )] <

The first bound follows from the fact that the combination AL||¢||* — 5 [|¢[|*
can be arbitrarily negative, for L large enough uniformly in ¢ € LL(). The
second bound follows from the observation that, for A small enough and L large
enough uniformly in ¢ € LL(®), the combination AL*|[¢[|2+25— [|¢]2— 2 ||| *
is negative. Hence,

estloll® (3.105)

w\o]

1B (¢)] < destlol” | (3.106)

Consider now Eflo) for n = 1,2. By the above reasoning, for A small enough
and L large enough:
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957 (¢,0)] < 72" AQ estlol*

A%
() (6D < L7255 Zoestlol® o p=12. (3.107)

Therefore,
|EO)(¢)] < L-2mABeszlél® n=12. (3.108)

This concludes the discussion of the large field regime.

3.2.6. The Effective Potential on Scale h = 1. We obtained:

U(l) ((I)) — e L(<I> <I>) —ipL(P-D) Z E(O) (b)(’(/} . w)n , (3109)
n=0,1,2

where the functions E” (¢) are analytic in ¢ € LS(®) U LL(). Moreover, they
satisfy the bounds (3.77), (3.88) for ¢ € LS(®) and the bounds (3.106), (3.108)
for ¢ € LL(. Also, the renormalized functions REr(LO)(qS) satisfy the bounds
(3.93) for ¢ € S().

To conclude the discussion of the scale zero, we have to renormalize the
coupling constant and the chemical potential, by taking into account the terms
extracted with the localization procedure in Sect. 3.2.4.

Small field bounds. We rewrite:

UM (@) = m2 (@0 b0 KT RED(6)( - 4)" (3.110)
n=0,1,2
+em B @O LD N (5 0+ LED (9) (- )"
n=0,1,2
=P W)+ W), (3.111)

Consider first Ug). We define:

A= LA+ 680 1= pL+ B
0 0 0) 0 7(0)2
g =i, A= - B (3.112)

where, by Egs. (3.94), (3.95):
891 <cLx, 189 <L A2, (3.113)

We then rewrite:

U(l)( D) = oA (@ )2 —ip (®-P)
(0) . 2(0)
PGV D N7 (00 + LEP (@)W )"

n=0,1,2

_ e—Al(<1>»<I>)2—iu1(<1>-<1>)5'21)(q)) . (3.114)
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The function ('721) (®) can be expanded in powers of (¢-1), in terms of suitable
coefficients ngl((b)

U@y = > UL (@)w-v)" . (3.115)

n=0,1,2
Notice that, by construction, thanks to the definitions (3.112), (721)(0) =1
and moreover the function U g)(@) — 1 has a Taylor expansion in ® = 0 that
starts from order 6. Consider now Ug) in Eq. (3.110). We rewrite it as:
A (P.-P)2—g . n
Up)(@) = "2 @O @D 37 REO(9)( )
n=0,1,2

_ eqﬂqm@f—%(@«b)ﬁ%)((I))

, (3.116)

where 17'7(21 ) (®) can also be expanded in powers of (¢-1)), for suitable coefficients
Ugon (0):

U (@) = Y UL (@)@ )" (3.117)
n=0,1,2
All in all:
UO (@) = e @ Em 3 R @)W -v)*, (3.118)
n=0,1,2
with N -
RD(9) 1= Uk (6) + U (9) - (3.119)

To conclude the integration of the scale zero, we shall estimate the coefficients
R%l)(qﬁ). The functions R%l)((b) are analytic in S, with:

SW ={peC*|¢| < M|V} c LSO . (3.120)

Consider first ﬁélzl(cé) By construction, this function has a Taylor series in
¢ = 0 that starts from order 6 — 2n. By inspection, and using the bounds
(3.113), we have:

)

U (6) =1 < CLAF@ll®, UL (0)] < CoAF|ell*
U (6)] < CLIM@])? - (3.121)
Consider now Uy, (). By inspection:
UL n(0)] < CIRES (9)]
U (9)] < CIREL (9)] + CL(A + A2 [|¢ ) REL (0)]
(¢)

TE) ()] < CIRES (¢)] + CL(A + A2 6] )IREL (9)]

+OL A + X[ o|HIRES (¢)] - (3.122)

The constant C' takes into account the fact that, for ¢ € S() and for A\ small

4 2
enough, there exists a universal constant K such that |e|'64”|¢“ +B:llel | <K.
In conclusion, from the bounds (3.93):
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TR b(@)] < CL7N2|¢°
TR (@) < CL72A2 )" + oA
< 20L7°N%|g|*
Ura(@)] < CL™°N[9] + CLX*[g]* + CoA%|6]|°
<2CL73N2 92 . (3.123)
Therefore, putting the bounds (3.121), (3.123) together, we get, for L large
enough and for ¢ € SM:
RO < IMPIsl? . IR @) < Pllel
IR (6) =11 < [\ Plll° - (3.124)
Large field bounds. We write again:
U(l)(q)) _ e—xl(@@)?—wl(@.@)
P (@-®)* 4" (@) Z EO ($) (1) - )"
n=0,1,2

= oM (®-2)% —ipy (-0) Z RS)(@(?/JW/’)H (3.125)

n=0,1,2,

1 (0) (. p)2+4 85D (. 0
Ré)(ﬁb): Bi (¢-$)*+iBs (¢¢)Eé)(¢

)
R (9) = 2@ 060 (B0 (g) 4 (0)(¢)(5 +28"(¢-4)))
(¢)+

B (0)(i5” + 261" (6 9))
%ﬂmw—9+www4www. (3126)

(

1

1 (0) 24 ,3(0) 0)
RV (g) = 0 (690 +iB7 (6:0) (Eé

The functions Rgll)(qﬁ) are analytic in L™, with:

LW = {g e C | llo] = M™%, [Imell < x|~} (3.127)
and they satisfy the following bounds. Suppose first that ¢ is in the “very large”
fields, ¢ € L) N LIL(). Consider first R(l)(gb). Recall the estimates (3.113) for
ﬁio) and 520) and (3.106) for E(() )(¢). Using that, for A small enough,

A3
CTH¢II4+CLAII¢|I2+ IchII2 II¢H4 (3.128)

~ 6L
we have:

R(()l)((b) < gesrlol’ < gecrlnllisl® ’ (3.129)
with ¢; = § + |A|2. Consider Rgl)(d)). Proceeding as for R(()l)((b), and using
also the bound (3.108) for E%O)(¢>):
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(B (6)] < ORI (150 9)] + B (@) (CLA + CLTA o))

% i /A2 —1,2
< CF IO el (T 1 5(OLA+ LA o)

3
2

>
h\

<e

i/A2 %
lell*+CALI¢lI*+ g% 16 (L +5CLA> (1+K72H¢”2)

w

< O NI +OALIIS I+ 5 19 o2} HWQ +5OLA) (3.130)

For ¢ € LM N LLO), choosing L large enough and A small enough, the ar-
gument of the exponential is bounded by £y [|¢|* < c1|A1][|¢[|*. At the same
time, the argument of the last parenthesis is bounded by (A\/2L)Y/2 < |\ |Y/2.
Therefore:

RV (@)] < [Aafperallol” (3.131)
Finally, consider R(Ql)((b). Proceeding as for Rgl)((b), we get:
|R(21)(qb)\ < ecé\l¢\l4+cALH¢H2
(1B @) + 1B (0)| (CLA + CLT AR 16]?)
+E (@(CLAA + CLTA} + CL™2X o)) . (3132)
Using that, recalling the bounds (3.108) for EY )(d)), n=12:
1B (@)[(CLA+ CLT AR [|9]2) < |E (9)|CLA( + KL72)5||6]?)
< CL2teR ORI (3133)
and that, recalling the bound (3.106) for E(go)(¢5), for A small enough:
IES (8)[(CL2N? + CL™'A% + CL7203¢||%)
< B (¢)20L 715 (1 +KL*1A§||¢H4>
< 2CL A3 gesr 9K ol (3.134)

Putting everything together, taking A small enough and L large enough, for
¢ € LM N LLO and for a suitable universal constant C' > 0 we get:

3 1
RO @) < oo (1 4 123 4 oro)
< |)\1‘eC1M1HI¢H4 ) (3.135)
This concludes the discussion of the R(l)(gb) coeflicients for the “very large”
field region ¢ € LW N LL(©) . Consider the “moderately large” field region ¢ €

L' N LS. Here, we use again the expressions (3.126) for the R coefficients,

together with the nonrenormalized bounds (3.77), (3.88) for E,go)(gﬁ), n =
0,1,2.
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Recall that for ¢ € L' N LS, we can use the bound ||¢|| < LA~4. In
particular,

0 (. )2 4+i30 (.
MDD 1| < 791l + €157 )
< KLP\? | (3.136)
Consider first Rél)(qb). We get:

RV () = &4 @9+i87 (0) (B0 () — 1 4 1)
= A @0 B (09) 4 B (600418 (#0) (B0 (4) _ 1)
P (eﬁ£o>(¢_¢)2+w§°>(¢-¢) _ 1) + B (@0 +i8” (60 (B0 () — 1)

)

(3.137)
therefore, using (3.136) and (3.77)
IRV (¢) — 1] < 2KLPA3. (3.138)
Then, choosing A small enough:
RV() < Q2KIPAE _ aKIPAT —cr|nllloll* ger M [l16]1*
< gectMllel” 5w <1 (3.139)

In the last step, we used that ||¢] > |A|~3, since ¢ € L), Next, consider
Rgl)(qS). We get:
IRV (9)] < C(IE (9)] + [ ($)[(CLA+ CLTA [1g]%))
< CLA +20(CLA + CL~ A} ||g|?)
= 2CL%|\| +4C(CL?|\ | + CL* A2 %)
<t (3.140)
where in the last step we used that ||¢|| < LA_%, and we took A small enough.
Finally, consider Rél)((b). We get:
BV (@)] < C(1BS (0)] + B (@) (CLA + CL™'AS |6]%)
FIEO(@)(CL2X + 0L A + 012N o))
< C(KL7'A} 4+ KLACLA+ CL™AH |o])
F2ACL2N + CLTAE 4 LN 0]
< A, (3.141)

where in the last step we used again that ||¢|| < LA™, and we chose A small
enough.

Let us summarize the large field analysis. The Rg)(@ functions are an-
alytic for ¢ € L™ and for those values of ¢ they satisfy the bounds:



Vol. 21 (2020) A Supersymmetric Hierarchical Model 3531
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FIGURE 2. Schematic picture of the relevant analyticity do-
mains and the small field sets. The strips represent the ana-
lyticity domains S U L™ SCt+D y LA+ 1S yL®),
respectively, from darker to brighter gray. The dotted, dashed
and thick circles represent, respectively, the boundary of the
small field sets LS, S("+1) and S

(R (9)] < secr Il R (@) < [ny[FerIIeIT =12,
(3.142)
for e~ < § < 1. These bounds conclude the discussion of the integration of
the scale zero.

3.3. General Integration Step

We are now ready to perform the integration of the general scale h > 0. We
shall show inductively that the effective potentials satisfy certain properties
and bounds that allow to iterate the map. These properties and bounds are
the content of the next theorem.

Theorem 3.10 (Effective potential flow). Under the same assumptions of The-
orem 2.2, the following is true. Let C' > 0, 0 < € < i and e75 < 6§ < 1.
Then, for X small enough, there exists a unique choice p = p(A\) € C, with
(X)) < CA, such that for any N € N and for any 0 < h < N the effective
potential UM (®) can be written as:

UM (@) = e~ (@@ =iun(®2) ™ R (6) (45 - )" (3.143)
n=0,1,2
where:

ILM A, — A < ON3/2 lun| < CAl,  An, un €C, (3.144)
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and where R%h)w) are analytic functions in ¢ € S ULWM ; the small field set
SM and the large field set L™ are defined as, see Fig. 2:

s® = {p e llell < [~}

L® = (e C | ol > Al 4, moll < Al "4}, (3.145)
The functions Rth)(ng) are radial for ¢ € R*, Rflh)((;ﬁ) = R,(lh)(H(;SH), and
R(()h) (0) = 1. They satisfy the following bounds, for a universal constant C > 0.
Small field bounds. Let ¢ € S . Then:

R @) < Mol IR @) < alllel?
RS () =11 < Dalllgll° (3.146)
Large field bounds. Let ¢ € L), Then:
[RG" (9)] < ser I RI(@)] < [An|Fe IO =12,
(3.147)
with c¢o = 0 and, for a universal constant K > 0:
=
on =+ SOKNT, forh>0. (3.148)
k=0

All the statements in the theorem are trivially true on scale h = 0 and
have been checked on scale h = 1 in Sect. 3.2.6. The goal of this section is
to prove by induction that they propagate to scale h + 1. To be more precise,
we shall prove all but the statement concerning the existence of u(\) and the
bounds |pp| < C|Ay|: This part of the proof is postponed to Appendix A.

3.3.1. Setting up the Integration. Recall the flow of the effective potentials,
defined in Eq. (3.5):

L3
2

) () — / Au(Q) UM (@/L + QUM (@/L - )T, (3.149)

N

with normalization:
N = [ (€ 0P (U (=)

By the localization theorem, Theorem C.10, N") = 1, see Remark C.12. Let
us consider the integrand in Eq. (3.149), with U (®) given as in the inductive
assumptions; see (3.143)—(3.148). We introduce the notation:

L3
2

(3.150)

fM@) = Y RP(e)(- )" (3.151)
n=0,1,2
We have:
UM (@/L+O)UM (@) L)% = eV @ W (@/L+¢) (@) L)
(3.152)

where:
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( Ah

@B+ MIPC O + (@ ()
F2ML(@ - D)(C-O) + i L(®-®) +innL(C ) . (3153)

(®/L,C) =

We set:
FP(@/L+ ) fM (@)L — )7 ZB"” (6/L,Co)L™9lyact ;  (3.154)

our first task will be to derive bounds for the functions Bg”b) (¢/L,¢y). To this

end, the next lemma will be useful.

Lemma 3.11. (i) Suppose f(¢) satisfies (k,N')-bounds. Then, f(v+(y) sat-
isfies (k, N, N)-bounds.
(ii) Suppose f(1,Cy) satisfies (k,N, M)-bounds and let p € N. Then, the
function (1 + f(,Cy))" — 1 satisfies (Kpr, N, M)-bounds for some con-
stant K depending on kp only.

Proof. Proofofitem(i). For simplicity, consider hy (¢, (y) = f(¥ + (). Set:
hy(,Cy) = Z hap V* Cw The claim follows by noticing that

(¢ +Cp)* = E sign(a/, ) ¥ ¢ (3.155)
b/
a +b'—a

where sign(a’, V') € {—1,1} is left unspecified. Indeed,
hy (1, Cy) Zfa Y Ce)t =D sign(al ) fow v C, (3.156)
/ b/
and hence, |hop| = |fars| < kNN
Proofofitem(ii). By Lemma 3.3, it follows that the function (f (v, (y))? sat-

isfies (kP, pN, pM)-bounds. For simplicity, denote by f(p the coefficients of

(f(,Cp))P. Setting h(v),Cp) = (1 + f(1b,Cy))P — 1, with coefficients hy 5, we
notice that h(v,Cy) = >0, (?) (f(¥,¢y))P. Therefore:

P o .8
— Py r(p) lal Aq18l N2 ()i 1
|hap| = ;:1 (Z) [ | < prNEM ;:1 ()" (3.157)
We denote the series by K and notice that K < e exp(e’pk). O

(h)

Lemma 3.11 will be used to prove the following statements on the B,y

functions.

Proposition 3.12. Under the same assumptions of Theorem 3.10, the following
is true. The functions Bgz(qb/L,C(ﬁ) are analytic in ¢ € C* and in ¢, € C*,
provided ¢/L + ¢y € S ULM. Moreover, Béflg) (0,0) = 1. Also, there exists a

universal constant C > 0 such that for L large enough and for A\ small enough
the following is true.
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(i) Let ¢/L £y € S, Then:
B (6/L,Co) — 1] < 2| M]3 L2,
BU)(6/L, )] < C n 325"

(i1) Let ¢/L+Cp € SM and ¢/L—Cy € L") . Then, for§ as in the assumptions
of Theorem 3.10, see also Eq. (3.147):

L*  for|a| + [b] > 0.

|la|

3
|B(h (¢/L,¢y)| < 457— 2l L enanllg/L—Coll* (3.158)

(iii) Let ¢/L + (s € L. Then:
|Bya (6/L.65)|

IaH\bI

< 45— 2l & > enlnlllé/L—Coll +L36h\/\hH|¢/L+C¢H4

Proof. To begin, notice that

BY(6/L.¢) = (RS 6/ L+ Co) RS (6/L — C)) (3.159)

and therefore Réh)(O) = 1 implies B(()ho) (0,0) = 1. Analyticity of the functions

(h)(¢/ L,¢,) is an obvious consequence of the analyticity of R )(¢). Next,
we set:

9" (/L) = [fM(@/L + Q) fM(@/L - ()%
= BUN(O/L, Go) Ly (3.160)

a,b

We also notice that for ¢/L € S the inductive estimates (3.146) imply that
the functions f™) (®/L) and f)(®/L) — 1 satisfy, respectively, (x, ) and
(x',N') bounds, with:

(5. N) = (). L7 IE) - (5 N7) = (A2 L7 Pul) - (3.161)
On the other hand, for ¢ € L™, the inductive estimates (3.147) imply that
f(®/L) satisfies (k, ') bounds with:

(k,N) = (560h\kh\\|¢\|47L—15—%|)\h|i> . (3.162)
Proof of item (i). By using the inductive assumption (3.146) on Réh), we get:
BYJ(6/L,¢) 1 < (1+ 9 =1 < 2M[3 L7 (3.163)

For the case n > 0, we proceed as follows. By Lemma 3.11 part (7) and by Eq.
(3.161), we know that f"(®/L+¢) := fM(®/L+ () — 1 satisfies (k, N, M)-
bounds with:

k=2,  N=L'i, M=]|\7. (3.164)

L3
2

Therefore, by Lemma 3.11 part (i), the function f(®/L + ()
f(®/L+¢))T —1 satisfies («, N7, M')-bounds with:

—1=(01+
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K = KL;M% . N =L7YAT, M =T (3.165)
We then write:
gM(@/L,¢) =1 = FM@/L+¢)F — 1+ fFM@/L-Q)% —1
+ (M@0 1) (FU@/L-0% 1) .
(3.166)

The first two terms in the sum satisfy the (x’, N’, M’)-bound, (3.165). The
last term satisfies a (k”, N/, M")-bound, with, using Lemma 3.3:

L3
2

K'=r?, N'=2N", M =2M". (3.167)

The final ("', N, M"")-bound for g(®/L,() — 1 follows setting:
K:/// — 21%1_,_/{&// § 2KL3|>\}1|% , N/// —_ L—lM/// _ 2./\//-1-./\/// S 4L71‘)\h|% .
(3.168)

We are now ready to estimate the coefficients of the function g(®/L, () with
n > 1. We have:

B0/, o)l < 2K L3 A balet 18y,
< 32K L3\, 5+ (3.169)
This concludes the proof of item (7).
Proof of item (ii). Here, we write:
3 3
g"M(@®/L.¢) = fM(@®/L+¢)% fM(@/L- )% (3.170)

and we use that the (k, N, M) bound of ¢ (®/L,¢) is such that, by Lemma
3.3:

K=FKyk_, N=N;+N_, M=Mi+M_ (3.171)
where the quantities labeled by the sign n = + correspond to f") (®/L+n() e
Then, by Egs. (3.161), (3.162), and using again Lemma 3.3:

L3
2

1 L2 3 L3 3
ke = (14 [An|2) 7, N+:7|>\h\8 ) /\/l+:7|>\h|8

2 3
o = 5% een S Mnlle/L—Coll* N = %yéuh\% , Mo = %féuhﬁ .
(3.172)
From this, the proof of item (i) easily follows.

Proof of item (iii). We proceed as in the proof of item (ii), except that now
all functions depend on large fields. Hence, we shall use the (x, N, M)-bounds

for g") generated by Eq. (3.162). We easily get:

L R L N VAN S VIS P WL
(3.173)
which implies item (4i7). O
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Recalling the expression (3.152), (3.153), we rewrite:

A ;

@@ i L@ @)+ " (2,0) + K (@,¢)
(3.174)

V" (@/L,¢) =

where:
Vi (@,65) = 4ML( - Co)? + 2ML(® - ®)(Cy - Co) + ML (G - )2
iRl (Co - o)
VI(@,0) = ML (Cy - C)? + 20 L3 (G Co)(Co - Co) + AL (1 - Cp)?
+2ML(P - @) (Cy - Gyp) + 8ALL(Y - Gy )(9 - Cp)
+ipnL® (Cp - Cp) 5 (3.175)

we rewrite:

U(h-‘rl)(@) — e—/\Th(étb)Q—lLuh(QJ(P)/dﬂqs(cd)) e_Vb(h')(‘I’,C¢)

- / Ay (Gp) e @O ST B (671, ¢ L lelyact

a,b

In the next section, we shall discuss the integration of the fermionic fluctuation
field (.

3.3.2. Integration of the Fermionic Fluctuation. The goal of this section is to
compute:

/dul/,(cw)e—vgh)(@m ZBC(:‘Z))((WL%)L—\Q%QC% ) (3.176)

a,b

The integration is performed by expanding the exponential, and by using the
fermionic Wick’s rule to integrate the field (. By Corollary C.2, the outcome
of the integration depends on the field ¢ only via the combination (¢ - ).
That is:

/ dag(Ce) eV @O ST BO (671, ¢y L elyect
a,b

= 3 (/L)W )L (3.177)

n=0,1,2

for suitable functions Cﬁ(lh). The next proposition collects important properties
of these functions.

Proposition 3.13. Under the same assumptions of Theorem 3.10, the following
is true. The functions C’T(Lh)(cﬁ/L,Qb) are analytic in ¢, Cy, provided ¢/L+(y €
SMW UL, Let
3
an(9,Cs) =1+ [Nl Lol + Ml L2[ICol* + IMul2 LEISIPIICol1* . (3.178)

Then, there exists a universal constant K > 0 such that the following bounds
hold true.
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(i) Let /L =+, € SW. Then,
ICI(G/L,Cs) = bn0l < Kan(,Co)[Anl?
-(IMI%L3 + ARILIDN? + AR L1 Co 1 + IMI%L“WIIQII@IIQ) :
(ii) Let ¢/L + Cs € S™ and ¢/L — (, € LMW, Then,

C(B/L,Co)| < Ko (@, Co)?8' LM\ ez enallo/L=Gall® —(3.179)

(iii) Let ¢/L + (g € L. Then,

C(8/L. Co)
< Kan(,Cs)287 L0 Ay | § 5 onAnlllo/L=Coll+ 5 enlAnl o/ L4Coll*

(3.180)

Proof. The functions C’y(lh)(¢/ L,(;) have the same analyticity domain of the

. (@) . .
functions Bgz (¢/L, ) because eVt (®:9) has entire coefficients and because
fermionic integration preserves analyticity.

In order to prove bounds for the functions CT(Lh), we shall first derive

(k, N, M)-bounds for the function eV (2.0 These are proven as in the
discussion of the integration of scale zero, see Egs. (3.20)—(3.26), with the only
difference that now A and p are replaced, respectively, by A, and pp. We get:

k=1, N=3L"Y\|7,
M =SIFLE + (AL 18] + 2IMIL®) 211G + 81nl* L2611 Goll -
(3.181)
Recall the definition of the function ¢(™ (®/L,¢), Eq. (3.160).
Proof of item (i). The goal is to obtain (x, N, M)-bounds for

A 36,6 1= ( [ duslc) e @990 @/L,0)) -1
= 1" (; 6, Co) + M (56, C)
W (1: 6, ) = / dpg () eV @O (g @/, ¢) — 1)

Wy (W3 6, o) 1= /duw(gw)(e—vf”)(@,c) _ 1) .

Consider first the term hﬁl). Proceeding as in the proof of Proposition 3.6 for
the integration of scale zero (simply replacing A and p with A, and pp), this
function satisfies (k, N)-bounds with; recall Eq. (3.35):

i = Can(6,Co) (1A L2 4+ NIZIGI + IalL2 G2 + Il 2 10]12166112)

3
an($,Cp) = L+ Al LlI@1? + Nl L2ICol1* + [Anl2 L0121 Co I
N =3L7 A5 . (3.182)
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The condition ¢/L + ¢, € S™ implies that [|Cs]l < |Ma|™%, [|6]] < LAn| 7.
Therefore:
=~ 1
K < 8CLO|AL|2 . (3.183)

Consider now hgh). As proven in the proof of Proposition 3.13, see Egs. (3.166)—
(3.168), the function g™ (®/L, ) — 1 satisfies (k', N”, M')-bounds with:
K =2KLP\ |7, N =AL7YAT, M =4\]T . (3.184)

To deduce bounds for h%h) (1; ¢,(y), we use Lemma 3.5. We get that h%h)
(1; ¢, (p) satisfies (k”, N")-bounds, with:

K= k(1 +12M2 4 2M") <AK L |\
N" =N =4L" 7 . (3.185)
The final (%, N)-bounds for A" = h;h) + hﬁl) are obtained summing the

estimates for the corresponding parameters of h%h) and h;? ). The final claim

follows using that (C,(Lh) — 3p0)L 72" are the coefficients of the expansion of

B in (- )",

Proof of item (ii). By Proposition 3.12, ¢ (®/L, ¢) satisfies (k, N, M)-bounds

with:

,i:45Lf;’e%c;ll>\hll\¢/L—C¢H4 , N=5_%L2|)\h|i ’ M:(g—%[}%p\hﬁ )
(3.186)

On the other hand, the function e~ Vi (®.0) satisfies (5", N, M")-bounds with,

see Eq. (3.26) with A replaced by |Al:

K=1, N =3L7'n|t,
1.3 1 1 3
M’ = 8A]TL2 + 2AR|L)Z [0l + (21Nl L2) Z(IColl + 8An I3 L2[IIlICo ]l -

(3.187)

Therefore, by Lemma 3.3, e*‘/f(h)(QC)g(h)((I)/L,C) satisfies (K", N"', M")-

bounds with, for L large enough:

W= el = 45% o5 enlnlllg/L—Coll®
N" =N+ N <2072 L2\
M= M+ M
_1 1 1 1 3
<2072 L3l % + (2Pl L) 2 18]+ (INIL®) 2 1 Call + 81An15 L2 6lICsl -

(3.188)

Next, by Lemma 3.5, the outcome of the Grassmann integration satisfies
(5", N"")-bounds with:

K" = I{H(l + 12M//2 + 2M//4)
< K(SLTgeLTschMh|“¢/L_C¢”4OZh(¢)7 C¢)2
N/// :N//
<2572 L2|N\7 R



Vol. 21 (2020) A Supersymmetric Hierarchical Model 3539

from which the bound (3.179) easily follows.
Proof of item (iii). By Proposition 3.12, ¢/")(®/L,(¢) satisfies (k, N, M)-
bounds with:
o = A5L o5 enlnlllo/L—Coll*+55 el Anl |6/ L+Cs |

N =6"2L2\7 ,

M =5"2L3 N5, (3.190)
while e~V (®:0) satisfies (x', N, M’)-bounds (3.187). Thus, from the point
of view of the estimates the only difference with respect to case (ii) is the

different x. Hence, the final bound (3.180) follows from the same argument
used in item (ii). O

This proposition concludes the discussion of the integration of the fermio-
nic fluctuation field. In the next section, we shall discuss the integration of the
bosonic fluctuation field.

3.3.3. Integration of the Bosonic Fluctuation Field. We now consider:

/du¢(C¢) e—Vb(h)(@,Qp) Z C,(Lh)(qb/L, Ctﬁ)("/’ . w)nL—2n . (3.191)

n=0,1,2

To begin, we extract from Vb(h)(é, (p) the contribution due to the fermionic
external field 1). We proceed as for the integration of the scale zero; see Eqgs.
(3.36)—(3.40). We have:

WG ST CO6/L,Co) (- ) LT

n=0,1,2

= %00 N DO(G/L G- LT, (3.192)

n=0,1,2

where:
V. (6, ¢s) = ML Co)? + 2L 6)(Co - Co) + MLP(Co - Co)?
+ipnL®(Co - o)
U (=20 L3)R(Cp - Cp)*

Déh)(¢/L,C¢):Z( h L!(C“’ o™ (6/L.¢y) . (3.193)

k=0
The next proposition collects important properties of the new coeflicients D,Sh).

Proposition 3.14. Under the same assumptions of Theorem 3.10, the following
is true. The functions DSLh)(qS/L, Cp) are analytic in ¢, (y, provided ¢/L £ (4 €
S ULM . Moreover, there exists a universal constant K > 0 such that the
following bounds hold true.

(i) Let /L £, € SW. Then,
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DI/ L, Co) =m0l < Kan(é, o)Al 2
(MRl L2 4 RILIS1% + ARIZ2IC I + [Anl? LA 16]711Cs %)
+ K" LGP (1 — ) (3.194)
with
. 1
an(9:Cs) = an(d, Co) (L + A2 L2[[Col* + ALI¢s]|") - (3.195)
(i) Let ¢/L — Cy € SMW, /L + ¢y € LMW, Then:
D9/, o)l < Kan(@, Go) 6™ "L Ay |3 ™5 erPalI6/ Lol
(3.196)
(iii) Let ¢/L + (s € L. Then:
DI (¢/L, Go)l
< Kap(9, Co) 85— L07 |\, |2 e enMlllo/ L=Coll '+ 55 cnlMnlll o/ Lol
(3.197)
Proof. The statement about analyticity follows immediately from the analyt-
icity of the " functions. Also, the proof of item (7) is identical to the proof
of Proposition 3.7, since the bounds for the C’T(Lh) functions for ¢/L+(, € st

are identical to the bounds for the C\) functions, after replacing A with |As|;
compare (3.32) with (3.179). Let us now discuss the proof of the remaining
two items.

Proof of part (ii). The statement for n = 0 is trivial, since Déh) = C(()h).
Suppose now that n £ 0. We write:

IDI(6/L. o)l < KD IMlFLF NGO 6/ Co)l - (3.198)
k=0

Plugging in the bound (3.179) for Cr(fi)k, we get:
\Déh)(¢/L»C¢)| < Kay(¢, C¢)25%3—nLﬁn|>\h|%eLffCthHIWL—%H“

I VALY [T o A PV

k=0
< Kan(9,Go)20' L0 ny Fe's enllo/ Gl
1
(L4 L= (G + Gl (3.199)

where in the last step we chose L large enough. The final claim (3.196) follows
from

1
an(®,6o)* (1 + Mz lICo 1 + InlliColl®) < an(s, o) - (3.200)
Proof of item (iii). The proof of item (iii) is identical to the proof of item
(49), the only difference being that one has to use the bound (3.180) for the
functions CT(Lh_)k. We omit the details. O
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Proposition 3.14 implies that the functions Déh) satisfy the following
(non-optimal) bound, for all values of ¢, (s such that ¢/L + (s € SP ULM:

DM (¢/L, ¢s)|

3
2

< CrlnlE (LAl Col[ ) e S 1901 e B enlnlllo/ L—Call+ B enlAnl 9/ L+¢oll
(3.201)
where we used that
aye 22 e
an($,¢s) < K(L+ [AnlllColI)e " ; (3.202)

for A small enough. This bound will be used to estimate the remainder terms
of the stationary phase expansion.

3.3.4. Small Field Regime. We define:

_on A0
EP@) =L [dugle)e W OODD@O/LG) (3203
in terms of which the effective potential can be rewritten as:
U (@) = = B B @D ST pOG) - p)" . (3.204)
n=0,1,2

We proceed in a way analogous to the integration of scale zero; see Sect. 3.2.4.

To begin, we have to prove that the bounds we derived on the functions D,(Lh )

are compatible with integrability. This is an immediate consequence of the
following bound, whose proof is deferred to Appendix B.

Proposition 3.15. Let € > 0 as in the inductive assumptions (3.148). Suppose
that |[Tm Cyl| < |An|=37, |[Tm (¢/L % Cg)|| < |An|~%. Suppose that ¢y, is as in
Eq. (3.148). Then:

o=V (6,60) gon B AN B/ L+Coll *+en B Anll 6/ L—Co 1 *

< Ope— MBIl +en+Anl ) Bpl sl (3.205)

Proposition 3.15 together with the bound (3.201) immediately implies

the following estimate, for |[Tm (4|l < |A|~ 37, [[Tm (¢/L £ Cp)|| < [An| 3
L2 6 DI (g/L, )| < Cp || F e Pl B NGl +en Bt ol

(3.206)

with ¢, = ¢, + ‘)\h|% + |)\h‘46~

Next, recall that, by Proposition 3.14, the integrand is analytic in ¢ and
Cp, provided ¢/L £ (, € S U LM, Therefore, since in the integral (p € RY,
the integrand is analytic for ¢ € LS. Moreover, thanks to Proposition 3.15,
for these values of ¢ the integrand is absolutely integrable in (4. In conclusion,
by dominated convergence and by Morera’s theorem, the function E}(Lh)(d)) is
analytic in ¢ € LS.

Let us now derive estimates for E,(Lh)((b). The analysis is similar to the
one performed for the integration of the scale zero, Sect. 3.2.4. For reasons
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that will be clear in a moment, in what follows we shall restrict ourselves to a
smaller domain ¢ € (L/2)S™.
We write, by stationary phase expansion:

B (6) = L7 DI (6/L,0) + L™2dy (Ae™ %" @I DM (6/L,) ) (0)

+L*2”52( ~%" @) ph (4L, )) (3.207)
By Eq. (3.194):
LD (/L,0) — 6p0] < KL¥ 2|\ |215 (3.208)

Consider now the second term in Eq. (3.207). We have:
L2 (ae %" @I DI (/L)) (0)
= 172275 ) 0D (6/L,0) + L7 (ADI (6/L.)) (0)
(3.209)
the first term is estimated using the analogue of the bound (3.69). We have:
v M (.. =
(2 %" @) 0)] = [(ATFP (6,9)0)] < KIMILIGI + 1l 22)
< KM\ |2 L7 (3.210)

Hence, using Proposition 3.14 part (i), together with the bound (3.210) we
get:

L72n

(Ae’%h)(‘ﬁ“))( 0)DM (¢/L, 0)’ < KI5\, 341 (3.211)

The second term in Eq. (3.209) is bounded using a Cauchy estimate, for ||(4]] <
(1/2)|An|7*/4, in order to make sure that ¢/L=+(, € S™). We have, proceeding
as in Eqgs. (3.83)—(3.85):

L72n

(ADE(9/L,))(0) < Crlanl #H1 (3.212)

Finally, consider the third term in Eq. (3.207). This term will be estimated
using Lemma 3.9, which requires analyticity in ¢, in Rf,. We shall choose

= [An|73<; due to the restriction to the smaller set of fields ¢ € (L/2)S("),
the condition ¢, € R, implies that ¢/L=+C(, € SMULM; hence, the argument
of the integral in Eq. (3.203) is analytic in ¢ € (L/2)S™ and in ¢4 € R,
Thanks to Lemma 3.9 and the bound (3.206), we get:

L=2e, (e*Vé’”Wv')Dgh)((;ﬁ/L, ))’ < Ky EHise (3.213)

In conclusion, for A small enough uniformly in h, for all ¢ € (L/2)S("):
|E(8) = dnol < 2K L3720\, 35 (3.214)

Notice that this bound is identical to the corresponding one obtained on scale
zero, Eqs. (3.77), (3.88), except that now X is replaced by |Ap|. Notice also

that that, by supersymmetry, Eéh)(O) = 1; see Remark C.12 in Appendix C.
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Localization and renormalization. Next, we define a localization and a renor-
malization procedure, restricting the set of allowed values of ¢. Given A\, € C
(to be determined later) such that |[LAn41 — An| < C|An|2, we define:

SUHD = {p € C* | [[¢l] < Anga| M4} C (L/2)8™). (3.215)
Notice that, for some universal constant ¢ > 0:
dist(SP Y (L/2)S™Me) > LA, "7 . (3.216)
We set EYY(¢) = 6,0 + LEL (¢) + REM (¢) with:
Egh) (0) ifn=2
LEM(9) = B0 & 30~ 00 E0) ifn=1
%(¢ )07 \|¢\| )( 0) + E(¢ ¢)26ﬁ¢”E(h)(O) if n= 0.
(3.217)

Arrived at this point, the discussion of the small field regime is identical to the
one for scale zero, see Eqgs. (3.93)-(3.96), except that in all estimates one has
to replace A with |A\,|. We get, by the bound (3.214), using Cauchy estimates
for ¢ € S(HD):

RES (@) < KLPlIe®,  [RE(M(6)] < KL Af?l6]*
[REGY (6)] < KL™*AuPl16]° - (3.218)
Concerning the contribution of the £-term, we set:
h h h)
%(p% = E% )(0) ) ’Y¢2 = 3\|¢\|E( (0)
(h) . p(h) (h)y . _ (h) (h) . (h)
Vipupoa = B ©), Vpap,a - = §6H¢\|E1 (0), Tppa = a\|<j>\|E (0) .
(3.219)
By supersymmetry, see Corollary C.9, Appendix C:
h h h 1 h h
Toa=Toa =" 7,5,@34—5755124—7@)4 =" (3.220)

Also, by Cauchy estimates:
TS KL R, s < KL (3.221)

This concludes the small field analysis.

3.3.5. Large Field Regime. To begin, notice that the function E,(,h) (¢) is ana-
lytic in ¢ € L. This follows from the analyticity in ¢, (¢ of the argument
of the integral in Eq. (3.203), which holds provided ¢/L=+(y4 € SMUL®™ | and
from the bound (3.206), which ensures integrability in (4. As for the small field
regime, analyticity in ¢ € LIL(") follows from dominated convergence and from
Morera’s theorem. We shall now prove bounds for E,(lh)(gb), in the domain:

LOHD = {p e CH |l > Pnpa| 5, [Tmoll < s 3},  (3.222)

with Ap41 as in the small field regime (to be determined later). Notice that
¢ € LD implies ||[Tm ¢|| < (1/2)|An|” 5 provided that L is large enough.
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We compute E"(¢) performing one step of stationary phase expansion.
We have:

EP@) =L [ dug(Go)e 9 DI 6/L.6,)
— LD (G/L,0) + L& (e @I DM (p/L, ). (3.223)

We shall discuss the relevant bounds separately in the regions
¢ € LAY N LS and ¢ € L*+D 0 LSM)

Case ¢ € L) 0 LS, We estimate the first term in Eq. (3.223) as in (3.209),
since the bound holds for any ¢ € LS™):

L_2n|D£L}L) (¢/L, O)| < 6’11,0 + KL3_2”|)\h‘%+%.

Consider now the remainder term of the stationary phase expansion in Eq. (3.223).
By the bound (3.206), together with Lemma 3.9, for W = |/\h|_%+5:

L—2n

& (e W @IDM (/1)) | < Colp|EHE-0e et B
Therefore, proceeding as we did for the bound (3.139), for A small enough:

PRI 4
24+i—6e o0 PPl |oll*

IES(0)] < 1+ Kp|Mnl® + Crlhn

< getn Lo (3.224)
with 0 < 6, say 6 = €75, Similarly, for n =1, 2:
EM () < KL3~2" |\ 155 4 O |2, [3+5 -6 en 211001
|ER" ()] < [An|272 + CrlAn]
< L—2"|Ah|%e@h el (3.225)

Case ¢ € L) N LS, We estimate the first term in Eq. (3.223) by using
Proposition 3.14 item (m). We have, for L large enough:

L*2" 67‘715}1)(¢’0)D7(lh)(¢/L, 0) < Kah(¢’ 0)46L37nL6n|>\h|%eCh, D‘L}L‘ \|¢H4
< 5L;|Ah|geah%u¢u4 7 (3.226)

with &, as in Eq. (3.206). We used that o (¢,0) = 14|\ | L[| @2 < ePnlLlel* <

3
K Mh‘z I$I* for a universal constant K , for A small enough. Concerning the
remamder term, it is bounded as before.

In conclusion, for § < § as in Eq. (3.224), for L large enough and A small

enough:

~ & [2pl

|E (6)] < et

e Helt (= 1,2) .
(3.227)

lel* 7 IEM ()] <

This concludes the discussion of the large field regime.
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3.3.6. The Effective Potential on Scale h + 1. We obtained:
U (@) = em BEW T EED N7 GO @) ). (3.228)

n=0,1,2
The functions E,gh)(¢) are analytic for ¢ € LS U LL("+1), Moreover, they
satisfy the bounds (3.214) for ¢ € LS™ and the bounds (3.227) for ¢ € L1,
Instead, the renormalized functions RE satisfy the bounds (3.218) in the
domain S+1),

As we did after the integration of the scale zero, we now redefine the
effective coupling constant and the chemical potential, taking into account the
terms extracted in the renormalization procedure.

Small field bounds. Here, we proceed exactly as for the corresponding discussion

on scale zero, Egs. (3.110)—(3.124). The only difference is that now X is replaced
by An. We get, for ¢ € S+

U (@) = ¢ A @O i 00 KT BRI (@) w)", (3.229)

n=0,1,2
with:
M1 = L7\ + ﬂih) , Hht1 = Lpp + ﬂéh)
(h)2
h . (h h h Y
g =iy, B = - 2 (3.230)

hence |3"] < KL|Ay| and |8")| < KL=!|A4|3, by the bounds (3.221). The
functions R,(lhﬂ)((é) are analytic in ¢ € S+ and satisfy the bounds:

IRV < P Plol?,  IRUTV (@) < P Plloll*
IR () =11 < g Plloll® (3.231)

Large field bounds. Proceeding as for the scale zero, Egs. (3.125)—(3.142),
we rewrite the effective potential as in Eq. (3.229), where now the functions

R%hﬂ)((ﬁ) satisfy the bounds, for ¢ € L{(++1):
|R(()h+1)(¢)| < 5ech+1|kh+1|”¢”4 ,
RIHD(6)] < g [Ferraunllel' 15 (3.23)

with ¢p41 = ¢+ |)\h|%. This concludes the check of the inductive assumptions
for the effective potential on scale h + 1 and concludes the proof of Theorem
3.10. O

4. Proof of Theorem 2.2

4.1. Setting up the Multiscale Analysis

In this section, we shall adapt the method developed in Sect. 3 to the computa-
tion of the two-point correlation function, in order to prove Theorem 2.2. The
same method could be applied to the evaluation of higher correlations, with a
larger number of internal degrees of freedom. We will omit this extension.
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By supersymmetry, it will be enough to study the bosonic two-point
function; see Eq. (4.7). Following Eq. (2.9), we rewrite the fields ¢7, ¢, as:

— (>0 (=1)+ (0)+
¢: = ¢§f "= ¢LL g +ACEC¢,LL—IIJ

— _ (>0)— _ >1)— (0)—
¢, = 70" = Za;[ﬁyj + Ay Ly - (4.1)

Let |L7'z| # |L~'y]. For the sake of notation, in this section we shall drop
the spin label, unless otherwise stated. We compute the two-point correlation
function with equal spins; by spin symmetry, the two-point correlation func-
tion with different spins is trivially zero. Plugging the decomposition (4.1) in
(¢ ¢, ), and using that:

/du(<<o>) [UOLD + COYTO (LD — ()] gﬂf =0 Ve,
(4.2)
we get:
_ _2, (> >
I A AT P N (4.3)
This procedure can be iterated. Let & € N be the first integer such that
|L=Fx| = |L="y]|. Then, for all h < k:

(65 dy)w = L2 0T 620 v

= L2 T 2 v (4.4)

(zk—1)+ ¢(Zk—1)— >

We are left with discussing the evaluation of <¢LZ*’@'+1IJ (T-r+1y) ) N To begin:

>k—1 >k—1)—
<¢(L2—k+Z:J ¢(szk+zyJ >N

— [au@0) | T vO@E) | oG 0,
zeA©)

- - - k— k—1)—
= Jawaen) | TT ven@Eon) ohehl,
zeAk—1
(4.5)

where the functions U~ (.) are the outcome of the construction of Sect. 3
(we again used that N») = 1 for all h, by SUSY). Again by SUSY, see Remark
C.12:

>k—1)+ ,(>k—1)— Sk-1)+ , (>k—1)—

<(¢(LL k+li¢(LL k+1yJ +w(LL*’“+1)IJwLL k+1)yj)>N =0. (4-6)

It therefore suffices to compute the bosonic two-point function, since Eq. (4.6)
together with the previous discussion implies

(b2 by )N = —(Uiv, )N - (4.7)
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4.2. Integration of the Nontrivial Scales

We write:

— >k)+ k—1)+
gErTIE = ¢>§L o+ AT (4.8)

plugging this identity in Eq. (4.5), and using again that the average of odd
functions is zero:
>k—1)+ ,(>k-1) >k >k)—
<¢(LL ’“ijd)(LL k+1yj> <¢(LL )I;;J iLf)k >N
(k—1 k—1)—
+ALL k+lzJALL ket iy <C¢ \L ):zJCé L )k >
_ s ALL”‘+1$JALL’}L+1 (h—1)—

= L2k Gy oy -
h=k

(4.9)

Notice that, by definition of scale k, | L~z | = | L="y| for all h > k. Moreover,
the average in the sum does not depend on the location of the fields.

4.2.1. Integration of the Scale k— 1. In this section, we discuss the integration
of the first nontrivial scale, corresponding to the entry h = k — 1 in the sum
in Eq. (4.9). To evaluate ( ék71)+C§k71)7>N, y € A®), we proceed as follows.
By definition of effective potential:

(o rele Ty

- / du(@0) | T T v D@Ek0) | ¢Dteb= (410)

2€AK) etk

which we rewrite as:
<C(k 1)+<(k 1)— >

:/du(q)(zk))d,u(c(k—l)) H H U(k—l)(q)gzk)/L+AzCZ(k_1))

zeA(R) rEng)

(k=1)+ -(k—1)—
'<¢,y C¢7y

:/du(q)(zk))d,u(c(k—l)) H H U(’“‘”(@?’“)/LJrAzc;’f—l))

€A™ e
L z#y i

k—1 >k k—1 (k=1)+ ~(k—1)—
H Ut )((I)?(f )/L + AzCzS )) <¢7y Ctb,y
(k)

TEBy

= [du@) | ] @) | 9, @), (4.1

zeA®
T#Y
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where we introduced:

P, @)= [ u© UV @)L+ QU@L - O)F ¢

Ak .
— o T (@) il (2-P)

(- ) L" / dpg(Gy) e @G DI (6,¢,) +

n=0,1,2

the last step follows from the integration of the fermionic fields, discussed in
Sects. 3.3.1, 3.3.2, and from the definition of the D*~1 functions; recall Eq.
(3.192). We now discuss the integration of the bosonic fluctuation field, which
we shall perform via a stationary phase expansion. We have:

> L [ dug(Go) e WO DEI6.6)

n=0,1,2

=—i > (@)L DE (6,00 + > ()" &Y,V (g,)

n=0,1,2 n=0,1,2
(4.12)
where we defined:
VD (6,¢p) = L72e W GG DE T (9,¢0) . (413)
Plugging the expansion (4.12) into (4.12), we get:
k . _ 3
FE (@) = —iv* D (@/L)"
e @O LD ST (g, (VD (6,1))
n=0,1,2
. — 3 =
= iV (@/D)Y + B (@),
(4.14)

where we used that, by the definition of the D®*~1 functions:

U(kfl)((b/L)LS _ 67*"‘%1(@@)27@%,1(@@) Z (¢ - )" L 2" DFD (6, 0)
n=0,1,2
(4.15)
and we defined:

~ Ak—1 2
FP (@) = em 7 (00 i (08) N () gy gy (VD () L (4.16)
n=0,1,2

Let us now estimate the right-hand side of Eq. (4.16). We use the bound
(3.206), together with Lemma 3.9. We get, recalling the definition (4.13), for
Mm Gyl < A1 37, [[Tm (¢/L % Co) || < [Ap—a| 5

YD (6,¢) < Culpoa| B bem el BTG rens B0l (g17)
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The extra factor |)\k_1|’% is due to the presence of (;C; in the definition of
V.Y Thus, ,Ekfl)(qb, -) satisfies the bound (3.47) with W = |\j_1|737¢

n_3 A Pe_al
Fw (Y,%7V(¢,)) = K| Apoa|F et 1917 (4.18)
Hence, by Lemma 3.9:

~ n1 A Ag—1l
E2(Y, (¢, )] < Kp ey |FHa 8t 1917 (4.19)

4.2.2. Tterative Integration. Plugging Eq. (4.14) into Eq. (4.11), we get, by
Theorem C.10:

(e = ik [du@E) | T v9@E)| B @)

T#Y
(4.20)

We shall compute the integral in a multiscale fashion. We have, for all £ such
that K+ ¢ < N:

[au@) | TT vO@E)| 7, @)

zeAR)
7Y

:/du(¢(2k+£)) H UF+0 (@(=h+0)) F(k+e)((b(>k+e))

[L=*y]
zeAFTH
e#|L™ Y]
(4.21)
where, denoting by x(y) := | L~ " *y] € A® for h > k — 1:
=(h+1) o (>h+1 >htl
APt = [an@ | [T vP@E L+ 4.0
zepth
Th+1(7/)
x#xh (Y)
m(h ) (=h+1)
EM @MY L+ Ay, )0) (4.22)
In particular, Egs. (4.20), (4.21) imply:
(¢S = =i+ BN (0) (4.23)

That is,
_ 1 >k—1)+ ,(>k—1)
<¢;—¢y )N = m«#u k+1:p]¢(\_L k+1yJ>

N+1
_ 1 Alpriis Alpriy] (s - In
= 7201 2(h—k) &, LL a5, [ Ly
h=k
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) A ht1y A h+1
Lt AL y) (N)
L2(k 1) Z ( T2(h—k) th71(0)> : (4.24)
Let us rewrite the map (4.22) in a more symmetric way. Recalling that A, = +
and that erBW’“ A, =0:
ﬁlgii—s-l)(q)(zhﬂ))

Tht1(y)

— [ [P @S U@ - o]

Thy1(y) Thy1(y)

LS

UM@Y) 11— QBN (@M )L+ ¢) . (4.25)

ZTht1(Y) Thy1(y
To prove this equality, we assumed that A,, ) = 1. If not, we can reduce the
discussion to this case by performing a { — —( change of variable. Let us now
assume inductively that:

FM (®) = e M@ =i (@) N7 (g yyngM | (g) (4.26)

n=0,1,2
with G,(i)lm(d)) analytic in ¢ € S UL®™ and such that:

|G,C 1n( )| < CrlAk— 1|2 Ch\>\h|\|¢>\|4 (4.27)

for some 0 < Cj, < QKL. These assumptions are true for h = k; see Eq. (4.19)
(there, Cy, = K ). Our goal will be to show that these bounds propagate to
scale h + 1.

After integrating the fermionic fluctuation field, we get:

FIHD (@) = ¢~ (@) —inn L(#-®)

~ / dig(Cp) e W6 ST (gL TP, (9/L,¢) |

n=0,1,2

(4.28)
where T, (¢/L,Cs) is analytic for ¢/L + ¢, € S™ ULM. The (¢ - )-
dependence of 1315]141'1)(@) follows from (4.25) together with the fact that both

U, f‘,g}i)l depend on 1 either via (¢ - ), or via (¢ - (), and the fermionic
covariance of the Grassmann Gaussian integration dgu,(¢y) is diagonal. The

next proposition collects important bounds on the functions I‘,(Ch_)l_n.

Proposition 4.1. Let ¢/L £, € St UL . Then, the following bounds hold
true, for A small enough and for a universal constant C' > 0:

T (6L, Co)l

< Cnfu(é, Go)* (1 + 24 A| )
><|Ak_1|%785|)\h‘%echrp‘h‘LTS(”¢+C¢”4+C}Lp‘h|“¢*<¢”4) ’ (4.29)

with:
B9, Cs) = (L+Anl 2101+ Inl F IColl+ I R IS IICs I L+ [Xal R 111 - (4.30)
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Proof. The proof follows the same strategy of the proofs of Propositions 3.12,
3.13, 3.14. Let us set:

FP@) =3 RM(@)w )", @) =3 6" (o))"

n n

- L3 _ L3 _
g (@,¢) =M@+ F M@ - (4.31)
In terms of these functions, F, éiﬁl)(q)) reads:
FOHD(@) = ¢ # (@) —innL(22)

' / dp(¢) e V" @)V @O (@1, ¢) F (@)L — ) FM (@)L +¢)
(4.32)

recall Eq. (3.175) for the definition of Vb(h)7 Vf(h). The functions F,(Ji)lm in
Eq. (4.32) arise after the integration of the fermionic fluctuation field. To
bound them, we will use (%, N, M)-bounds for the argument of the fermionic
integration.

To begin, the bounds (3.231), (3.232), together with Lemma 3.11, imply
that for ¢ — ¢, € S® ULM the function f)(® — () satisfies (k',N”, M')-
bounds with M’ = N’ and:

o — 5eCh|)\h|H¢_CH4 , N = |)\h|% . (4.33)

Next, consider g(h)((b,(:). Notice that the function §() is almost identical to
the function g™ appearing in the proof of Proposition 3.12, see Eq. (3.160),
the only difference being that the function f)(® =+ ¢ )LB/ 2 in the definition of
g™ is replaced by f(h)(fI>:l:C)L3/2’1 in the definition of §(™. It is then easy to
see that for ¢ + ¢4 € S ULM the function g™ (®) satisfies (x”, N, M")-
bounds, with N7/ = M” = |\4|5 and k" given by:

(i) K" =1+ 2KL|\|?, ¢+ ¢y €S,

3 L7371 chl|Ap — 4
(i1) " _ gt 2 (5 ) enmine—cart b5 6y e L®,

3 L7371 ch|Ap -+ 4
! :K(sLT,Qe( 5 ) RIARIo+Co é—Co GS(h),<]5+C¢ G]L(h),

L3 _ 1), 4 _ 4
(i) " etz (B 1) ennler ot Hlo—col ) pteo e L
(4.34)

These statements are proven as in the proof of Proposition 3.12. The values of
N and M" correspond to the worst case of the corresponding values in the
proof of Proposition 3.12, taking A small enough to get rid of multiplicative
constants. Item (z) in (4.34) follows from (3.168). Item (i7) follows from (3.172).
Item (4i7) follows from (3.173).



3552 G. Antinucci et al. Ann. Henri Poincaré

Consider now f,yi)l. The bound (4.27) together with Lemma 3.11 implies

that, for ¢+(, € SWULM | the function f,g’i)l(<b+§) satisfies (s"", N, M"")-
bounds with N = M"" and

= Cp| 1|2 Been PullorCall® A7 — |y, |55 (4.35)
Next, consider the (y-dependent part of the integrand in Eq. (4.32):
_ym _ ~
OGN (@)L, O f M (@/L - Of(@/L+C) . (4.36)

By Lemma 3.3, the product g™ (®/L, ) f")(®/L—¢) ~,£}i)1(<I>/L+C) appearing

at the argument of the integral in (4.32) satisfies (k1, N7, Mj)-bounds, with
k1= KKK < (14 [MpE )Ch|)\k: 1|2 —8e gen|Anl > (6+Coll*+lIo—Coll*)
N1:N/+N// N//,§|/\h|16(1+2|>\h‘15), 1:N1. (437)

Consider now the expression in (4.36). Recall the definition (3.175) for Vf(h)

(®,¢) defined in Eq. (3.175), and the (x, N, M)-bounds of (3.181). Lemma 3.3
and (4.37), (3.181) imply that (4.36) satisfies (x2, N2, M3)-bounds with:

R2 = R1
Nz < [ Ap]75 (1 + 3| An[16)
My < A7 Bu(0, Co) (4.38)
with:
Bi(é,Co) = 1+ [Mnl = [l + Ml SISl + InlF NIl - (4.39)

We shall now compute the (k, N')-bounds for the function obtained after inte-

grating (4.36) in (y:

WD) = [ dnglcu) e OGO/, S P (/L - O R (B/L+0)
(4.40)

Using Lemma 3.5 together with (4.38), we have that iz(h)(cb, (p) satisfies (K3,
N3)-bounds with:

kg = k(1 + 12M3 + 2M3)
< w1 (1 + 24[An]5)Bn (0, Co)*
N3 =N, (441)

To conclude, we write V ( ,Co) = Vb(h)(qS C¢)+Vb ( ,Cp), With Vb ( ,Cs)
=22, L(¢Y-9)(Cs-Co); recall (3 38). The final claim will follow from estimating
the coefficients in (¢ - ¥) of:

e @CIRM (D, ¢,) . (4.42)
To do so, notice that the function e~ %" (2.60) satisfies (k4,N1)-bounds, with:
ka=1,  Na=23L3|\|7 |Gl - (4.43)

Therefore, the function (4.42) satisfies (x5, N5)-bounds with:

R = R4R3
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3
< (@, Co) (1 + 481 An[3) N[350 Pl (s coll o=l

(4.44)
Ny = Ny + N3
< Al TE (1 + 3[An]T8) + 22 L2 A5 ]2 1Cy
< Il (1 + 3[An]T8) (1 + [An] 2 [1C4ll) - (4.45)

Finally, we get rid of factor (1 + 3|An|76)(1 4 |An|5[|Cs]l) in N5 by using that
if (4.42) satisfies (k5,N5) then it also satisfies (x, ) bounds with:

k= f5(1+ 3\ 5) 3L+ [MlR Gl
< Cifu(, Co) (1 24| ) Ay 185 en Pl 510Gl o= Goll)

N = |Ap|T5 . (4.46)
with 35 (¢, Cs) = Br(d,Cp)(1 + IAn| I¢s11). This concludes the proof of Propo-
sition 4.1. 0

To complete the evaluation of F ,&J{l)ﬂb), we are now left with the in-
tegration of the bosonic fluctuation field in Eq. (4.28). By stationary phase
expansion, Lemma 3.8:

B (@) = e @@ im0 N7 (g gy pm2nl,(6/L,0)

n=0,1,2
fem @@ L@ N yyne (V) (6/L,-)
n=0,1,2
where:
_ _ ()
Y (@)L, Cp) = L2me Vo @™ (6L, ¢,) . (4.47)

Consider the first term in Eq. (4.47). We have, thanks to Proposition 4.1, for
¢/L € SM ULM:

IL=2T (¢/L,0)]

A n [Apl
< L7 Ch B (8,00 (1 4+ 2410 [15) Ao [55 A B e 2117

Iy 2al

< L7200, (14 48| A | 16) | A1 | 255 A | E elent ARl 01T (4 48)

where in the last step we used that:

A 3
Br(9,0) = 1+ [Aul5 4]
< nlE ol
B} 1 2 4
< OLInIA glAnl 1 gL 119l (4.49)
1
and we took into account the first exponential by (1 + 24|\ |16 )etCLMnld
< (1 + 48|Ap|15). Consider now the remainder term in the stationary phase
expansion. In order to bound the error, we need the analogue of (3.206) for the
argument of &;. We shall rely on Proposition 3.15, together with the estimate:
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Bi($,¢s) < (1+CLIM3 +C\>\h|4ll¢\l4+C|Ah|4IIC¢II )1+ [l FlIC 1)

< 2L Il (G +olel (il T gl (4.50)

Therefore, Eq. (4. 50) and Propositions 4.1, 3.15 imply, for ||Im (4] < |/\h|_i‘*‘25
and ¢/L + ¢y € S ULM:
(h
Vi (6/L:65)]

1_ no L3 4 8¢ £yl 4
< CLChlAe—1]? 88|)\h|86 Al 1Ca 17 (en+IAR TS+ AR ) 22 14l
1_ no _ L3 4 a1y, dey Al 4
< CrOu|Ae—1]? 86|)\h|86 Al ICo 17+ (en—3 A ") 12l (4.51)

where we used that, for A small enough, cp, + |An |5 + | An|5 < én — (1/2)|An]%,
since &, = ¢, +|An|2 +|An|*; recall the definition after Eq. (3.206). The factor
—[An|* will be useful later on. Hence, by Lemma 3.9:

|5l( k(h) ((b/L’))‘ < KLCh|>\k—1‘%7SE|)\h §+%71256(6h7%\)\h|4a)I%7Lh\H¢”4 .

1in
(4.52)
All in all, putting together Eqs. (4.47), (4.48), (4.52), we get:
FD(@) = e H 00 L) N7 gy G (), (453)

n=0,1,2

for some new functions é,(;frll}l(@ analytic in ¢ € SPHD UL+ | satisfying

the bound:

ENEVY
|Gkh+11n( o) < Cu(1 _|’_48|)\h‘16)‘)\k 1|2 86|/\h+1|8€(ch AP S el
(4.54)
Notice that we used the factor L=2" in Eq. (4.48) to update the prefactor
|An|® to |Ans1]®. Let us now update the running coupling constant appearing
in the explicit exponential prefactor in Eq. (4.53). We write:

~ _ A (3.d)2—in .
F0 (@) = e B @@ i b0 S (G ()
n=0,1,2

= e—MH(®~<I>)2—iuh+1(q>.q>)Gl(ch_+1)((b)

b

(") (§.9)2 438 (b
G (@) = PR THET@D KT (4 )G (9)

n=0,1,2
= Y @-9)rei @), (4.55)
n=0,1,2

where in the last step we expanded the overall exponential as a polynomial in
(1 - ), and collected terms of the same powers. We shall now prove bounds

for the new functions Gkhﬁlzl(@ and check the inductive assumption (4.27).

We notice that the function %" (2 ®)*+i85" (®®) gatisfies (k, N')-bounds with:

\\4

k= elB MBI +HB G < (1 4 202132\, [3) e 2C A |2 12

i
2l 4

1 §
N = 1815 + 28 |83 [g]) + 185 < [Apya |7 eCMIFE2E 0 (4.56)
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where we used the bounds |ﬂ2h)| < CL|Ap| and \ﬂih)| < CL™Y\y|? (see after
Eq. (3.230)) and Lemma 3.3. All in all, Eq. (4.56), together with the bound

(4.54), gives, again using Lemma 3.3:
GV (@) < Cul(1 + K]n]35) A2~ Felenial) Bl

< Cn(L+ KDl 9) o[58 A | § et lol

(4.57)

where cpy1 = ép + |)\h|% + |An], see Egs. (3.232), (3.227), and we used that
% < [Ang1](142C A4 |2). Also, by construction, the new functions G,(Jili((b)
are analytic in ¢ € S+ ULM*+Y  In conclusion, the inductive assumption
Eq. (4.27) is true on scale h + 1, with:

Chi1 = Cp(1 +K|)\h\%)
N
< Cy H(l + K|X;]7)

j=k
<20} . (4.58)

4.2.3. Conclusion. We are now ready to compute the two-point correlation
function; recall Eq. (4.24). We have:

T+ - . —104,57 N+1 ALL*’“rlIJALL’h“yJ
< z,a¢y,a’> - Lg(kfl) Z Lg(h,k) +5N($7y>
h=k

N+1
(z,y) —ZZF(N)

N+1

~ 1_ A 3-8¢
IEn (z,y)] < Z 2K | Ap—1]2 8¢ < KL(W) , (4.59)
h=k

where the last bound follows from Flg 1( ) = G,(CN)1 0(0) together with (recall
(4.27)):

G\, o (0)] < O A2 75 < 2K | hey 275 (4.60)
This concludes the proof of Theorem 2.2. O
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A The Flow of the Chemical Potential

In this section, we shall control the flow of the chemical potential . Before
starting, it is important to recall that the induction of Sect. 3.3, that allowed
to construct the effective potential on all scales, works provided the sequence
of chemical potentials {ug}Y_, is bounded as |u;| < C|\g|. In particular, it
is important to notice that the constant C' can be chosen arbitrarily large,
provided A is small enough. For these sequences of chemical potentials, the

3
effective quartic coupling behaves as desired, namely |\, — ﬁ < K;}f , with

K dependent on C, in general.

Here, we shall show that there exists a unique choice of p such that indeed
the sequence {uy} satisfies the desired bounds. This is the content of the next
proposition.

Proposition Al. For C > 0 large enough, there exists a unique p € C, p =
w(A), [p(N)] < 20X such that |ur| < 2C| A, for all h.

Proof. Recall that we are in the context of Theorem 3.10 and that we shall
prove the statement by induction. To begin, we shall find a more precise esti-
mate on the beta function of the chemical potential. Recall the flow equation

for the chemical potential (3.230) and its beta function (3.219), (3.230):
tht1 = Ly + ﬂéh) )
h (b _ 1 h
() = i) = 5aﬁ(ﬂ‘% )(0) . (A.1)

The function Eéh) (¢) can be computed via a stationary phase expansion, com-
pare with Eq. (3.207):

ESY (@) = D§V(6/L,0) + di (A" @) (0) D" (6/L,0)

+a, (ADJ(9/1,)) (0) + &2(e " @I D{(9/1, ) ;
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the various terms admit the following bounds:
D" (6/L.0) — 1 < KL lt . [(ADFY (/L) (0)] < Culnal
&2(e7 @D (o)L, )| < Kl (A.2)
In order to improve the bounds we already obtained on the beta function,

we furthermore notice that (Ae_f/b(h)(d”')) (0) = 24\, L( - ¢) + 8ipp L; hence,
provided that |p;| < 2C|\;], for all j < h, the following expression is attained:

h . i h >(h
(") = 24dyiN, L + 5%‘@3 )(¢/L,0) + 3" (A.3)
with
2 py(h) 5(h) % 3_8e
|01 06" (6/L,0)[ < KLl |57 < Ko™, (A4)
where the first inequality follows from Cauchy estimates in the ball of radius
R = L|\y| "7, and K = K1(C). Therefore, for A is small enough:
18] < KL (A.5)

for a universal constant K > 0, which does not depend on C. In particular, by
taking C' large enough, we have:

L(C—-K)>4CL™*. (A.6)

Ezistence. We shall show that there exists a solution {up, }72, of Eq. (A.1) with
the desired properties. Later, we will comment on uniqueness. Our discussion
closely follows [43]; see also [12]. Let u = ug € {z € C | |2] < 2C|\o|} =: Io.
By construction, ﬁéo) is a continuous function of ug € Iy, and |ﬁ£0)| < KL|Ag|.
Thus, Eq. (A.1) implies that Iy  po — p1(uo) is continuous and that:

p1(Io) O {|2] < 2CLINo| — KLo|} > {|2] < 20|\ ]}, (A7)

where the last step follows from Eq. (A.6). Thus, by continuity there exists
I, C Iy such that:

{lzl < CIl} € m(lr) € {lz < 2CInl} (A.8)

This shows in particular that, for ug € Iy, |u1| < 2C|A1|. Now, suppose induc-
tively that there exists I}, C Iy such that Ij, 5 ug — pxr(uo) is continuous for
all £k < h and that:

{2l < Cxel} C @) € {12l < 2C1Ml}, Yk <h.  (A9)

In particular, Eq. (A.9) implies that |ui| < 2C|\g| for all k < h. These as-
sumptions are true for h = 1, as we just proved.

Let us check the inductive assumptions on scale i 4+ 1. By the RG con-
struction \ﬁéh)| < KL|\|. Also, ﬁéh) is continuous in g, k < h, and hence in
1o € Ip,. Equation (A.1) implies pp41(po) is continuous in pg € Iy, and that:

pnea(In) O {|2] < 2CLI| = KLl 5 {121 < 2C0ml}  (A.0)
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where the last step follows from Eq. (A.6). Thus, by continuity there exists
Ip41 C I, such that:

{l2] < CIAnt1l} € pasr(Tngr) € {l2] < 2CApal} - (A.11)

This shows in particular that |ux| < 2C|\g| for all k& < h + 1, which is what
we wanted to prove.

Uniqueness. Here, we shall prove the uniqueness of u(\): We shall show that
the set Ij shrinks to a point as h — oo. To do this, we rely on the Lipschitz
continuity of the beta function of the effective chemical potential, as a function
of the effective chemical potentials on all the previous scales. This will be
proven via a Cauchy estimate, which in turn relies on the analyticity properties
of the effective potential U™ as function on {Nj}?:o- In fact, in the next
proposition, we shall regard the effective potentials U™ as functions of the
sequence {uk}’gzoz As it is clear from the induction of Sect. 3.3, the only
information about the sequence of effective potentials that we required is that
|| < ClAk|. Also, as already pointed out at the beginning of the section, the
constant C' can be taken arbitrarily large, provided A is small enough.

Lemma A2. Let UM (@) =Y, o, UL (8)(w- )", and let C > 0. Then, for

A small enough, for all h € N, the functions Uy(bh)(é) are analytic in {u;}_,
with |p;| < C|N\;| for any j, and ¢ € S UL,

Proof. The proof is by induction. The case h = 0 is true by inspection.

Next, we assume that Theorem 3.10 and Lemma A2 are true on scales
j < h, and we shall prove that they hold on scale h. Consider: f(*=D(®, () :=
[Uh=1(@/L + OUPD(®/L — O]LT% By the inductive assumptions, f(*~1)
is analytic in {y;}"=, provided |p;| < C|A;| and ¢/L £ ¢y € S UL™M. The
new effective potential U is obtained after integrating the fluctuation field
(. It is clear that the analyticity domain is left unaffected by the integration on
the fermionic fluctuation field (. Consider now the integration of the bosonic
fluctuation field (4. By the bounds proven in the analysis of the effective
potential in Sect. 3.3, the coefficients of the Grassmann expansion of f(»=1)
are absolutely integrable in (y, for {; };-‘:_01 in the assumed range and for ¢ €
S ULM. Thus, analyticity of [ du(¢) f"~D(®,¢) in {u;}r=; follows from
dominated convergence and from Morera’s theorem. This implies analyticity
of UM in {1 };‘;&. Finally, analyticity of U™ in iy, follows from the fact that
the function e (®®) is entire in s, O

This lemma easily implies analyticity of the beta function of the chemical
potential.

Corollary A3. For any h € N, Béh) is an analytic function in {u; }?:0 provided
that || < C|X;| for all j.

Proof. In Sect. 3.3, we proved that Uéh)(gb) is analytic in ¢ € S™ and that
Uéh+1)(¢) = e_/\h+1(¢'¢)2_iﬂh+l(¢'¢)Réh+l)(¢) , (A.12)
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with ppy1 = Lpp + ﬂéh)7 and where R(h+1)(¢) is analytic in ¢ € S"*1 and
satisfies the bound |R(()h+1)( ) — 1| < CAps1/?||9]|° for these values of the
field ¢. Consider the restriction of U0h+1) and of R0h+1)(¢) to ¢ € R*, and

recall that both Uéhﬂ) and R(()hﬂ)((/)) depend on ¢ € R* only via |||l (see
Appendix C). Therefore,

8H¢|\U0h+1)(0) = —ipn1 Ry (0) + a||¢>||1L30h“)(0) = —ipps1; (A13)

the last identity follows from R(()h+1)(0) = 1, implied by SUSY (see Appendix
C), and by the fact that R(h+1)(q5) — 11s at least of order ||¢][5.

By Lemma A2, we know that U(hﬂ)(@ is analytic in {u;}"_; uni-
formly in ¢ € S" ULM™, provided that lj] < C|A;| for any j. Hence, so
is (‘3ﬁ¢HUéh+1)(0); this together with the identity th) =1i(1/2)0 MIUéhH)(O) -
Ly, implied by Eq. (A.13) and by the definition of beta function, shows the

analyticity of 35" O

We are now ready to prove uniqueness of u(\). We shall proceed by
contradiction. Suppose that the function p(\) is not unique: There exist two
sequences p = {u}72, and p’ = {p}}3%, such that |ug| < 2C|\g| and |u},| <
2C|\, |, solving Eq. (A.1), with C as in the statement of Proposition A1l. We are
denoting by {A},} the effective quartic couplings associated with the sequence

{uk} By the assumptlons on the sequence {u}, it is true that |\), — \ <
Kﬁf, Ao — 2x| < K“ for all k. We have:

k k
fsr — o = Lk — 1) + B8 (s o) = B (s i) 3 (AL14)

by Corollary A3, the beta functions are analytic in {y;}, {,u;}, respectively, if
] < C|Xj] and || < C|X;|. Notice that we are free to assume that C' > 4C,
if A is small enough. We rewrite Eq. (A.14) as

= == > LT (o) = B (), (A5
j=k

where we used that the sequences vanish at infinity. In order to estimate the
difference of the beta functions, we proceed as follows. We use the telescopic
representation:

(j)(uj7 '-a,U/O) ﬁéj)(/}';7a/~/0)

Z( (]) /u]a"":u;'+17,u’7“7"'7uo) - (J)(/u]a"'a“LvﬂT-la"'aMO)) :
r=0

(A.16)
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We estimate every addend in the sum via a Cauchy estimate. We interpolate:

(J)( (J)(

/~LJ»~~'»N;~+1,NT’-~7MO)_ /L],...,/Jz,/,‘,,l,brfl,...,/lo)

Y R / AT
, Vay (N]v"'7ur+171/7"'7u0) ( . )

and we use that, in the integral, the distance between v and the bound-

v

ary of the analyticity domain of ﬂéj ) in its rth variable is bounded below
by C)\L’T. Also, for these values of v, the beta function satisfies the bound
|ﬁ£])(u;», ey M1V, po)] < KALTI. Therefore, by a Cauchy estimate:

‘/Béj)(uj7'.'7u0)_/3(J)(MJ7'.'7MO‘<ZKLT J|Mr MT|

< 2Kllu o s (A.18)

with ||p||ec = supy, [ux| and where K is proportional to K/C. Plugging this
bound into Eq. (A.15), we get:

e — g, 2K LFI T p =yl VEEN, (A.19)
j=k
which implies:
e = ' lloe SAKL™ g — g/ floc - (A.20)

For L~'K small enough, Eq. (A.20) implies p = p'. This concludes the proof
of Proposition Al. O

B Proof of Technical Lemmas
In this section, we collect the proofs of three key results, namely Lemmas 3.8,
3.9 and Proposition 3.15.
B.1 Proof of Lemma 3.8
Let S(R™) be the Schwartz space, and let f € S(R™). Then:
. 1 ; .
/ dee 7 f(2) = o / dpetlPl® f(p) . (B.1)

2

The proof of (B.1) goes as follows. Since f € L'(R™) we have, by dominated
convergence:

/ dxe*i”x”zf(x):/ dz lim e~@olel® f(g)

e—0t

= lim dz 6*(”5)”‘””2]‘(99) . (B.2)

e—0t Jpn

Then, since e~ lzl® ¢ L2(R"), f € L2(R") we have, by Plancherel’s theo-
rem:

[ e @) = T [ ani i), (B3
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where f € S(R™), §. € S(R™), given by:

N 1 N ,
ge(p) = W/dxewe (i+e) |
e L B

2

Hence, applying again dominated convergence,
. 2 . — A
/dx e W f(z) = /dp lim g:(p)f(p)
1 $lpl® 7
= 27% dpe4 f(p) ) (B5)

which concludes the proof of Eq. (B.1). Lemma 3.8 follows from Taylor ex-
panding eflpll?, O

B.2 Proof of Lemma 3.9

We shall only prove Lemma 3.9 part (b), part (a) being the well-known Cauchy
estimate. The proof of part (b) is a simple application of Cauchy formula and
integration by parts. Consider:

~ 1 .
Pznf(l?)‘ = ‘(27(_)5/dl'e_w‘xagjf(l‘l,...,xn)
1 m

In the first step we used that 0; f vanishes as |z;| — oo for all m > 0. This
follows from the analyticity of f, from the representation of 9;" f via Cauchy
formula, and from Eq. (3.47), which implies the vanishing of f as |Re z;| — oo,
in a strip around the real axis.

Now, Cauchy theorem, combined with the analyticity of the function
zi— f(x1,..., 24, @y) in Ry, implies:

Xy ZigeenyTp)
(Ziffﬁl')erl

, (B.7)

|07 (x17...,xn)|§Km‘/ dz; A
C(xs)

where C(x;) := {z; | |z — ;] = W}. Changing variable:

|agjf(x1,,xn)|§Km‘/ dwl f(x177wz7ntf;z77$n)
€(0) w;
Bn [ Jaw I fan e, (BS)
> Trrooa1 [ 1y«-- Wy iy codbn| .
W7n+1 C(O)

%@’dt’ for any parametrization w;(t)

where we used the notation |dw;| := ‘
of C(x;). Plugging (B.8) this into (B.6), we get:
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K
D; f(p)’ S Wm+1 dx/ |dwl‘ |f(l‘1, 'awi+xi5"'axn)‘
K,
= et L duil [ do|fonwi b i)
271'K
< ZEm Fw () (.9)

where we used the assumption (3.47). Thus, from Eq. (B.9) we easily get that,
for any p € R”, m € N, and for some C,,, > 0:

(L+Wp)™)If ()] < ConFw (f) (B.10)

which implies Eq. (3.48). The final statement, Eq. (3.49), follows immediately
from the bound (B.10) together with the formula (3.44) for the remainder of
the stationary phase expansion. This concludes the proof. O

B.3 Proof of Proposition 3.15
We start by writing:

7Vb (¢>C¢)66h P IAnll16/ L+Co | *+en B IAnl 16/ L—Coll*

— o= (0.60) gen FEL I +en A L2 11Co 1 LA :Cs) (B.11)

with:
A(¢,Cp) = —4AL( - (3)* — 20 L(d - 6)(Cs - Co)

+ den | An| L(Re (8, Cp))? + 2en LR 1917 [1Co 1 - (B.12)

and
M(0,¢4) = (ReAn)LP(Co - Co)? + i(TmAR) L2 (Cs - Cp)?
+ipnL®(Cs - Co) - (B.13)

Using that:

(Co - Co) = (Re Gy - Re () — (Im Gy - Im Gy ) 4 2i(Re (p - Im Gy (B.14)

we have, for any n > 0:

2
Re (¢ Co)? = ((ReGy - ReCy) = (ImGy-Tm ) = 4(Rey - Imy)°
> [[Re G * = 6l|Re Co | [1m Gy
> (1= 3n)l|Re G 1* = 37 [Tm G| (B.15)

Then, since ||4]* = |[Res]|* + [[Im (s||* we have, using that by assumption
ITm Goll < [Anl =37, [ReColl? = 1)1 — [An]~ =% this implies:

Re (Co - Co)* = (1= 4n)IColl* — O~ An] 71 (B.16)

This, together with |up| < C|An| and [Im Ay, | < CA|Ay| (recall (3.144)), gives,
for A small enough:

Re V" (0,¢4) > (1= 50) | An|E3|Cs | * = K~ L3|An | (B.17)
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Next, consider A(¢, (s). We write:

A9, Co) = —4|An|L(d - Co)* = 2|An|L(d - 6)(Cs - Co)
+4den | An|L(Re (9, Co))? + 2en LIAR[18]12 (1€ |I” + A1 (¢, Co)
(B.18)

where A; (¢, () takes into account the replacement of A, with || in the first
two terms. Using that [Im A,| < CA|AL|, we have that |\, — [An]] < CA|An],
and hence:

[A1(, ¢l < EXAn|LIo]2 (16l - (B.19)

To exhibit a cancellation in the various terms appearing in the right-hand side

of Eq. (B.18), we can show that (¢ - s)? — (Re (6, ))? and (6 9)(Gs - Cs) -
1911%]|¢s|I* are small. We have:

Re (6 Co)? = (Re (9,C))* = (Re (6 Co))? — (Re (6, Gy))? = (1m (6 - Gy)?
= (Re (& ¢o) = Re (6,¢5) ) (Re (& Co) + Re (6,G5) ) — (Im (9 ¢y))?
= —2(lme - Im¢,) (Re (6 Co) + Re (6,C)) = (Im (6 C))* . (B.20)
Therefore,

[Re (¢ ¢p)* — (Re (9, s))?] < Of|[m ||| T Gy | S]] | G
+[|Tm ¢ [[Re ¢y |* + [[Re & || Tm ¢4 |] -
(B.21)

Using that, by assumption, ||Im ¢|| < L|)\h|*% and that [|[Im (4] < |)\h|’%+€,
we get:

IRe (¢-Cs)? — (Re (6, Co))?| < KL2An| "2 ||Col|? + K LA 72429  . (B.22)
Similarly,

Re((¢- 0)(Cs - o)) — ol 1G]
= Re(¢- ¢)Re((y - p) — Im(¢ - ¢)Im(Cy - Co) — [|@11711Co 1

= Re (6 9)(Re (Co - Co) = 16612) + Gl (Re (6 - 6) — l161?)

—Im(¢ - ¢)Im(Cy - C)
= —2Re(¢ - ¢)||Im¢y 1> - 2[[Cs|1*[tm||* — Im(é - )Im(Cy - Co) - (B-23)

Therefore,

Re((¢- 9)(Go - €)= I17lIGo 1?1 < CllISIItmEo | + [1CslI*||Tmep|>
+ [Ty [[[Tmg [ [[Reg|[[[ReCs]]] - (B.24)

Using again the assumptions on ¢ and on (4:

[Re((@ - 9)(Cs - o)) = IIPNICoIP < KL2An| 2 1G5 1% + K’le\hé”slgbBll2 )
25
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Therefore, we rewrite the real part of Eq. (B.18) as:

Re A(¢,Co) = —4[An|LRe (¢ - ¢p)* — 2|An|LRe (6 9)(Co - Cs))
+den A L(Re (6, Co))? + 2en LI 0]7 (1o ]I + Re A1 (¢, o)
= 4|Anl(en — D)L(Re (8, ¢4))* + 2|l (cn — 1) LISIP(ICo 1
+ A2(¢,Co) (B.26)

where in the last step we used (B.20), (B.23); hence, we have, using the bounds
(B.19), (B.22), (B.25):

|As(,Cs) < KARILISII1Cs 1
F KL 2] Goll? + KL 2422|912 (B.27)

The first two terms in the right-hand side of Eq. (B.26) are negative, thanks
to e — 1/6] < CAF; recall Eq. (3.148). Also, the first term in the right-hand
side of Eq. (B.27) can be controlled using that 2(cp, — 1) + KA < 0 for A small
enough. Hence,

Re A(¢,Cs) < KL |2 |G |> + K L] 7727
<P + Il 4+ K218 4+ R2E . (B.28)
Finally, thanks to (B.11), (B.17), (B.28):
o= Vi (6.60) gen 5 M6/ L+Coll*+en 5 Ml 6/ L= 1 *

e A
< e Re V" (0.00) Re A(9:Co) gen 6] en M| L Co

. - by
< Cp e P IA=6mL2 Gl +E D 401" en S 81 Hen M L2 Ga 1t (B 29)

which gives, for 1 such that 1 — 61— ¢, > 1/2 and for &, 1= ¢;, + |Ap|*e:
o=V (6,60) gen B M6/ Lol +en 2 Ml 6/ L= 1 *
< Cpe Pl lCl v Pat gl (B.30)
which is the final claim. O

C Symmetries

Here, we shall discuss the symmetry properties of the model. Recall that the
notations ¢, ¢ denote the four-component vectors ¢ = (¢1 1, ¢2.1, d1.1, d2.1)7,
Y = (w?',z/);,z/)f,wl_)T. In the following, we shall denote by o, the second

Pauli matrix:
0 )
oy = (—i 0) . (C.1)

Proposition C.1. Let ¢ € C* and ¢ = (z/ﬁ“,w{,wj,wf):’j, Let us denote by
O® = (Oyp, O)) the transformation O = (O, Of) € R4 x CY4 such that

Ol 0oy = 14, O7f (ioy ®13) Oy =ioy, @1y,  detOp=1.  (C.2)
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Then, for all scales h > 0:
UM (@) =™ (0d), (C.3)

Proof. The proof is by induction. Consider Eq. (C.3). The statement is true
for h = 0, since (@ - @) = (OP - OP). Suppose it is true for all scales k < h.
Let us prove it for the scale &k = h + 1. We have:

U (0d) = / A¢ e COW M (0B/L + UM (0B/L —)]'F

L3
2

= / d¢e " CUO@/L + 0 YU (O(@/L = 071())]

. 3
— [aecopm@/L 0T gun@/L-0T1F  (c)
where in the last step we used the validity of the symmetry on scale h. Let
us now perform the change of variable O~'¢ — (', with (s € R* thanks
to the fact that O, € R***. Since the Jacobian of the transformation is
| det Op|(det Of)~! =1, Eq. (C.3) on scale h + 1 follows. O

Corollary C.2. (i) UM(®) is a polynomial in (¢ - ).
(ii) The following identities hold true, for all scales h > 0:

B (9) = B (0n9) (C.5)
Remark C.3. In particular, for ¢ € R%, ET(Lh)(qb) = Eflh)(||¢>\|)

Proof. To prove item (i), we proceed as follows. By construction, U (®) is
a polynomial in the Grassmann variables ¢}, 1. By Eq. (C.3), UM (®) is
invariant under ¢ — Oy, and the only Grassmann monomials invariant under
this transformation are powers of (¢ - ).

To prove item (i%), recall the expression (3.143):

Ut (@) = e R @0 KT B @) w)" . ()
n=0,1,2

The exponential prefactor is manifestly invariant under the transformations

O = (04, Oy) of Proposition C.1. Therefore, since (¢ - 1)) is O¢-invariant, the

claim (C.5) immediately follows. O

The next definition makes precise the notion of supersymmetry of our
model.

Definition C.4. Let us define the differential operator:

o ._ e 0 4 O
Q .;{U&bi saawg . (C.7)

We say that a function f(®) = f(¢T, ¢, v+, ¢~) with ¢+ = ¢— is supersym-
metric if:

Qf(®)=0. (C.8)
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Remark C.5. As an example, notice that the combination ¢}, + ¢F ¢ is
a supersymmetric function. More generally, all analytic functions of 1 > +
¢t ¢, are supersymmetric.

Supersymmetry of regular enough functions implies remarkable identities
after integration over the superfields. Here, we shall only consider Schwartz
functions of the superfield ®, defined as follows.

Definition C.6. We say that a function f(¢) = >_, fu(Ce) Cﬁ is of Schwartz
type if f,(-) are Schwartz functions for all b € {0, 1}1+H<{T:1},

The next lemma will be useful later on, to perform integration by parts
over the superfields.

Lemma C.7. Let f(C) be of Schwartz type. Then:

/ ACQSF(C) =0 (C.9)

Proof. We write:

0 0
/ dCQF(0) = / S [cz,ga%—ecz,,,% £(0)

=1+1I. (C.10)

Consider T =3 _ [d¢y¢j, [ds 84(2 F(C). Since f(¢) is of Schwartz type,

the boson integral of the boson derlvatlve is well defined and equal to zero,
which proves that I = 0.

Consider now II. After differentiation, the Grassmann variable G0 dis-
appears from the integrand, by definition of Grassmann derivative. Therefore,
using that [ d¢j , =0, we get IT = 0. O

This lemma can be used to prove that the effective potential U (&),
restricted to ¢; , € R, is a supersymmetric function.

Proposition C.8. Let ® = (¢p+, ¢, T, ¢™) with ¢T = ¢—. For all h > 0,
QUM (®)=0. (C.11)

Proof. (of Proposition C.8.) The proof goes by induction. The supersymmetry
of (@ - @) implies that Eq. (C.11) holds true for A = 0. Suppose it holds
for k < h, and let us prove it for k = h. We have, setting for convenience

UL () =)
Q UMV (La) = Q* / () [T (@ + UM (@ — )]

—Q° / A UM (@ + UM (@ - ¢)
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- / () QUM (@ + U (@ - ¢)

= / n(O1QPU (@ + UM (@ — ) + UM (@ + QUM (@ - )] -
(C.12)
By using that Qe~¢¢) = 0 and Lemma C.7 to “integrate by parts”:
—Q%U (h+1)(L<I))
— [ au©) Q¥ U @+ @ - )+ UL @+ @ UL (@ - O)
(C.13)
with Q%€ := Q% + Q¢. We claim that:
(Q* + QUM (@ £¢) = (Q* U (@ () . (C.14)

This together with our inductive assumption (C.11) immediately implies that
QUMD (L®) = 0 and concludes the proof. Let us check the claim (C.14).
We have:

Q" + Q<>U£’“<<b +0)

_Z( + ¢ 9 — et 9 — et 9
“6¢6 vTac, o Tovs hTac,

Y@+ ¢)

0
=2 (W + G0y —o0h £ Gy O @)

= (Q*UM) (@ =), (C.15)
which proves Eq. (C.14). O
Corollary C.9. Equation (3.220) hold true.

Proof. The proof is by induction. It is trivially true for h = 0. Suppose it is
true for k < h, and let us prove it for k = h. We rewrite U™ as:

U0 (@) = e~ (@ H il (@) N7 gW() L (g g)" . (C.16)

n=0,1,2

Let ¢; » € R. Being the explicit factor e 2 (®:@) —iLpn (B-2) supersymmetric,
Eq. (C.11) implies that:

Q" > EM(@)L M (¢-¢) =0, (C.17)
n=0,1,2
Explicitly,
QY > EP ()L y)"
n=0,1,2

=2 > [ (a(be £h><¢>)(w-¢>"fszqSh)(qs)(awg (6 )" )}

o,e n=0,1,2
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= 3 [ (e B0 @ 0= B @i (w0 xnz )|

(C.18)

Let us take ¢ € S NR*, and let us expand the right-hand side to the second
order in the fields. Combining Eqs. (C.17), (C.18) and using that 8¢E,(1h) (0) =
0, we get:

0= [veor 0B 0) - szu, B 0)

s 7 0¢50¢c°
- [ S (e - 70)
- {Zws ‘| (2 aH;l'QE(h)(O) - E(0)) (C.19)
where we used that, by symmetry, P B e E(()h)( 0) does not depend on ¢, o.
Therefore, we conclude that:
% 8”3(;'2 EM0) - EM0) =0, (C.20)

which implies that 74()2) = v(h) as claimed. Let us now prove the last of Eq.

(3.220). To do so, we expand Eq. (C.18) to the fourth order in the fields. We
get:

€ 1—e e 1 —¢ 2 84E(h)( )
0= ved, 0" 6,7 i glamt
- 10*E" (0
+Z%¢a (¢'¢)28”1¢”§)
 yoegt g2 LPE E"(0)
’Z¢ Yo% 3 B0l
—Qde (¢ - ) ESM(0) - (C.21)

Therefore, from this equation we infer:

2 9'EJV(0)  162EM(0)

(h)
olelt 2 e 2 O (0.22)

that is:

h h h
27¢(>¢)4 = 'Yéw)zx = 2%(/,12,4 ) (C.23)

as claimed. O



Vol. 21 (2020) A Supersymmetric Hierarchical Model 3569

Finally, we conclude the appendix by mentioning a well-known result on
supersymmetric functions [18,70] (see also [12], Theorem 11.4.5).

Theorem C.10 (Localization theorem). Let the function f(C) be supersymmet-
ric in the sense of Eq. (C.8) and of Schwartz type in the sense of Definition C.6.
Then:

/ d¢ £(¢) = £(0) . (C.24)

Remark C.11. We are not formulating the localization theorem in its most
general form. Furthermore, in the present context the theorem is a simple and
elegant application of integration by parts [18].

Remark C.12. (i) Thus, being U™ (¢) of Schwartz type and supersymmet-
ric, and %3 eN:

L3
2

£ 0) = [ au@UOU-0)F <1, (c.25)

(ii) We shall also prove that Zy = 1, recall (2.15), and that (¢} ¢, )nv =
—(¢F ¥, )N, Eq. (4.6), as a consequence of the localization theorem. Here,
we shall rely on supersymmetry for functions of the full hierarchical super-
field. Some care is needed, since in the hierarchical model the superfield
integration is only definined in terms of the integrations of the single-scale
fields ¢{)*, h = 0,.., N — 1. The full superfield ®% is a linear combi-
nation of the single-scale superfields; see Eq. (2.7). Let us introduce the
global differential operator:

N-—1
— (h) n ._ e 0 e 0
S S o T crr
h=0 zeA(h+1) o, <¢7I,U C .0
(C.26)

Recall the definition (2.14):

N—-1
(P)y = / lH du(C(h))] e VP P(@). (C.27)

h=0

To begin, the identity

QUi Ehmp v Tomnt CGroGins — (C.28)
implies that:
ity 4 (h)+ (h)—
Q H H e 1 =0 No=11 SiroCine | =0 . (C.29)

h=0 zecA(h+1)

Furthermore, we have also have that Q e~V (®) = 0. Indeed, since e~V (®) =

HIGA(O) f((I):r)v where f(cbz:) = 67>\<(I>$'(1>1)27iu(¢’””'¢w):
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N-1
h - h
(Z Q(L) hlxj) f (Z L hALL‘h'GCJCEL)hli)

h=0
= QP f(®,) =0, (C.30)

where Q2 := doelts J%E — &g gawg |. The first equality follows by

the fact that ®, depends only on CLthflxj for h =0, ..., N—1; the second
equality is obtained after repeated application of the identity (C.14).
Finally, Q2 f(®,) = 0 by direct computation. (Recall that the function
(®, - ®,) is Q2-supersymmetric.) Thus, the localization theorem [18,70]
implies that:

(P)n =P(0), (C.31)
provided that e~V (®) P(®) is of Schwartz type and that Q P(®) = 0.
Taking P(®) = 1, Eq. (C.31) immediately implies Zy = 1. To conclude,
let us consider (¢ = ¢~ here)

P(®) = (50T i)™ + ol ol ) (C.32)

The function e_V(CI’)P(@gk)) is of Schwartz type. Moreover, by Eq.
(C.30):

QP(@) = Q¥ P@h) =0, (C.33)

. (=k) k >k
with QP := 0, [ae" 5 8w — €0y o). Hence, by (C31),
for |[L7F+1z| = |[L=FF1y]:

>k—1 >k—1)— >k—1 >k—1)—
(Bl e, + o A wFs v =0, (C.34)
which proves Eq. (4.6).

References

[1] Abrahams, E., Anderson, P.W., Licciardello, D.C., Ramakrishnan, T.V.: Scaling
theory of localization: absence of quantum diffusion in two dimensions. Phys.
Rev. Lett. 42, 673 (1979)

[2] Aizenman, M., Graf, G.M.: Localization bounds for an electron gas. J. Phys. A
Math. Gen. 31, 6783 (1998)

[3] Aizenman, M., Molchanov, S.: Localization at large disorder and at extreme
energies: an elementary derivation. Commun. Math. Phys. 157, 245 (1993)

[4] Aizenman, M., Sims, R., Warzel, S.: Stability of the absolutely continuous spec-
trum of random Schrédinger operators on tree graphs. Probab. Theory Relat.
Fields 136, 363-394 (2006)

[5] Aizenman, M., Warzel, S.: Resonant delocalization for random Schrédinger op-
erators on tree graphs. J. Eur. Math. Soc. 15, 1167-1222 (2013)

[6] Aizenman, M., Warzel, S.: Random Operators. Disorder effects on quantum
spectra and dynamics. Graduate Studies in Mathematics, vol. 168. Americal
Mathematical Society (2015)

[7] Anderson, P.W.: Absence of diffusion in certain random lattices. Phys. Rev. 109,
1492 (1958)



Vol. 21 (2020) A Supersymmetric Hierarchical Model 3571

[8] Armitage, N.P., Mele, E.J., Vishwanath, A.: Weyl and Dirac semimetals in three-
dimensional solids. Rev. Mod. Phys. 90, 015001 (2018)

[9] Balaban, T., Feldman, J., Knorrer, H., Trubowitz, E.: Complex bosonic many-
body models: overview of the small field parabolic flow. Annales Henri Poincaré
18, 2873-2903 (2017)

[10] Bauerschmidt, R., Brydges, D.C., Slade, G.: Critical two-point function of the
4-dimensional weakly self-avoiding walk. Commun. Math. Phys. 338, 169-193
(2015)

[11] Bauerschmidt, R., Brydges, D.C., Slade, G.: Logarithmic correction for the sus-
ceptibility of the 4-dimensional weakly self-avoiding walk: a renormalisation
group analysis. Commun. Math. Phys. 337, 817-877 (2015)

[12] Bauerschmidt, R., Brydges, D.C., Slade, G.: Introduction to a renormalisation
group method. Lecture Notes in Mathematics, Springer (2019). http://www.
statslab.cam.ac.uk/rb812/rgbook.pdf

[13] Bauerschmidt, R., Huang, J., Knowles, A., Yau, H.-T.: Bulk eigenvalue statistics
for random regular graphs. Ann. Probab. 45, 3626-3663 (2017)

[14] Bauerschmidt, R., Knowles, A., Yau, H.-T.: Local semicircle law for random
regular graphs. Commun. Pure Appl. Math. 70, 1898-1960 (2017)

[15] Bellissard, J.: Random matrix theory and the Anderson model. J. Stat. Phys.
116, 739-754 (2004)

[16] Benfatto, G., Cassandro, M., Gallavotti, G., Nicold, F., Olivieri, E., Presutti, E.,
Scacciatelli, E.: Some Probabilistic Techniques in Field Theory. Comm. Math.
Phys. 59, 143-166 (1977)

[17] Benfatto, G., Giuliani, A., Mastropietro, V.: Fermi liquid behavior in the 2D
Hubbard model at low temperatures. Annales Henri Poincaré 7, 809-898 (2006)

[18] Blau, M., Thompson, G.: Localization and diagonalization: a review of func-
tional integral techniques for low-dimensional gauge theories and topological
field theories. J. Math. Phys. 36, 2192-2236 (1995)

[19] Bleher, P.M., Sinai, Ya G.: Investigation of the critical point in models of the
Type of Dyson’s hierarchical models. Commun. Math. Phys. 33, 23-42 (1973)

[20] Bovier, A.: The density of states in the Anderson model at weak disorder: a
renormalization group analysis of the hierarchical model. J. Stat. Phys. 59, 745—
779 (1990)

[21] Buchhold, M., Diehl, S., Altland, A.: Nodal points of Weyl semimetals survive
the presence of moderate disorder. Phys. Rev. B 98, 205134 (2018)

[22] Chen, R., Chen, C.-Z., Sun, J.-H., Zhou, B., Xu, D-Hui Xu: Phase diagrams of
Weyl semimetals with competing intraorbital and interorbital disorders. Phys.
Rev. B 97, 235109 (2018)

[23] Constantinescu, F., Felder, G., Gawedzki, K., Kupiainen, A.: Analyticity of den-
sity of states in a Gauge-invariant model for disordered electronic systems. J.
Stat. Phys. 48, 365-391 (1987)

[24] Disertori, M., Merkl, F., Rolles, SSW.W.: Localization for a nonlinear sigma
model in a strip related to vertex reinforced jump processes. Commun. Math.
Phys. 332, 783-825 (2014)

[25] Disertori, M., Rivasseau, V.: Interacting Fermi liquid at finite temperature: part
I: convergent attributions. Commun. Math. Phys. 215, 251-290 (2000)


http://www.statslab.cam.ac.uk/rb812/rgbook.pdf
http://www.statslab.cam.ac.uk/rb812/rgbook.pdf

3572 G. Antinucci et al. Ann. Henri Poincaré

[26] Disertori, M., Rivasseau, V.: Interacting Fermi liquid in two dimensions at fi-
nite temperature. Part ii: renormalization. Commun. Math. Phys. 215, 291-341
(2000)

[27] Disertori, M., Spencer, T., Zirnbauer, M.: Quasi-diffusion in a 3D supersymmet-
ric hyperbolic sigma model. Commun. Math. Phys. 300, 435-486 (2010)

[28] Disertori, M., Spencer, T.: Anderson localization for a supersymmetric sigma
model. Commun. Math. Phys. 300, 659-671 (2010)

[29] Dyson, F.J.: Existence of a phase-transition in a one-dimensional Ising ferro-
magnet. Commun. Math. Phys. 12, 91-107 (1969)

[30] Efetov, K.B.: Supersymmetry method in localization theory. Sov. Phys. JETP
55, 514-521 (1982)

[31] Efetov, K.B.: Anderson localization and supersymmetry. In: 50 years of Ander-
son localization, World Scientific, Singapore (2010)

[32] Erdos, L., Yau, H.T.: A dynamical approach to random matrix theory. Courant
Lecture Notes 28, (2017)

[33] Erdos, L., Salmhofer, M., Yau, H.-T.: Quantum diffusion of the random
Schrédinger evolution in the scaling limit I. The non-recollision diagrams. Acta
Math, 200, 211-277 (2008)

[34] Erdos, L., Salmhofer, M., Yau, H.-T.. Quantum diffusion of the random
Schrédinger evolution in the scaling limit II. the recollision diagrams. Commun.
Math. Phys. 271, 1-53 (2007)

[35] Erdos, L., Salmhofer, M., Yau, H.-T.: Quantum diffusion for the Anderson model
in the scaling limit. Ann. Henri Poincaré 8, 621-685 (2007)

[36] Feldman, J., Knorrer, H., Trubowitz, E.: A two dimensional Fermi liquid. Com-
mun. Math. Phys. 247, 1-47 (2004)

[37] Fradkin, E.: Critical behavior of disordered degenerate semiconductors. I. Mod-
els, symmetries, and formalism. Phys. Rev. B 33, 3257 (1986)

[38] Fradkin, E.: Critical behavior of disordered degenerate semiconductors. II. Spec-
trum and transport properties in mean-field theory. Phys. Rev. B 33, 3263 (1986)

[39] Fresta, L.: Supersymmetric Cluster Expansions and Applications to Random
Schrédinger Operators. arXiv:2004.00145

[40] Froese, R., Hasler, D., Spitzer, W.: Absolutely continuous spectrum for the An-
derson model on a tree: a geometric proof of Klein’s theorem. Commun. Math.
Phys. 269, 239-257 (2007)

[41] Frohlich, J., Spencer, T.: Absence of diffusion in the Anderson tight binding
model for large disorder or low energy. Commun. Math. Phys. 88, 151 (1983)

[42] Gallavotti, G., Knops, H.: The hierarchical model and the renormalization group.
Rivista del Nuovo Cimento 5, 341-368 (1975)

[43] Gawedzki, K., Kupiainen, A.: Triviality of ¢ and all that in a hierarchical model
approximation. J. Stat. Phys. 29, 683-698 (1982)

[44] Gawedzki, K., Kupiainen, A.: Massless lattice ¢; theory: rigorous control of a
renormalizable asymptotically free model. Commun. Math. Phys. 99, 197-252
(1985)

[45] Giuliani, A., Mastropietro, V.: The two-dimensional Hubbard model on the hon-
eycomb lattice. Comm. Math. Phys. 293, 301-346 (2010)


http://arxiv.org/abs/2004.00145

Vol. 21 (2020) A Supersymmetric Hierarchical Model 3573

[46] Giuliani, A., Mastropietro, V., Porta, M.: Universality of conductivity in inter-
acting graphene. Commun. Math. Phys. 311, 317-355 (2012)

[47] Giuliani, A., Mastropietro, V., Porta, M.: Quantization of the interacting Hall
conductivity in the critical regime. J. Stat. Phys. (2019). https://doi.org/10.
1007/s10955-019-02405-1

[48] Giuliani, A., Jauslin, I., Mastropietro, V., Porta, M.: Topological phase transi-
tions and universality in the Haldane-Hubbard model. Phys. Rev. B 94, 205139
(2016)

[49] Giuliani, A., Mastropietro, V., Porta, M.: Anomaly non-renormalization in in-
teracting Weyl semimetals. arXiv:1907.00682

[50] Hasan, M.Z., Xu, S.-Y., Belopolski, I., Huang, S.-M.: Discovery of Weyl Fermion
semimetals and topological fermi arc states. Annual Review of Condensed Matter
Physics 8 (2017)

[51] Klein, A.: Absolutely continuous spectrum in the Anderson model on the Bethe
lattice. Math. Res. Lett. 1, 399407 (1994)

[52] Klein, A., Sadel, C.: Absolutely continuous spectrum for random Schrodinger
operators on the Bethe strip. Math. Nachr. 285, 5-26 (2012)

[563] Kritchevski, E.: Hierarchical Anderson model. Probability and mathematical
physics, volume 42 of CRM Proc. Lecture Notes, pp. 309-322. American Math-
ematical Society Providence, RI (2007)

[54] Kritchevski, E.: Poisson statistics of eigenvalues in the hierarchical Anderson
model. Ann. Henri Poincaré 9, 685-709 (2008)

[55] Ludwig, A.W.W., Fisher, M.P.A., Shankar, R., Grinstein, G.: Integer quantum
Hall transition: an alternative approach and exact results. Phys. Rev. B 50:7526

[56] Magnen, J., Poirot, G., Rivasseau, V.: The Anderson model as a matrix model.
Nucl. Phys. B 58, 149-162 (1997)

[57] Magnen, J., Poirot, G., Rivasseau, V.: Ward type identities for the 2d Anderson
model at weak disorder. J. Stat. Phys. 93, 331-358 (1998)

[58] Mastropietro, V.: Non-perturbative renormalization. World Scientific, Hoboken
(2008)

[59] Mastropietro, V.: Universality, exponents and anomaly cancellation in disor-
dered Dirac fermions. Nucl. Phys. B 875, 408-422 (2013)

[60] Mastropietro, V.: Interacting Weyl semimetals on a lattice. J. Phys. A Math.
Theor. 47, 465003 (2014)

[61] Mastropietro, V.: Weyl semimetallic phase in an interacting lattice system.
J. Stat. Phys. 157, 830-854 (2014)

[62] Mastropietro, V.: Localization in interacting fermionic chains with quasi-random
disorder. Commun. Math. Phys. 351, 283-309 (2017)

[63] Mastropietro, V.: Stability of Weyl semimetals with quasiperiodic disorder.
Phys. Rev. B 102, 045101 (2020)

[64] Metz, F.L., Leuzzi, L., Parisi, G., Sacksteder, V.: Transition between localized
and extended states in the hierarchical Anderson model. Phys. Rev. B 88, 045103
(2013)

[65] Molchanov, S.: Hierarchical random matrices and operators. Application to An-
derson model. Multidimensional statistical analysis and theory of random ma-
trices (Bowling Green, OH, 1996), pp. 179-194, VSP, Utrecht (1996)


https://doi.org/10.1007/s10955-019-02405-1
https://doi.org/10.1007/s10955-019-02405-1
http://arxiv.org/abs/1907.00682

3574 G. Antinucci et al. Ann. Henri Poincaré

[66] Monthus, C., Garel, T.: A critical Dyson hierarchical model for the Anderson
localization transition. J. Stat. Mech. P05005, 1-27 (2011)

[67] Nandkishore, R., Huse, D.A., Sondhi, S.L.: Rare region effects dominate weakly
disordered three-dimensional Dirac points. Phys. Rev. B 89, 245110 (2014)

[68] Poirot, G.: Mean Green’s function of the Anderson model at weak disorder with
an infrared cutoff. Ann. Inst. Henri Poincaré 70, 101-146 (1999)

[69] Sadel, C.: Anderson transition at two-dimensional growth rate on antitrees and
spectral theory for operators with one propagating channel. Ann. Henri Poincaré
17, 1631-1675 (2016)

[70] Schwarz, A., Zaboronsky, O.: Supersymmetry and localization. Comm. Math.
Phys. 183, 463-476 (1997)

[71] Shcherbina, M., Shcherbina, T.: Transfer matrix approach to 1d random band
matrices: density of states. J. Stat. Phys. 164, 1233-1260 (2016)

[72] Shcherbina, M., Shcherbina, T.: Characteristic polynomials for 1d random band
matrices from the localization side. Commun. Math. Phys. 351, 1009-1044 (2017)

[73] von Soosten, P., Warzel, S.: Renormalization group analysis of the hierarchical
Anderson model. Ann. Henri Poincaré 18, 1919-1947 (2017)

[74] von Soosten, P., Warzel, S., Mathematical Problems in Quantum Physics: Sin-
gular spectrum and recent results on hierarchical operators. Contemp. Math.
717, 215-225 (2018)

[75] Wegner, F.: The mobility edge problem: Continuous symmetry and a conjecture.
Z. Phys. B 35, 207 (1979)

Giovanni Antinucci and Luca Fresta
Institute of Mathematics

University of Ziirich
Winterthurerstrasse 190

8057 Ziirich

Switzerland

Marcello Porta

Mathematics Area

SISSA

Via Bonomea 265

34136 Trieste

Italy

e-mail: marcello.porta@sissa.it

Communicated by Jan Derezinski.
Received: February 4, 2019.
Accepted: April 4, 2020.



	A Supersymmetric Hierarchical Model for Weakly Disordered 3d Semimetals
	Abstract
	1. Introduction
	2. The Model
	2.1. The Hierarchical Gaussian Superfield
	2.2. The Gibbs State of the Interacting Hierarchical Model
	2.3. Main Result

	3. Renormalization Group Analysis: The Effective Potential Flow
	3.1. The Effective Potential
	3.2. Integration of the Scale Zero
	3.2.1. Setting Up the Integration
	3.2.2. Integration of the Fermionic Fluctuation Field
	3.2.3. Integration of the Bosonic Fluctuation Field
	3.2.4. Small Field Regime
	3.2.5. Large Field Regime
	3.2.6. The Effective Potential on Scale h = 1

	3.3. General Integration Step
	3.3.1. Setting up the Integration
	3.3.2. Integration of the Fermionic Fluctuation
	3.3.3. Integration of the Bosonic Fluctuation Field
	3.3.4. Small Field Regime
	3.3.5. Large Field Regime
	3.3.6. The Effective Potential on Scale h+1


	4. Proof of Theorem 2.2
	4.1. Setting up the Multiscale Analysis
	4.2. Integration of the Nontrivial Scales
	4.2.1. Integration of the Scale k-1
	4.2.2. Iterative Integration
	4.2.3. Conclusion


	Acknowledgements
	A The Flow of the Chemical Potential
	B Proof of Technical Lemmas
	B.1 Proof of Lemma 3.8
	B.2 Proof of Lemma 3.9
	B.3 Proof of Proposition 3.15

	C Symmetries
	References




