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EXPANSION OF PERCOLATION CRITICAL POINTS
FOR HAMMING GRAPHS

LORENZO FEDERICO, REMCO VAN DER HOFSTAD, FRANK DEN HOLLANDER,
AND TIM HULSHOF

ABSTRACT. The Hamming graph H(d,n) is the Cartesian product of d complete graphs on
n vertices. Let m = d(n — 1) be the degree and V = n? be the number of vertices of H(d,n).

Let pgd) be the critical point for bond percolation on H(d,n). We show that, for d € N fixed
and n — o0, ,
P = S S O )+ O~ V),

which extends the asymptotics found in [10] by one order. The term O(m ™'V ~'/3) is the
width of the critical window. For d = 4,5,6 we have m ™3 = O(m ™'V ~1/%), and so the above
formula represents the full asymptotic expansion of pﬁd)A In [16] we show that this formula is
a crucial ingredient in the study of critical bond percolation on H(d,n) for d = 2,3,4. The
proof uses a lace expansion for the upper bound and a novel comparison with a branching
random walk for the lower bound. The proof of the lower bound also yields a refined
asymptotics for the susceptibility of a subcritical Erdés-Rényi random graph.

MSC 2010. 60K35, 60K37, 82B43.
Keywords and phrases. Hamming graph, percolation, critical point, critical window, lace expansion.

1. INTRODUCTION AND MAIN RESULT

1.1. Percolation on the Hamming graph. The Hamming graph H(d,n) is the Cartesian
product of d complete graphs on n vertices (e.g., H(3,7) = Ky x K7 x K7). Bernoulli bond
percolation is the model where, given a graph, each edge is retained independently with
the same probability p. In this paper we study the location of the critical point of bond
percolation on H(d,n) for the phase transition in the size of the largest connected component
when d is fixed and n — oc.

Formally, we define the Hamming graph H(d,n) for d,n € N as the graph with vertex set
V:={0,1,...,n — 1}¢ and edge set

€ :={(v,w) :v,w €V, vj # w; for exactly one j}. (1.1)

Thus, H(d,n) is a transitive graph on V := n? vertices with degree m := d(n — 1). Bernoulli
bond percolation is synonymous with the probability space (€2,,), where  := {0,1}¢ and
[P, is the measure such that

Pp(w) = H ((1 - p)(SO,w(e) +p51,w(e)) Vw e Q? (12)
ecé
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where ¢, is the Kronecker delta. When w(e) = 1 we say that the edge e is open, when
w(e) = 0 we say that the edge e is closed. Given a vertex x € V, we write €' (x) for the graph
whose vertex set consists of all vertices that can be reached from z through a path of open
edges, and whose edge set consists of all open edges between these vertices. We call € (x)
the connected component of x, or cluster of x, and write |¢'(x)| for its number of vertices.
We write €1 for the cluster € (z) with the largest cardinality |’ (x)| (using some tie-breaking
rule). Two of the main objects of study in percolation are |%(x)| and |%}], the cardinalities of
¢ () and ;. For percolation on infinite graphs G it is often observed that the critical point
of the percolation phase transition on G, defined by

p¢ = inf{p € [0,1]: P,(|€(z)| = o0) > 0}, (1.3)

is non-trivial, i.e., p& € (0,1) (see for example Grimmett [20]) for most infinite graphs (an
exception being Z'). Moreover, Aizenman and Barsky [1] and independently Menshikov [34]
proved that on transitive graphs,

pe = sup{p € [0, 1]: E,[|€(2)]] < oo}. (1.4)

Since we consider percolation on H(d,n) with d,n finite and P, is a product measure, any
event that is measurable with respect to P, has a probability that is a polynomial in p, and
therefore is continuous in p: the finite model cannot undergo a non-trivial phase transition
in p as described above. Nevertheless, it does make sense to study the percolation phase
transition on finite graphs in the limit as n — oco. To see why, let us give a rough sketch of
an important related problem: the emergence of the giant component in the Erdds-Rényi
Random Graph (ERRG).

1.2. Giant component. The Erdos-Rényi random graph is the common name for percolation
on the complete graph K,,. Erdés and Rényi [14] proved that in the limit as n — oo, if
p = p(n) < n !, then 41| = O(logn) w.h.p., ! while if p > n~!, then |%1| = O(n) w.h.p.
Moreover, zooming in on the transition point n~! by choosing p = (1 +¢&,)n~! for a sequence
(€n)nen such that lim,, o €, = 0, Bollobas [7] showed that 2

> |€1] = O(e, 2 log(ein)) w.h.p. when e3n — —oo (subcritical),

> |61 = ©(n*?) w.h.p. when e,n® — a € R (critical),

> |61] = O(e,n) w.h.p. when g,n% — 400 (supercritical).
What this shows is that the size of the largest component undergoes a sharp transition
around n~!. As mentioned above, there is no critical point for a finite graph, but the
transition occurs in a slice of the parameter space with a width of order n=%/3, which is
asymptotically vanishing with respect to the center of the window located around n~'. This
behaviour inspired the notion of critical window: to indicate that the transition of the ERRG
occurs around n~! in a range of width n=%/3, we use the short-hand notation *

P — 1y O3, (1.5)

1Given a sequence of random variables (X, )nen, we write X,, = O(f(n)) w.h.p. (with high probability) if
there exist constants C' > ¢ > 0 such that P,(cf(n) < X,, < Cf(n)) - 1 as n — oco.

2Subsequent results in [3,33,36,40] are much sharper and comprehensive than what is summarized here,
and there is an extensive body of literature on the problem.

3Given three sequences (an), (bn), (¢n), we write that an, = bn, + O(c,) when there exists a constant K < co
such that |a, — bn| < Keyp, for all n.
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Erdés and Spencer [15] conjectured that if we replace K, by a more “geometric” graph
sequence (their primary candidate was H(d,2), the d-dimensional hypercube, with d — o),
then the critical behaviour should remain largely intact. In fact, it turned out that to a large
extent the picture is the same for a large class of graph sequences with “sufficiently weak”
geometries.

Of particular interest to us here are the papers by Borgs et al. [9-11], demonstrating that
graph sequences satisfying the so-called triangle condition (which serves as an indicator of
what is meant by sufficiently weak geometry; see e.g. [2,9-11,21]) have a phase transition
that strongly resembles that of the ERRG, and that both (H(d,2))4eny and (H(d,n))nen
satisfy the triangle condition. More precisely, consider a sequence (Gp,)men = (Vin, Em)men of
vertex transitive graphs of degree m, and write V;,, := |V,,|. Write & +— y for the event that
y € €(z), and define the two-point function m,(x —y) := P,(x <— y) and the susceptibility
x(p) = Ep[|€(@)[] = X2, cv,, To(z — y) (note that x(p) does not depend on x by transitivity
and that 7,(z —y) depends on the relative difference of x and y only because the graphs under
consideration are tori). The triangle condition is satisfied for percolation on (G,,) if for all p
such that y(p)?/Vi, < Bo for some sufficiently small 3y, and for all z,y € V,,,, we have

— _ x(p)® —1
V() = e — wm(u — )ro —y) = by + 10X L 0. (16)

u,v

Borgs et al. prove that the triangle condition holds for a class of models that includes
(H(d,n))pen for any fixed d > 2 (see [10, Theorem 1.3]). An alternative proof, applying to
e.g. Hamming graphs and hypercubes, was given by van der Hofstad and Nachmias [26,27].

1.3. Critical window. Fix some 6 € (0,00) and define p&™(6) as the unique solution of the
equation

X(pe(0)) = OV'/°. (1.7)
Borgs et al. [9,10] prove that if we consider percolation on a sequence (G,,) that satisfies the
triangle condition (1.6) with p = p.(0)(1 + &,,) and &,, — 0, then we see subcritical behaviour
when €3V — —o0 and critical behaviour when 3V — a € R, just as in the ERRG. Sharper
results about mean-field supercritical behaviour of percolation models when €3V — oo were
derived later by van der Hofstad and Nachmias [26], who investigate the supercritical phase
and thus establish that (1.7) really constitutes the critical window for several high-dimensional
tori including the hypercube and Hamming graphs. Moreover, it was shown in [9, Theorem
1.1] that the critical window satisfies

pe(0) =m™ + O(m™2) + O(m™'V=/3), (1.8)

and that p.(61) — pe(f2) = O(m="V=1/3) for any 61,0, > 0, i.e., any choice of 6 yields the
same critical window.

Compare (1.8) with the critical window of the ERRG in (1.5), and note that K, has
O(m~'V=3) = O(n=*3) because m =n — 1 and V = n. Thus, by that analogy, the second
error term above corresponds to the width of the critical window, while the first error term
can be viewed as a “correction” in m~! to p, itself. In this interpretation, (1.8) describes the
critical window asymptotically precisely for the two-dimensional Hamming graph H (2, n), since

4Here and below we will frequently suppress sub- and superscripts when their presence is clear from context.
Likewise, we do not always stress that we are considering asymptotic results for sequences.
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in this case m = 2(n — 1) and V = n?, so that the correction term m~2 is vanishingly small

compared to m~1V /3. Moreover, (1.8) is also asymptotically precise for H(3,n) because
the two O-terms coincide.

1.4. Expansion of the critical point. This brings us to the main result of our paper. We

write pi” (@) for the critical value of percolation on H(d,n) defined in (1.8), and compute the

second term of pi” (6) for all d > 2:

Theorem 1.1 (Critical window for percolation on H(d,n)). For all § € (0,00) and all d > 2,
24> — 1
2(d—1)2

where the constants in the error terms may depend on 6.

D) =m™ + m=2 4+ 0(m™3) + O(m~v=1/3), (1.9)

Observe that for d > 4, the correction term of order m~2 is asymptotically larger than

the width of the critical window, and that when d = 4,5,6 the above expansion is again
asymptotically precise, since we have m™3 = O(m‘lV_l/?’).

To see the relevance of Theorem 1.1, we compare it with other expansions of p. in the
literature. The van der Hofstad and Slade [29] proved that for percolation on G, with G either
the infinite lattice Z¢ with nearest-neighbour edges or the hypercube H(d,2), as d — oo, pCG
can be expanded up to three terms as

7
pS=mt4+m24 im_?’ +0(m™), (1.10)

where in both cases m denotes the degree of the graph G. Moreover, they [28] also proved
that, for any N € N,

N N
pE =N a@d)TF o)V, pH@(0) = bpd ™ + 0N, (1.11)

k=1 k=1
where (ay), (bx) are rational coefficients. The critical window of the hypercube has width
O(d_12_d/ 3), so we believe that the expansion cannot be asymptotically precise, regardless of
the choice of N. Furthermore, it was conjectured that the expansion for p%d, although it may
exist, is divergent for all d as N — oo (in the sense that the power series z — > 22, axz* has

radius of convergence 0). We conjecture that the expansion for the Hamming graph is very
different. We believe that for any d > 2 there exist coefficients (cx(d)) such that

2d2 -1 Ld/3]
P (0) =m™t + mmd + Z ck(dym ™ + O(m= V=13, (1.12)
k=3

i.e., we conjecture that p” has an asymptotically precise expansion in m~! of order |d/3]
for all d. Heydenreich and van der Hofstad state the conjecture in (1.12) as [22, Open
Problem 15.4].

Theorem 1.1 in [9] confirms this conjecture for d = 2,3, and our current work confirms it
for d = 4,5,6. The argument of van der Hofstad and Slade [28] establishing (1.11) for the
lattice and the hypercube crucially uses the fact that a ball of a radius r restricted to a d’
dimensional subspace has the same shape for all d > d’, so that we can express each coefficient
in terms of events that happen on a fized subgraph. Balls in the Hamming graph instead
grow very rapidly when n increases. Each coefficient is obtained as a limit and it will be
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more involved to prove the existence of this limit. Hence we do not have significant evidence
suggesting that all coefficients in (1.12) have to be rational.

We note that the existence of a finite asymptotically precise expansion makes the proof of
the critical window of the Hamming graph more challenging than for the hypercube. Roughly
speaking, because the critical window of the hypercube is exponentially narrower than any of

. . H(d,2) .
the expansion terms, we can approximate p. up to any fixed order by a value p that is
in fact subcritical, by choosing a negative coefficient for the error term. This allows one to
exploit the fact that x(p) is poly-logarithmic in V', which simplifies the analysis considerably.
In our case, the approximating p will be much closer to p&”, and so we need a much more
refined analysis. We will explain this in more detail in Section 5.5.

1.5. Scaling limit of largest cluster sizes. Besides offering an interesting comparison
with other graphs with sufficiently weak geometry, the expansion of pi” also has another
motivation. The Hamming graph is an excellent example to investigate the universality class
of the ERRG, since it has a non-trivial geometry yet is highly mean field. See [17,24,25,35]
for a small sample of the literature from this perspective. A crucial motivation for the present
paper is that it serves as a companion paper to [16], where we establish the scaling limit of
the cluster sizes of the largest clusters within the critical window. More precisely, writing %
for the j-th largest cluster, we prove that for any fixed N € N and for d = 2, 3,4 the largest
critical clusters of Hamming graph percolation satisfy

_ d
(V=2PIE)0) 5y — (Xj)j21 (1.13)

for a certain sequence of f-dependent continuous random variables (X;);cny supported on
[0,00). Aldous [3] proved this scaling limit for the ERRG. Since then, many other random
graph models have been shown to have the same (or at least a similar) scaling limit. See for
instance [5,6,32,38] and the references therein. The above result for the Hamming graph,
however, is the first indication that the same scaling occurs for models with an underlying
high-dimensional geometry. Moreover, it is the most precise determination to date of the
critical behaviour of percolation on a finite transitive graph (other than the ERRG scaling
limit of Aldous). The proof of (1.13) and various other results in [16] crucially rely on the
asymptotically precise determination of the critical window that we give here.

1.6. Alternative definition of the critical point. It is worth noting that a disadvantage
of the definition p, in (1.7) is that it imposes an ad hoc relation between p, and V'1/3, which
is known not to hold in general and believed to be associated with “high-dimensional” models.
In other words, (1.7) is possibly only a valid definition of p. for percolation models in the
universality class of the ERRG. Nachmias and Peres in [37] observed that it would be desirable
to have a definition of p. that applies more generally, and they proposed

e xa(p)

Do = argmax————

pe(01) XG(p)

as a definition of the critical point for any graph G. Their motivation for this definition is
that Russo’s formula [41] implies that p = p¢ is the point where a small change in p has the
greatest impact on the relative size of the connected components, i.e., x(p) changes most
dramatically at 5. A serious downside of this definition appears to be that §& may be very
difficult to compute. Thus far, the only non-trivial determination of ﬁCG is given in recent work

(1.14)
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by Janson and Warnke [31]. They determine that, for the ERRG, [p&» — 1/n| = O(n=%3),
so pEn is a point inside the critical window (1.5), that X(p)_lo%7 X(p) around p." describes

the critical window (1.5) as well, and that, interestingly, ﬁf” does not equal either 1/n or
1/(n —1). It would be interesting to see whether their methods can be applied to the current
setting of percolation on H(d,n).

1.7. Susceptibility of the subcritical ERRG. In Section 2 we prove Theorem 1.1, and
also derive refined asymptotics for the susceptibility of a subcritical ERRG, its second moment,
and its surplus: given a connected graph G, let Sp(G) := |E(G)| — [V(G)| + 1 denote the
number of surplus edges in G. Besides being interesting in their own right, these will be
crucial for proving the lower bound on pi”, because the restriction of critical percolation on
H(d,n) to a one-dimensional subspace of H(d,n) is equivalent to a subcritical ERRG. To
prove the lower bound of Theorem 1.1 we rely on the following asymptotics, which, to the
best of our knowledge, are sharper than results in the literature:

Theorem 1.2 (Second order asymptotics for susceptibility of the subcritical ERRG). Let
G = G(n,p) be the ERRG with p = %1 and 0 < A < 1. Then as n — oo,

n

1 202 — \4

X6(0) = B0 = 125 — 57—y + O, (1.15)
%)) = = + O™, (1.16)

3
E, [Sp(€(v))] = Mnl +0(n?), (1.17)

The second-order coefficient computed in (1.15) improves the result by Durrett in [13,
Theorem 2.2.1], which states that xg(p) = (1 — A\)~! — O(n~!), while (1.16) provides the
matching lower bound to well-known upper bound derived with the usual branching process
domination. To achieve the sharper asymptotics we need a new way to encode the usual
breadth-first search in the ERRG with the help of a branching random walk. We believe
that there exists an infinite polynomial expansion of xg(p) in powers of p for all p = ﬁ
with 0 < A < 1. There is substantial literature related to (1.17), see e.g. the classic book on
random graphs by Bollobas [8, Section 5.2] as well as the seminal paper by Janson, Knuth
Luczak and Pittel [30] computing generating functions of components having various cycle

structures. As far as we are aware, the second order asymptotics in (1.17) is new.

1.8. Outline. We prove Theorem 1.1 by separately proving a lower bound and an upper
bound on p&”. In Section 2 we prove Theorem 1.2. This theorem is used in Section 3 to prove
the lower bound in Theorem 1.1 with the help of an exploration process that uses the fact
that the restriction of critical bond percolation on H(d,n) to a one-dimensional subspace has
the same distribution as a subcritical ERRG. This is used to obtain a sharp enough branching
process upper bound on the susceptibility. In Section 4 we estimate connection probabilities
and estimate bubble, triangle and polygon diagrams. In Section 5 we prove the upper bound
in Theorem 1.1 with the help of the lace expansion. Perhaps surprisingly, these disparate
methods yield compatible bounds, due to the fact that both methods are asymptotically

sharp. The lace expansion method may be improved to prove Theorem 1.1, but this would be
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more difficult than our current proof and less interesting. We do not see how the exploration
process proof could be improved to also prove the upper bound in Theorem 1.1.

2. SUSCEPTIBILITY OF THE SUBCRITICAL ERDOsS-RENYI RANDOM GRAPH

In this section we prove Theorem 1.2. To give our estimate of the expected size of a
subcritical cluster, we couple a breadth-first exploration process of the cluster to a process
related to a Branching Random Walk (BRW). The breadth-first exploration exploration
process is defined in Section 2.1, the branching random walk exploration in 2.2. The proof of
the susceptibility asymptoticis is given in Section 2.3.

2.1. Breadth-first/surplus exploration. We start by defining a version of the breadth-
first (BF) exploration. This is a very standard tool in the study of the ERRG (see e.g. [23,
Section 5.2.1]). In a nutshell, a breadth-first exploration is a process that, starting from a
vertex v, “discovers” its adjacent edges, “activating” the direct neighbours of v in some fixed
order, and then explores those vertices, discovering their adjacent edges and activating any
unexplored, unactivated neighbours, and so on, always choosing the vertex that was activated
the longest time ago as the next vertex to explore from. The BF exploration keeps track of
which vertices have been explored (the “dead” set), which vertices have been activated but
not explored (the “active” set), and the time at which a vertex was activated or explored.
Crucially, the “traditional” BF exploration will only explore a vertex once, so the process
terminates once all vertices are explored, and the edges associated with newly activated
vertices describe a subtree of the component of v, but the process provides little information
about the surplus, i.e., the discovered edges that do not activate new vertices (also sometimes
referred to as the “tree excess” of the graph). For our purposes it is important that we also
know about the surplus, so we consider the following modification of the BF exploration:

Definition 2.1 (BF exploration process of a graph). Given a graph G = (V, ) and a vertex
v € V we define the breadth-first /surplus (BF) exploration process as the sequence of dead,
active and surplus sets (D(t), A(t),Sp(t))i>0 as follows:

> Initiation. Initiate the exploration with the dead, active and surplus sets at time
t=0 as
D(0) := &, A(0) := {v}, Sp(0) := &, (2.1)

and at timet =1 as

D(1) = {u},
A1) :={w : {v,w} € &}, (2.2)
Sp(1) :=@.

> Time t > 2. Choose the vertex v' € A(t — 1) that minimizes min{i : v' € A(i)},
breaking ties according to an arbitrary but predetermined rule.® Update the active,

5An example of such a rule: Fix an order on the vertex set V. If at step t — 1 we have explored and/or
activated a total of k vertices, and we activate £ more at step ¢, then we assign to these ¢ newly explored
vertices the labels k + 1 through k + ¢, according to the order on V. At time s + 1 we explore from the active
vertex with the smallest label.
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dead and surplus sets as follows:
D(t) :=D(t — 1) U {v'},
At):=A¢t-D\{'PHUu{we¢ Alt—1)UD(t —1): {v',w} € €}, (2.3)
Sp(t) :=Sp(t — 1) U{{v",w} € € :we At —1)}.
>> Stop. Terminate the exploration when A(t) = @. Set T =t.

Note that D(¢) and A(t) are subsets of V, whereas Sp(¢) is a subset of £&. When A (t) = @, this
means that we have completely explored the connected component ¢ (v) and T'= |D(T)| =
|%'(v)|. In the BF we find a new edge every time we activate a vertex (except the initial vertex v)
or we discover an edge between active vertices. It follows that |E(€'(v))| = |D(T)|—1+|Sp(T)|.
We conclude that that |Sp(T)| = |E(€'(v))| — |D(T")| + 1 = Sp(%'(v)).

2.2. The branching random walk exploration. The subtree generated by a “traditional”
BF exploration is often studied through a comparison to a branching process (see e.g. [13,23]).
To study our BF exploration, we define a suitable extension, the branching random walk
(BRW) exploration, in which we randomly embed a branching process in the graph, and keep
track of its self-intersections.® This is made precise in the following definition:

Definition 2.2 (Branching random walk). Given an m-regular graph G,, = (V,€) and
p € [0,1], we define the p-branching random walk (p-BRW) on G,, started at v € V as the
pair (T, ¢y), where T is a Bin(m,p) Galton-Watson tree, and ¢, is a random mapping of T
into the vertex set V whose law satisfies: (1) ¢, maps the root p of T to v; (2) given any node
x € T and its set of children C(x) C T, the marginal law of ¢,(C(x)) is the same as that of
|C(z)| distinct neighbours of ¢y(x) in Gy, chosen uniformly at random, independently for all
x € T. (Here, for a set A C T and a mapping ¢p: T — G, we define ¢,(A) = Ugcady(a), and
by convention set ¢,() = &.)

Next, we define a process that explores a p-BRW and keeps track of any self-intersections.
Briefly, the idea is that we explore the p-BRW by exploring the tree 7 in a breadth-first
fashion from the root upward. If the p-BRW intersects its own trace, then we declare the
particle that intersected, and all its offspring, to have become “ghosts”. We differentiate
between particles that became ghosts through intersecting with active and dead vertices.
In Proposition 2.4 below we prove that this exploration process can be coupled to a BF
exploration of a percolation cluster:

Definition 2.3 (BRW exploration process). Given an m-regular graph G, = (V,€), a
vertex v € V, and a p-BRW (T,¢,) on G, we define the BRW exploration process
(A(t),D(t), PA(t), PP (1)L, as the sequence of dead, active, active ghost and dead ghost sets as
follows:

> Initiation. Initiate the exploration with the dead, active, active ghost and dead
ghost sets at time t =0 as

D(0):= @, A(0):={p}, PY0)=g2, P°(0)=g, (2.4)

6From now on the term nodes will refer to elements of GW trees, while vertices will refer to elements of
graphs. Moreover, the progeny of a node x will indicate the set of vertices whose path to the root p passes
through x, while the children of x are only the vertices for which x is the first vertex encountered on such a
path. We write C(z) for the set of children of = in 7.
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and at timet =1 as

D(1):={p}, A(l):={yeC(p)}, PY1):=2, P(1):=2. (2.5)
> Time t > 2. Choose the node ' € A(t—1) that minimizes min{i : x* € A7)}, breaking

ties according to an arbitrary but predetermined rule, and update the exploration as
follows:

D(t) :=D(t — 1) U{a'},

At) == (At — 1)\ {z'}) U{y € C(z") : ¢u(y) ¢ ¢u(D(t — 1) UA(t = 1))},

A (2.6)
PA(1) :=PA(t — 1) U {y € C(a") : du(y) € du(A(t - 1))},
PP(1) :=P°(t — 1) U {y € C(a") : du(y) € 6o (D(t — 1)) }.

> Stop. If A(t) = @, then terminate the exploration. Set T =t.

Using the BRW exploration, we define the subgraph 4 (v) as the graph traced out by a
p-BRW where the particles are killed when they intersect with the active set. More precisely,
we let T be the subtree in T induced by D(T") UPA(T), and define

C(v) := (¢o(D(T)), {eu(2), 60(v)} : {z,y} € T}). (2.7)
Note that, by Definition 2.3, ¢, (D(T) UPA(T)) = ¢, (D(T)), so € (v) is indeed a subgraph of
G = (V,8). )
We now show that %’(v) has the same law as % (v), the connected component of v in an
ERRG, by coupling the BF and BRW explorations:

Proposition 2.4 (Coupling of BF and BRW explorations). Consider percolation on an
m-regular graph G, with parameter p. Consider the BF exploration on the percolated graph
G (p) and the p-BRW exploration processes on G, both starting from the vertex v (and
using the same tie-breaking rule). Then € (v) with respect to P, has the same law as € (v).

Proof. We show inductively that we can couple each step of the BRW and of the BF exploration
in such a way that €(v) = € (v) almost surely. We start by showing that there exists a
coupling such that for all £ > 0,

D(t) = ¢u(D(1)),
A(t) = ¢u(A(1)),
Sp(t) = [ {{#u(a"), w} : w € ¢u(P(s) \ PH(s — 1)) }.
We start with the inductive base. At time t = 0, by Definitions 2.1 and 2.3,
D(0) = & = 6,(D(0)),
A(0) = {v} = du({p}) = ¢ (4(0)), (2.9)
Sp(0) = & = {{6u(a"),w} : w € 6, (PH(0))}.

Next, we prove the inductive step: the induction hypothesis is that the relations in (2.8) holds
for all r < t. We extend the coupling so that it also holds at time t. Our assumption is that
we use the same tie-breaking rule for both explorations, so by the induction hypothesis we
choose vt = ¢, ().
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Given ¢,(z?), fix a set UL = {ul,u?,...,u*} of k neighbours of ¢,(z!). By Definition 2.2,
the mapping ¢, is such that |C(z!)| neighbours of ¢,(z?) are distinct neighbours chosen
uniformly at random, so

P(¢u(C(z')) = Up) = P(IC(z")| = k) P(¢o(C(z")) = U}, | |C(z)| = k)
m m\ ! 2.10
(M) () =k 210

Next, consider the BF exploration at time ¢. Given (D(s), A(s), Sp(s))‘Z{, we can determine
vt. For t > 0, let N(¢) denote an independent set-valued random variable that contains
the vertex w with probability p, independently for all w such that {v',w} € &, so that
P(N(t) = UL) = p*(1 — p)™~*. For every set U} of neighbours of v we have P(N(t) = U}) =
P(¢»(C(z")) = UL), and so there exists a trivial coupling of N(¢) and ¢,(C(z?)) such that
P(N(t) = ¢,(C(a")) = 1.

Consider an edge {vt,w}. Observe that if w ¢ D(t — 1), then {v',w} has not been
discovered by the exploration, so it is open in the percolation conditionally independently with
probability p, while if w € D(¢ — 1), then {v', w} has been discovered in the BF exploration,
S0 its status can be determined from (D(s), A(s), Sp(s))'_{. Let X(t) denote the vertices
that are end-points of edges that are discovered in the t-th step, i.e.,

X(t) :== {{o", w0} : {v',w} e ECw)\ {{v',u} : ueD(t—1)}}. (2.11)

Note that if w € X(t), then either w becomes activated at time t or w € A(t — 1). By the
above observation, we can couple X (¢) to N(¢) such that X(¢) = N(¢) \ D(¢ — 1) almost surely,
conditionally on (D(s), A(s), Sp(s))i_p.

Consider henceforth the setting in which X (¢), N(t), ¢,(C(v?)), and (D(s), A(s), Sp(s))._§
are simultaneously coupled according to the above description. (Since both N(t) and ¢, (C(z"))
are essentially independent p-random subsets, it is easy to make this coupling explicit; we
leave those details to the reader.) Using this coupling, the induction hypothesis (2.8), and
Definitions 2.1 and 2.3, we derive

D)\ D(t — 1) = {v'} = dla') = 6o (D(1)) \ 0D — 1)), (2.12)
and
A\ A —1) = X() \ At — 1)
— N(®)\ (D(t - ) UA(t — 1)) -
— (6o(C)) \ (oDt — 1)) U (At — 1)) (2.13)
— Gu(A1)) \ du(A(t — 1))
and
Sp(t) \ Sp(t — 1) = {{v!,w} : w e X(t) N At —1)}
={{v",w} :weN{E)NA{t—-1)} (2.14)

= {{du(a"), w} : w e ¢,(C(z")) N gu(A(t — 1))}
= {{du(a). w} : w e ¢u(PH(E) \ PA(t — 1))}

Since ¢,(z') = v!, we obtain that (2.8) holds also at time t almost surely, and thus, by
induction, for all t € {0,1,...,T}, almost surely.
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To conclude the proof, we show that the coupling (2.8) for all t € {0,1,...,7} implies
that € (v) = €(v) almost surely. Recall the definition of €(v) in (2.7), and of T above it.
Since ¢, (D(T)) = D(T), it follows directly from (2.8) that the vertex sets of %(v) and € (v)
coincide. To see that the edge sets coincide, note that, by Definition 2.3, T contains only
edges {z,y} € T such that y € C(x), with 2 € D(T) and y € D(T) UP*(T). Indeed, by the
construction of the BRW exploration it is impossible that both x,y € PA(T), since vertices in
P* are never explored further. Let s = min{¢ : z € D(¢)}. Then, from the definition of the
BRW exploration, z = 2% and y € (A(s) \ A(s — 1)) U (PA(s) \ P*(s — 1)). We then obtain

U {{ou(@*), o)} + du(y) € du((A(s) \ A(s — 1)) U (PH(s) \ P*(s — 1)) }. (2.15)

An application of (2.8) now completes the proof. O

We conclude by deriving some consequences of Proposition 2.4 that will be useful in the
proof of Theorem 1.2:

Corollary 2.5. Consider a BF exploration on an m-reqular graph Gy, with parameter p, and
a p-BRW exploration processes on Gy, both starting from the vertex v. Then

D(T)| £ % (), (2.16)
PA(T)| £ Sp(%(v)), (2.17)
E[l>(7)]] = pE[ Y- In(t - 1)]]. (2.18)

Proof. Equations (2.16) and (2.17) follow immediately from Proposition 2.4. To prove (2.18)
we use (2.6) and (2.10), from which we get

E[[P°(t) \ P°(t — 1)| | F(t — 1)] = plp(t — 1)), (2.19)

where F(t — 1) is the o-algebra generated by the first ¢ — 1 steps of the BRW exploration.
Summing over ¢t < T we get the claim. O

2.3. Proof of the susceptibility asymptotics.

Proof of Theorem 1.2. Consider a BF exploration on G(n,p) and a BRW exploration of a
p-BRW on K, both with p = = 1, coupled as in the proof of Proposition 2.4. Corollary 2.5

implies that g (p) = E[|€(v)|] = E[|D(T)|]. We know that E[|T|] = L5 (see [39]). From the
definition of the BRW exploration we know that T\ D(T') consists of the nodes PP(T") U PA(T')
and their progeny in J. Using (2.16) and (2.17), we can thus write

Ep[|%(v)|] = E[|T]] - E[|T] E[[P*(T) UP*(T)]]
Bt 1) D (2.20)

IIMﬂ

= E[[7)) - E[ 7] (E,[Sp(¥ (v +pE[
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Since D(t —1)| =t —1 for all t < T and |D(T)| 4 |€ (v)],

T
E[ > Ip(t - 1)I] = JEIT(T - 1)) = JE[1€(v) 2 - [¢(v)]]. (2.21)
t=1

As a result we obtain that
Ep[|% (v)l] = E[T]] (1 — Ep[Sp(€ (v))] — 5pE, [|€'(0)* — [€(v)]]) . (2.22)
Pakes proved in [39, Section 2.2] that
A
2.23

T+ OW) (2.23)
so that E[|T]2] = (1—A)"3+O(p). Moreover, Durrett shows in [13, Section 2] that E,[|€ (v)|] =
(1-XN"1-0(n™1).

We will prove that E,[|€ (v)|?] = (1 — X\)™2 + O(p). It follows from Proposition 2.4 that

E,[|€ (v)[?] = E[|ID(T)|?] < E[|T|?], which establishes the upper bound. To determine the lower
bound, we write

Ep[|€ (v)”] = E[(|T] = [T\ D(T)])?] > E[|T*] - 2E[|T|T\ D(T)]], (2.24)
so it remains to prove that E[|T||T\ D(T")|] = O(p). We write
E(T)T\DT)) = E[ 3 Lgorry]

z,yeT

Var(|T]) =

(2.25)

= S BT = K FE[ Y Lagnmy acn |17 = k).
k=1 T

Now we bound E[]l{ng(T),weq}H‘ﬂ = k:] Suppose that dy(p,z) = L, and that 7 is the
path in T with n(0) = p and n(L) = x. From the description of the BRW exploration
it follows that = ¢ D(T) if and only if there exists a t € {0,...,T} such that v' € n and
du(vt) € PA(t — 1) UPP(t — 1). Since the mapping of children of a node in the BRW is
done uniformly at random, ¢,(n) has the same distribution as a simple random walk path
on K, conditioned on going from p to = in L steps. Conditionally on |T| = k, we have
|A(t—1)UD(t —1)| < k for all ¢, so for all ¢ the probability that ¢,(v!) € ¢, (A(t—1)UD(t —1))
is at most k/(n — 1) by the symmetry of K,,. Conditionally on |J| = k, we have L < k — 1,
and so

kE(k—1
E L ugor)en |71 = K] < S0, (2.26)
Inserting this into (2.25) we obtain
_ - _ 2 k(k B 1) p 47 -1
BT\ D) = S B(7 = by EE D < P o). )
k=1
Inserting this into (2.24) we get (1.16), and thus it also follows that
1 1 2) — N2
2 _ _ _ 1y _ -1
Bl[¢(0)7) - B6W)] = =y~ 7oy + 00 ) = o 4 0. (228)

Next, we compute E,[Sp(%(v))]. Note that Sp(%(v)) is bounded from above by the number
of vertex-disjoint cycles in %’(v), since removing a surplus edge from a graph destroys at least
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one such cycle. Here, given a graph G = (V, ) and vy,...,v; € V, we say that a subgraph
Ly is a (vertex-disjoint) cycle of length k if Ly has vertex set {v',...,v*} C V and edge set
UF_ {of, viftmed kY We write £ (G) for the set of cycles of length k in a graph G. For G(n,p)
we may thus bound

n
BSp@ @) <> Y Bp(lk € Ll (). (2.29)
k=3 Ly€Ly(Kn)
Note that |Lx(Ky)| = W'—k)' The probability that a given set of k edges is open in G(n,p)
is p*. Moreover, the probability that a vertex w in G (n,p) is connected to a given set of k

E”H(i(w)u < (l—k)\)n for any w, by the symmetry of K,,. Combining these

vertices is at most k

estimates, and using that p = ﬁ, we bound

BylSo(6(0))] < 3 gttt o (1 07
k=3

N (=1t 1 Ae—1 )

Tkl (DT )Y (14+0(n™Y) (2.30)
n 2k . L A3 . »

Szmn +O0(n ):mn +0(n?).

k=3

This establishes the upper bound in (1.17).

It remains to prove a matching lower bound. Before we start, let us recall a standard tool
from percolation theory: the van den Berg-Kesten (BK) inequality [4]: We say that an event A
is increasing with respect to p if P,(A) > P4(A) whenever p > gq. We say that two increasing
events A and B occur disjointly, and write A o B, if the occurrence of A and B can be verified
by inspecting disjoint sets of edges (which may depend on the percolation configuration). For
instance, the event {v <> w} is increasing, and {v <> w} o {v’ +> w'} implies that there exists
a path of open edges between v and w and another path of open edges between v’ and w’, and
that these paths are edge disjoint. The BK-inequality states that P,(A o B) < P,(A)P,(B).
See e.g. Grimmett’s classic book on percolation [19] for more details.

We use the BK-inequality to prove a lower bound on the expected surplus. Since the
removal of a surplus edge must destroy at least one cycle in the graph, we can bound Sp(%'(v))
from below by the number of vertex-disjoint cycles in % (v) that are edge-disjoint from any
other cycle in €' (v). A cycle is edge-disjoint from other cycles if and only if the cycle does not
contain a pair of vertices that are connected by a path outside the cycle. Each cycle of length
k has k(k — 1)/2 pairs of vertices, and the probability that any two vertices are connected is
at most ﬁ by the symmetry of K,. Writing V(Lj) for the vertex set of the cycle L and
using the same reasoning as in (2.30) as well as inclusion-exclusion, we thus obtain

ASICVED DD DI X RN (2.31)

k=3 L€l (Kn)

—]P’,,( U {Lk ELk(%(v))}o{xHy}ﬂ

{zy}CV(Lk)
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o ok (k- 1)
Z;;mkyzuAm(l_zuAm)

n 2k B B k(k—1) _
2kﬂ<ﬂl—Ayl1+Om20(y_%1_Mnl)
= A” n~ '+ 0(n?)

2(1—\)2 ’

where in the first step the union is over all two-element subsets of V(Ly), in the second step
we first use the union bound and then the BK-inequality, and in the third step we use that

p=A/(n—1) and EZ:}C;: = (n— 1)¥=! — O(kn*=2). This completes the proof of (1.17).
Inserting the bounds (2.28), (2.30), and (2.31) into (2.22), we conclude that

3 2
Bl = =5 (1 - s — g + O )
U e . (2.32)
T gt TO)
which proves (1.15) and thus completes the proof of Theorem 1.2. O

3. THE LOWER BOUND ON p&”(f) VIA AN EXPLORATION PROCESS

In this section we use the bound on the susceptibility of the subcritical ERRG to determine a
lower bound on pé‘”(@), the critical value of the Hamming graph. We achieve this by bounding
X(p) from above with the use of an exploration process, and then substituting this bound
into x(pi”) = AV ~1/3 the equation that defines pi* (recall (1.7)). The exploration process
that we use is designed with the geometry of the Hamming graph in mind, so let us start by
investigating this geometry further.

Recall that the Hamming graph H(d,n) can be viewed as the (d — 1)-fold Cartesian product
of complete graphs K,,. If we arrange the n¢ vertices of H(d,n) on a d-dimensional hypercubic
grid in the obvious way, then the edges of H(d,n) are precisely those edges that have both
end-points on a line that is parallel to an axis of the grid. This inspires the following definition:

Given some i € {1,...,d} and a vertex v = (v1,...,v4) € {0,...,n—1}% we call the subgraph
of H(d,n) induced by the set
{(vl,...,vi_l,w,viﬂ,...,vd) eV:we {0,...,71— 1}}, (3.1)

the i-directional line of H(d,n) through v. When ¢ and v are unimportant we refer to such
subgraphs simply as lines. We write &;(v) for the set of vertices that can be reached by a path
of open edges in the i-directional line through v. Note that any line of H(d,n) is isomorphic
to Ky, so that &;(v) has the same law as an Erdds-Rényi random graph on n vertices with

-1
parameter p. Moreover, because this is a graph on n vertices and we choose p = %

with d > 2 (in accordance with (1.8)), this ERRG is subcritical. Writing Xy (p) := E,[|%i(v)]]
for the expected size of a connected component within a line (i.e., the set over vertices that
can be reached from v using only open edges in the line), we get from Theorem 1.2 that

1+0(m™ 1)\ 1 202 -1 _ _
oo i) =T (L s o). (3:2)
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We use this fact repeatedly below.

We next define the exploration process that allows us to estimate x(p). To first order, this
estimation simply yields a Galton-Watson branching process. But this is an overestimate, and
we can give a (negative) second order correction to it by correcting for the over counting that
arises because we ignored loops in the graph. We thus will have to find a bound on the number
of loops. An important insight into the structure of percolation on the Hamming graph is
that loops are much more likely to occur within lines than outside lines. Our exploration
crucially uses this fact: we only subtract the correction for loops within lines, which gives us
the desired upper bound.

Roughly speaking, the line-wise exploration process defined below works as follows. We
have two sets, the active and dead sets A and D. We start with a single vertex in the active
set. At any given time we move an active vertex to the dead set, and add all the vertices
connected to that vertex through a line to the active set. Because we want to avoid “feedback
loops” in the process, we need to keep track of the line that we have previously explored from.
The parent set P of ordered pairs of vertices and their parents in the exploration is a technical
addition to the process that takes care of this. The process stops when the active set becomes
empty.

Definition 3.1. The line-wise exploration process (A(t), D(t),P(t))_, on H(d,n) started at
the vertex v is the T-step discrete-time process defined as follows:
> Initiation. Define the dead, active and parent sets at time t = 0

D(0) := @, A(0) := {v}, P(0) := @.
and at timet =1
D(1):={v}, A1) := |J{w:weg®}\{v}, PO):={{wv}ec:wecAl)}
i€[d]

> Time t > 2. Choose a vertex v' according to an arbitrary but predetermined rule from
A(t —1). Let u be the vertex such that {u,v'} € P(t — 1) and write j; for the unique
direction such that vj-t # uj,. Update

D(t) := D(t — 1) U {v'},
At) == (A(t -nu |J {wiwe %(vt)}) \ {v'},

i€ld]: i
P(t):=Pt —1)U{{w,0'} € &:weAlt)\Alt—1)}.
(Note that, by the definition of P(t), the vertex w above is always unique.)
> Stop. Terminate the process when A(t) = @. Set T =t.

Now we are ready to complete the proof of the lower bound on pi”(#) in Theorem 1.1:

Proof of the lower bound in Theorem 1.1. Note that D(T') = |€(v)|. Moreover, the line-wise
exploration process can be naturally coupled to the (modified) Galton-Watson process where
the offspring distribution is given by the law of the sum of the sizes of d — 1 independent
ERRG clusters minus one (where the d — 1 accounts for the fact that the line we are in has
already been explored, and the minus one accounts for the fact that the vertex v! has already
been counted). This Galton-Watson process has a modification at the root, where we consider
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d independent ERRG cluster sizes, to account for the fact that in the first step we have not
yet explored any lines. Let Z, denote the total progeny of this GW-process. A standard
argument tells us that |¢'(v)| is stochastically dominated by Z,, because Z, “ignores” the
loops of |¢'(v)| that do not occur within a line. The offspring distribution of this GW-process
has mean g = (d — 1)(Xune(p) — 1) (except at the root, where it has mean 1, = d(xum.(p) — 1)),
S0

1

Hp
E,[|€w)|]] E[Z)] =14+ —— = Xiine . 3.3
Consequently, the value py that solves the equation
1
V3 = yie(p 3.4
X ) )~ 1) 34
is a lower bound on p.” (f).
We insert (3.2) in (3.4), to obtain
1
OV = X (D) - 1 . (35)
1—(d—1 1- -1 -2)) —1
( )<1—pz(n—1)< 20d—1)3" +0(m )> )
Solving this with respect to py, we find
2
pr=m"'+ 21 ey O(m™'V=13 4 m=3) (3.6)
2(d—1)? ’
which gives us the desired lower bound on pi” (8). O

We have found a lower bound on pi” () by rather explicitly using the product structure of
the Hamming graph to find a good branching process domination. To find an upper bound
on p (@) with the same method would be much more involved, since then we would need to
thin the GW tree further to take into account the loops outside lines as well. Instead, we

apply the lace expansion, which is a less direct, but much more robust method.

4. BOUNDS ON CONNECTION PROBABILITIES

In Section 5 we show how the lace expansion can be used to express an upper bound on
pe?(#) in terms of products and sums of connection probabilities P,(z < 3). In this section,
we collect some preliminaries that will be used throughout the analysis in Section 5. This
section is organized as follows. In Section 4.1 we derive estimates on connection probabilities.
In Section 4.2 we estimate bubble, triangle and polygon diagrams.

4.1. Connection probabilities. Given an event A for percolation on H(d,n), we define the
event {A within one line} to be the subset of all configurations w € A such that it can be
verified that w € A by fixing a line of H(d,n) and then only inspecting the status of the
edges of w within that line. Likewise, we define {A through multiple lines} := A \ {A within

one line}. We define {v & w} to be the event that w € €' (v) and there exists a path of

length at most r. We further write {v < w} (respectively, {v <— w}) for the event that
w € % (v) and there is a (not necessarily shortest) simple path of open edges from v to w
containing more than (respectively, exactly) r edges. Not requiring minimality deviates a bit
from the common use of this notation, but for all the purposes of the present paper it makes
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little difference and often simplifies proofs. This is because the event {v Vi w} is increasing,
whereas the event that the graph distance equals r is not.

We start with a proposition about the probability of two points being connected by a
path that is longer than the mixing time of H(d,n). Given a graph G, we define the t-step
non-backtracking random walk (NBW) on G started at x as the uniform measure on paths
(X1,...,X;) such that X; = z and X; # X, o for all ¢ € {3,...,t} (i.e., the path never
backtracks). For two vertices z,y of G, we write pL g, (7, y) for the probability that a t-step
non-backtracking random walk started at x ends at y. Given a connected aperiodic graph G
and a € (0,1), we define the uniform non-backtracking mizing time as

tmix(G; @) := min {t: max ptNBW(a;, y) < (1+ a)Vﬁl} . (4.1)
T,y
In the remainder of this paper we will use
tmix = tmiX(H(d7 n); n_l) = O(IOg n), (42)

so a = n~!. The above bound is proved by Fitzner and van der Hofstad [18]. For this choice
of a, the following proposition is a direct consequence of [26, Theorem 1.4 and Lemma 3.14]:

Proposition 4.1 (A uniform connection bound). Consider percolation on H(d,n) with d > 2
and p < pi”. Then

P, (z & ) < Xg’)u +0(m™Y)). (4.3)

Heuristically this proposition can be explained with the idea that percolation paths in
sufficiently high-dimensional graphs at criticality look like random walk paths, so if the path
is longer than the mixing time, then the connection probabilities become uniform over the
graph. For Hamming graphs, there is little difference between non-backtracking walk and
simple random walk, so in many of our bounds we use simple random walk instead.

We proceed with a useful bound on the two-point function:

Proposition 4.2 (Asymptotics for the two-point function on the Hamming graph). Consider
percolation on H(d,n) with d > 2 and p=m~'(1+ O(m™)) and p < p”. For any v,w € V,

d 1 x(p) - ~(d(vw
Tp(v = w) = dvw + o7 —Lpuwpee + 7(1 +0(m™)) + O(m~ UV, (4.4)
where d(v,w) is the graph distance between v and w on H(d,n).

Proof. If v = w then 7,(v — w) =P, (v > w) = 1 by definition. This gives rise to the factor

dy,w above. Let us henceforth assume that v # w. We divide the event {v <> w} into three
disjoint events as follows:

DAz{v(Mw},
<t

> B = {U 2% through different lines},
> C = {U Slmixy 4 within one line}.

We bound their contributions separately.
By Proposition 4.1 we have
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For the bound on P, (B) we distinguish three different cases: d(v,w) =1, 1 < d(v,w) < d,
d(v,w) = d.

Case 1 < d(v,w) < d: Write p(v,w) for the probability that a simple random walk started
at v is at w after t steps, and let Px(v, w) denote the set of all simple paths of length & from
v to w in H(d,n). There are at most m*p¥(u,v) such paths, and so

Z Z »(1 is open) < Z pPmFp* (v, w)
k=d(v,w Pr(v,w k=d(v,w
(v,w) ne k(t | ) (v,w) (4.6)
=(1+0(1) Y p'w),
k=d(v,w)

where for the last bound we use that (mp)* = 1+ o(1) for all k < tpix by (1.8) and (4.2).
Define the set

H(v,w) :={ue€V:u; =v; forallie{l,...,d} such that v; = w;}. (4.7)

We can view H (v, w) as the “lowest-dimensional hyperplane” that contains both v and w. We
write

pk(vvw) = p’;{(v,w) (va) + pli%(v,w) (U7w)7 (48)

where p’g“{(vyw)(v, w) is the probability to go from v to w in k steps without leaving H(v, w).

If the walker started from v is to reach w, then it will need to take a step in each direction
such that v; # w;. At each step of a walk on the Hamming graph the probability that the
walk stays in H(v,w) and gets closer to w = (w1, ...,wy) is at most %, since it has to
move in one of at most d(v,w) directions, say direction j, exactly to the unique neighbour
that has jth coordinate w;. There are at most k4vw) orders in which the distance-decreasing
steps can occur among k steps. Therefore

tmix tmix d(v,w) k‘_d(v’w)
v,w d(v,w d(v,w
S Bl < Y g <<m>> < <d>>

k=d(v,w) k=d(v,w)

< i ) tmi k,de) ) :O(m—d(v,w))
—\m d '

k=d(v,w)

(4.9)

If the path from v to w leaves H (v, w), then it will have to take at least d(v,w) + 1 steps in
the direction of w. Since k < tnix, there are at most ¢ places along the walk where these
steps can occur, so we can bound

le d d(v,w)Jrl
Z pﬁﬂf (v,w) 1) w) < tmix tmixd(v’w)Jrl (>

k=d(v,w) m (410)

-0 (m—d(v,w)— ltmixd(v,w)-l—Q) )
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Case d(v,w) = d: The walk needs to take at least d steps in the direction of w. Hence, using
the same argument as for (4.10), we obtain

tmix

> (mp)*pF (v, w) = O(m ™). (4.11)
k=d

Case d(v,w) = 1: Given a random walk starting from v, we write Z for the (random) first
vertex on the walk such that d(Z,w) = 2 and T for the number of steps it took to go from
v to Z. A standard path-counting argument gives an upper bound on P,(B) for the case
d(v,w) =1 as follows:

tmix tmix—1
BB <S S B (Z=2T=1) S (mp)HpH(z ). (1.12)
t=1 2V k=1

By definition, the vertex Z is unique and P,(Z = z) # 0 only if d(z,w) = 2, and, by the
transitivity of H(d,n), for every k we know that p*(z,w) = pF(y,w) if d(z,w) = d(y,w).
Thus

tmix tmix
Py(B) <Y BT = 1) (mp)mixp(z,w) = O(m~ Va0 fpy=dp o a4y (4.13)
t=1 k=1

where we have used the assumption that p < m~1(1 + O(m™!)) and (4.2) for the second
bound. We further assumed p > m™! for the first bound. Note that this can be done without
loss of generality.

It remains to bound P,(C). We consider the cases d(v,w) = 1 and d(v,w) > 2. By
definition, P,(C) = 0 if d(v, w) > 2, which takes care of the latter case. If d(v,w) =1, then

the probability to connect within that line is simply the two-point function of an ERRG with
1+0(m~1)
d(n—1)

xep) =1 _ 1+0(m™")

n vertices and edge probability p = , which is

= 4.14
n—1 (d—1)(n—1) (4.14)
for every pair of distinct vertices, due to the symmetry of K,. We therefore obtain
d 14+0(m™)
Pp(C) = d—1 m Il{v,w}eﬁ' (415)
Adding 6, and the three bounds in (4.5), (4.13) and (4.15) for P,(A), P,(B) and P,(C),
respectively, completes the proof. [l

4.2. Bubble, triangle and polygon diagrams. The final estimates of this section involve
the so-called bubble, triangle, and polygon diagrams. As was already alluded to in the
introduction, these diagrams, the triangle diagram in particular, are very important quantities
in the study of high-dimensional percolation. We start with their definition.

Given an integer ¢ > 2 and vertices v, z1,...,x;—1,w € V, we define the i-gon diagrams
Cv, w1, ... w1, w) = Pp(v 4> 31) - Pp(xim1 ¢ w), (4.16)
OV (uy w1, ..., i1, w) = Z pC” (v, 21, ..., i1, W), (4.17)

v: {u,w}eé
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C (v, 21, ..., @i, w) = Z P, (v Zhy x1) X oo X Pz i w), (4.18)
k1+-+ki <k
>k =k1 =k;
Cor(v,z1,...,Ti—1,w) = Z Py(v = 1) X -+ X Pp(xi-1 +— w), (4.19)
ki+-+ki >k

where in the case i = 2 we mean C5” (v, x1,y), etc. Recall (1.6) and observe that

x(p)?

Z O (v, 2,9, w) = Vp(v,w) < Gy + 10 v

z,yeV
and recall that by the definition of p.(#) in (1.7), we have x(p.(0))® = 63V. Recall, moreover,
the following useful bound by Borgs et al. in [10, Proposition 1.2 and (5.106)] (adapted to
our setting): For all v,w € V, p = m™ (1 + O(m™' + V~1/3)), and all p < p”(#) with 0
sufficiently small such that 63 < 3y for By such that (1.6) holds,

+O0(m™1), (4.20)

Z O (v, 21, 12, w) = 3 X(‘};)S +0(m™). (4.21)

1,22

We proceed with a bound on “short” polygons:

Lemma 4.3. Consider percolation on H(d,n) with p = m~1(1 + O(m~1)). Then for all
v,w €V and each integer i > 2,

Z CE™ (v, 21, ., i1, W) = Gy + O(m MWV =iy, A (4.22)

T1,...,0;_1EV

Proof. We use the same path counting argument as in the proof of Proposition 4.2. Instead
of fixing x1,...,7;—1 and summing over all possible probabilities, we fix a random walk path
of length k < t,,;x between v and w and count the possible ways in which that path could
appear in the above sum. There are at most (k + 1)'~! possible ways to mark the path with
the vertices z1,...,z;_1. We thus bound

tmix
Z C=™ (v, 21, i1, w) < Z(k + 1) Y mp)Fp* (v, w). (4.23)
T1,e,Ti—1EV k=0

Compare this bound with (4.6). The only difference is the factor (k + 1)~

Case d(v,w) < d: Recall the definition of H (v, w) in (4.7). We again consider the contributions
from walks that stay within H(v,w) and those that do not separately, starting with the
contribution from the walks that remain within H (v, w).

If v = w then H(v,w) = {v}, so the only contribution comes from the trivial path
v =2 = = x;—1 = w, which gives the term 6,,,. If 1 < d(v,w) < d, then to go from
v to w the walk needs to take at least one step in each direction j such that v; # w; and
move exactly to a neighbour with jth coordinate w;. Using a similar argument as in (4.9), we
obtain

tmix

Y (k1) (mp) Pl (v, w) = O(m~ ). (4.24)
k=d(v,w)
Note, in particular, that the extra factor (k + 1)'~! compared to (4.9) does not affect the
convergence of the sum over k: it only changes the constant in the O(m_d(”’w)) term.
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Next, consider the contribution of walks that leave H(v,w). If the walk leaves H(v,w)
along the path from v to w, then it needs to take at least d(v,w) + 1 distance-decreasing steps.
By the same argument as (4.10), we thus bound

tmix

. . —d(v,w)—l
D0 (b 7m0 g (00) < (1 0002401 ()
’ m
k=d(v,w) (425)

= O(tmixd(v,w)+i+lmfd(v,w)*1) _ O(mfd(v,w)).

Case d(v,w) = d: The walk needs to take at least d steps towards w to reach it. By the same
argument as for the previous bound, we have

tmix
Y k4 )7 (mp)p" (0, w) = O(m ). (4.26)
k=d(v,w)
Summing these bounds we get the claim. O

The next lemma combines the above estimates in a convenient form (and is especially useful
when i = 2).

Lemma 4.4. Consider percolation on H(d,n) with p < ps” (). For alli>2, j € {0,1}, and
v,w eV,
Z CO (v, 21, ..., Tio1, W) = 8yu0j0 + VA1 + O(m™1))
T1,...,i—1EV (427)
+ O(m—d(v,w)\/l + m_dtmixd+i)-

Proof. For j = 0, the lemma follows after combining Proposition 4.1 and Lemma 4.3 with
(1.7). For j = 1 we further observe that

Z p=mp=14+0(m™1). (4.28)
u:{v,u}eé

Moreover, the factor d, ., does not arise, because this is due to the trivial path v =21 =--- =
x;—1 = w, which by Proposition 4.2 now contributes

CP(v,v,...,0,v) =p Z O (u,v,...,v,0) =p Z v —u) =0(m™). (4.29)
u{v,u}el u{u,w}el
]

Lastly, we derive an improved bound on the triangle diagram in the case where the two
intermediate points of the triangle are neighbours in H(d,n) and in the case where one
intermediate point of the triangle is constrained to be a neighbour of a fixed auxiliary point:

Lemma 4.5. Consider percolation on H(d,n) with p < p(0). For all vyw € V and
J €{0,1},

S Y (vx,y,w) = O0(m ™ + V) (4.30)
z,y:{z,yreé
and .
sup Z CY (v, z,y,w) = O(m™L + V1/3), (4.31)

? zy{yzyee
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Proof. We prove (4.30) for the case j = 0. The proof of (4.30) for the case where j = 1 and
of (4.31) are almost identical, so we leave them to the reader.

Consider first the contribution due the cases where all the connections are due to short
paths (i.e., shorter than tp; in total). By Lemma 4.3, this is bounded by O(m™!), even
without using the constraint that {z,y} € €. Next, consider the contribution to the left-hand
side of (4.30) from the case where the path from y to w is longer than tyiy, i.e.,

STPwerz) Y Pylz o y) Byly <5 w). (4.32)
x y{z,ytee

Applying Proposition 4.1 to the last term, Proposition 4.2 to the middle term, and summing
over x and y, we obtain the upper bound

X(p) mO(m™) O(X(Vp)) — oV, (4.33)

where the final bound is due to (1.7). The contribution due to the case where the path from
v to x is longer than ¢,y is the same by symmetry.

To bound the contributions due to the case where the path from z to y is longer than
tmix, we consider the cases y = w and y # w separately. The contribution due to a long path
between x and y and y = w is given by

3 Py(v ¢ ) Byr <25 w) = x(p) O(X(Vp)) = O(V~U3y, (4.34)

where the bound follows from Proposition 4.1 and (1.7). The contribution due to a long path
between x and y and y # w is given by

SEwon Y Ble By o w) = x@)mo(X) om) = o),
r y{z,yteE,
yFw

(4.35)

where the bound again follows from Propositions 4.1 and 4.2, and (1.7).
Adding the bound O(m~!) due to short paths and the bounds (4.33)—(4.35), we complete
the proof of (4.30) for the case j = 0. O

5. THE UPPER BOUND ON p.(f) VIA THE LACE EXPANSION

In Section 5.1 we recall the background of the lace-expansion technique and state a
proposition in which we estimate lace-expansion coefficients. In Section 5.2 we use this
proposition to prove the upper bound on p.(f). The proof of the proposition is given in
Sections 5.3-5.5.

5.1. Background. The lace expansion is a method originated by Brydges and Spencer to
study self-avoiding walk [12], and was first applied to percolation by Hara and Slade [21].
Hara and Slade’s method gives an expansion for the percolation two-point function 7,(z).
The version of the lace expansion that we use here was derived by Borgs et al. [10], where it
is proved for the Hamming graph, among others, that for any p € [0, 1],

Tp(2) = 00,2 + m(Jp * ) (x) + m(IL, * Jp * 1) () + I, (z), (5.1)
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where (f * g)(z) = >, ey f(y)g(z — y) denotes the convolution between f and g, J,(z —y) :=
P,({x,y} is open), and II,(x) is the so-called irreducible two-point function or lace-expansion
coefficient. The lace expansion further determines that II,(z) is given by the alternating series
o0
y(z) = Y (1) (x), (5.2)
N=0
and the lace-expansion coefficients HI(JM have a well-defined structure that will play an
important role in the determination of the upper bound we derive here. Define the discrete

Fourier transform of a function f:V — R as f(k) = > sev e f(z) for k € RY. Taking the
Fourier transform of (5.1), we obtain

B 1+ 11, (k)
1= mdy(k) (1 + I (k)

7p(k) (5.3)
Observe that 7,(0) = > 7p(z) = x(p) and J,(0) = mp, so setting k = 0 and p = p{” (9), and
applying (1.7), we obtain

1

_ - + o y1s, 5.4
1+11,.(0) (54

mpc(6)

(We will henceforth only consider ﬂp(k) at k = 0 and therefore will not write the argument
anymore.) Combining (5.2) and (5.4) with the following proposition allows us to determine
the upper bound on pi’(6) for @ sufficiently small:

Proposition 5.1 (Bounds on the lace-expansion coefficients). Consider percolation on H(d,n)
with d > 3. Let 0 be such that 303(1 +1060%) < 1 and 62 < By for By such that (1.6) holds,
and let p be such that p=m=(1 4+ O(m=" +V=3)) and p < p” (). Then

2d—1

70 > -1 -2 —1/3 )
I > 72(61_1)2771 +O0O(m =4V 72, (5.5)
. +d—1 _ _ _
I < ————m '+ 0m2+ V13, (5.6)
(d—1)
I = 0om2+ V), (5.7)
N=2

Note that we do not consider d = 2 in the above proposition. This is of no consequence,
as our main theorem is already proved for d = 2,3 in [9]. The proofs below do apply to the
case d = 2, but the bounds become slightly less sharp (because Lemma 4.4 is less sharp when
d=2.)

5.2. Proof of the upper bound on the critical point. Before starting with the proof of
Proposition 5.1, which constitutes the bulk of what remains of this paper, let us complete the
proof of the upper bound in Theorem 1.1:

Proof of the upper bound in Theorem 1.1 subject to Proposition 5.1. As was mentioned above,
Theorem 1.1 is already proved for d = 2,3 in [9], so let d > 4. Suppose first that 6 is such that
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303(14+1063) < 1 and 62 < By for By such that (1.6) holds. Using (5.2) and Proposition 5.1,
we bound

{1 = 119, — 1%, +Om? + V1%
< Pc

D
2d — 1 d?+d—1

>_ 0 ot T Tl om ey Y3

=@ —12" @—zm TomT+ ) (5.8)
2d%2 — 1

s _sem=L -2 ~1/3y
> 2(d—1)2m +O0(m™ 4+ V7

Applying this bound to (5.4), we get
—1

(d) m -1, —1y,—1/3
pe(0) < +0tmv
(©) 1-— 722(22__1)12 m~1 + O(m=2+4 V-1/3) (5.9)
2(d —1)2 ’

which gives the upper bound for @ such that 363(1 + 106%) < 1 and 6% < So.

We have determined p.(6) for some 6 € (0,00). Borgs et al. [9, Theorem 1.1] show that
pe(0") = pe(0)(1 + O(V—1/3)) for every 8 € (0,00), and so we obtain the desired upper bound
for arbitrary 6, which completes the proof of the upper bound. O

The remainder of this section is devoted to the proof of Proposition 5.1, which is divided
into three further subsections.

5.3. Analysis of II: proof of (5.5). The lace-expansion method yields (see [10, Sec-
tion 3.2])

IO = "Py(0 <= =), (5.10)
x#0
where v <= w denotes the event that there exist two edge-disjoint paths between v and w.
In this case we say that v and w are doubly connected. This is equivalent to the event that
there exists an edge-disjoint cycle of open edges containing both v and w.

Given a graph G and a vertex z in G, write L (G;x) for the set of vertex-disjoint cycles
of length k in G that contain x. Note that |£L;(Kp;0)| = %, because we must choose
the £ — 1 other vertices for the cycle from n — 1 possible choices, and although their order

matters, the direction of the cycle does not, which explains the factor % By only considering

vertex-disjoint cycles in ﬂg)) that are contained within a line that intersects 0, we can apply a
similar argument to that of (2.31) to bound

f[;,o) > ZPP(O <= z within one line) (5.11)
z#0

> dznj(k -1y > [IP’p(Lk € L1(%(0);0))
k=3

L €Ly (Kn;0)

B U (e @00} o e )|

{zy} V(L)



EXPANSION OF PERCOLATION CRITICAL POINTS FOR HAMMING GRAPHS 25

(n—1)!

> a3 (k= 10— (1= 3k = DB,(1 € %(0))),
k=3

where in the second inequality €(0) is to be viewed as the cluster of vertex 0 in G(n,p), and
we use that every cycle of length k that passes through 0 passes through (k — 1) other vertices,
and in the third inequality P,(1 € €'(0)) denotes the probability that vertices 0 and 1 of K,
are in the same cluster in G(n,p). Use that p = m~*(1 + O(m~" + V~1/3)) by assumption,
—_! _ _ _ _
that 2= = (n— 1)¥~1 = O(kn*2), and that Py(1 € €(0)) = 745 (1+ O(m 1 + V=1/3))
by Theorem 1.2, to bound (after a short computation)
2d—1

2(d—1)?

I = m Y1+ O0(m™t + V1/3)), (5.12)

0

5.4. Analysis of II\”: proof of (5.6). We start with a few definitions:
Definition 5.2 (Connections through a subset and pivotal edges).

> We say that two vertices x,y are connected through a set W C 'V, and write x AU Y,
if x < y occurs and all the paths connecting the two wvertices in the percolation
configuration have at least one verter in 'W. B

> Given a vertex x and an edge e, we define the set €°(x) as the percolation cluster of
x in the (possibly modified) percolation configuration where the edge e is set to closed.

> Given two vertices x,y and a directed edge (u,v), we say that (u,v) is pivotal for
x <>y if x <> y occurs on the (possibly modified) configuration where {u,v} is set
to open, and x <> u and v < y occur, but x <> y does not occur on the (possibly
modified) configuration where {u,v} is set to closed. Note that the direction of the edge
is important and that {(u,v) is pivotal for x <> y} # {(v,u) is pivotal for x <> y}.

We define the event
E'(v,z;W) := {v & x} N {P pivotal (v',v’) for v <+ x such that v & u'}. (5.13)

This event is a central object of the percolation lace expansion (see e.g. [21, (1.36)]). We can
now give the definition of I’ from [10]:

00 =3"p > EolljpeyPi(E (v,54"(0))). (5.14)

z  uw{uw}el

The subscripts 0 and 1 indicate that the events happen on two distinct percolation config-
urations on the Hamming graph, and that these percolation configurations are “nested” in

such a way that (6%("’”) is a set-valued random variable with respect to Eg, but for any fixed

realization of ‘6%(“’1)) it is viewed as a deterministic set with respect to P; (see [10] for a more
in-depth discussion of this construction). Our proof strategy will be to first identify and
bound the main contributions to ﬂl()l). For this we can apply the BK-inequality to all the
events in the formulation of 1:[](31) and replace the complicated probabilities that appear there
by products of two-point functions.



26 L. FEDERICO, R. VAN DER HOFSTAD, F. DEN HOLLANDER, AND T. HULSHOF

The analysis of f[ﬁ,l) proceeds by reduction of the complicated event to a collection of
disjointly occurring two-point events, followed by a repeated application of the BK-inequality.
Such bounds are standard, and are known in the literature as diagrammatic bounds.

Inspecting (5.13) and (5.14), we see that on the percolation measure P; we need that v is

connected to = through CKNO(U’U)(O), that any vertex z € %Zo(u’v) (0) on the path from v to x must
be doubly connected to x (otherwise there would exist a pivotal (u/,v’)), and that on a path
from z to x there must be a vertex y that is connected to v. Moreover, on the percolation
measure Py, the vertex z is connected to 0, and 0 is doubly connected to u, so there must
exist exist a vertex ¢t on a path from 0 to u such that ¢ is connected to z. See Figure 1.

ulv )

t z

Figure 1. Diagrammatic description of the events contributing to f[;,”. Black lines refer
to connections that occur in level 0 of percolation, red lines to connections that occur in
level 1. The directed edge (u,v) is represented by two vertical dashes.

The main contribution will come from the simple case when 0 =uw =% and z =y = 2. To
get a sharp bound on this term, it is necessary to use that (5.13) implies that the connection
from 0 to x on the Py-percolation configuration is not allowed to use the edge {0,v}. We will
therefore bound this contribution by

M = pz Z P, (0 <+ 2 without using {0, v})P,(v <> z). (5.15)
T v:{0w}rel
Following the same derivation as in [10, Section 4.1], but isolating the main contribution, we
can use the BK-inequality to derive the following upper bound from (5.14):
IO <M+ > C80,u,t,0005 (u,y,2,t)C5” (y, 2, 2)(1 — Soub0402y0y.2).  (5.16)
u,t,2,Y,T

Our bound on (5.16) will rely heavily on the kind of path-counting methods that we applied
in the previous sections.
We proceed by bounding the main term M. We claim that

M<p Z ((p +Py(v =N 0)) + Pp(0 EN x) + Z P(0 < )Py (v > x))

vs {00)ee e (5.17)
G 5 (prTeson)
v: {O)ee @

The first term in the first inequality is due to the case x = 0, the second term to x = v, and
the third term to the remaining cases. Note that if we had not restricted the connection from
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0 to x to occur without using {0, v}, then the second term would have had an additional p, so
the same argument would have given the upper bound p}_, (2p+ >, C5%(0, z,v)), which, as
it will turn out, is not sharp enough.

We use the (by now) familiar path-counting estimates to bound the right-hand side of

(5.17) by

I (p+z Oxv) (5.18)
v: {O,w}ee
tmix

<p'm+p Y (Z(k + P50, (0,0) + D (k4 1)p 0.0 (0,0) + Y C5"™(0, , v))
v: {0,v}e€ k=2 k=3 x

::p2m+M1 + Moy + Ms,
where the factors (k + 1) in the second and third term on the right-hand side are due to

interchanging the sum over k£ with the sum over z. The term M; is the contribution from
walks that are constrained to remain within one line:

My < pm Z(k‘ + 1)pF(n — 1)1
k=2

o0
=pY (k+1d 1+ 0m ™+ V%) (5.19)
k=2
3d—2 -1 ~1/3
= 272 nla .
(d—1)2m 14+0(m " +V=7?))
Using that d(v,w) > 1 and using an estimate similar to (4.12), we further bound

mlx

My <p Z Z mp)*k(k +1)(n—1)"1 = O0(m™2). (5.20)

v:{0,v}€€ k=3

Next, we use Proposition 4.1 and (1.7) to bound

2
My=p Y 3G 0.m0) = (14 om )
v:{0v}el = (521)

<PV 4+ O((m™t + VT3,
Inserting the bounds for M;, Ms and M3 into (5.18), we conclude that
3d — 2 > +d—1
(d—1)? (d—1)?

and so it remains to show that the other terms in (5.16) are error terms.
We split the remaining contributions on the right-hand side of (5.16) according to the
relative locations of y and z as follows: y = z, d(y,2) = 1, d(y, z) > 2.

Case d(y, z) > 2: Apply Lemma 4.4 twice and (4.21) once to obtain
Z C§0>(O,u,t, O)Cé”(u,y,z t) sup ZC (y,z,2) = O(m™2 —i—V*l/g). (5.23)

2':d(y,2")>2

M < p*m + m 4+ Om 2+ VY3 = m™ +0(m2+V~1/3), (5.22)

t7u7y7z
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Case d(y, z) = 1: Apply Lemma 4.4 twice and Lemma 4.5 once to obtain
> C57(0,u,t,0) sup ( >, G, y,z,t’)) sup (ZC(‘” y,x, 2 )
tu Uy ayetee 2d(y2)=1

= O(m~ 2+ V713, (5.24)

Case y = z: Split again, according to whether d(t,u) > 2, d(t,u) = 1, t = u. To bound the
case y = z and d(t,u) > 2, apply Lemma 4.4 three times to obtain
Z C?()O)(O,u,t 0) sup (Z OV (u, y, t ) Z O (y,z,y) = O(m™2 + V_1/3). (5.25)
X

td(t u)>2

Similarly, to bound the case y = z and d(¢,u) = 1, apply Lemmaa 4.4 twice and Lemma 4.5
once to obtain

>, G'0ut0) P (ZC(” ) D (g wy) = O(m™2 + V9,

tu{t,ulel
(5.26)

All that remains is the case y = z and ¢t = u. Recall that in M we have already accounted
for the term where t = u = 0 and x = y = z. Applying Proposition 4.2 with the constraint
t = u # 0 to the first sum in (5.16) and Lemma 4.4 to the second and third sum, we obtain

> CP(0,t,0) Zc (t,y,t Zc;” (y,z,y) = O(m™2 + V13, (5.27)
140

The caset =u =0 and y = 2 7é x are analogous and give the same bound.
We have thus shown that all the remaining terms in (5.16) are of order O(m =2 + V~1/3),
which, combined with the bound (5.22) on the main term M, completes the proof of (5.6). O

lit1 + ZN
unN

[ Z; it
Uq | Uy

t; Yi Ujt1 t; Yi Uit1 In YN

D1 D2 D3

Figure 2. Diagrammatic descriptions of D1, Dy, and Ds.

5.5. Analysis of 11" for N > 2: proof of (5.7). To investigate II;") for N > 2, we again
bound the events in terms of products of two-point functions. We define the quantities

D1 (ti, iy Yiy Ziy L1, Uig1) i= C8 (tiy iy 215 w3) O (Vi i1, Wit 1, %) (5.28)
Do (tiy i, Yi, 2iy tig1, wis1) := C8 (tiy Yis Wit 1, 2is tiy1, wi)Pp(ys < 2i), (5.29)
D3(tN7 UN,YN,ZN, .’E) = C§1>(tN7 YN, ZN, UN)CéO) (yN7 x, ZN)’ (530)
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See Figure 2. We write the bounds on I13" from [10, Section 4] in the current notation:

f[z(gN)S Z Z Z Z ZCéO)(O,tl,ul,O) (5.31)

t1, 0t N ULy s UN Y1se-YN 215--2N &
N

X H[Dl(tiauia Yis Zi tir1, Wi1) + Da(tis wi, yiy 26, i1, wir1)| D3(tN, un, yn, 2N, ).
=2

Our strategy for bounding (5.31) will be to first show that the “tails” of the diagrams, i.e.,

Fl ‘= Sup Z Dl(oaaabac7f’g)D3(f7.gah’k?x)7 (532)
@ b,c,f,g9,h.k,x
Fy:=sup Y Dy(0,a,b,c,f,g)Ds(f,g,h,k, ), (5.33)

@ b fug bk

(see Figure 3) are of order O(m~2 + V~1/3) because of the bounds derived in Section 4, and
then to bound what remains of (5.31) by O(#V~2) with the help of repeated applications of
the bounds in (1.6) and (4.21). Summing I13" over N, we will thus also get O(m =2 + V~1/3)
when 6 is sufficiently small.

a fl 1 4 1 a fl 4 1
x c T
0 b | k 0 b f k
g g
F1 F2

Figure 3. Diagrammatic description of the summands in Fy, Fb.

To bound Fj, we treat the cases h =k, d(h, k) =1, d(h, k) > 2 separately.

Case d(h,k) > 2: Apply Lemma 4.4 to the second sum in D3, and apply (1.6) and (4.21)
to the remaining three triangle diagrams. This, combined with (1.7), yields the bound
O(m™2 +V=1/3),

Case d(h,k) = 1: Apply Lemma 4.5 to the first sum in D3, Lemma 4.4 to the second sum in
D3, and (1.6) and (4.21) to the sums in D1, to again obtain the bound O(m~2 4+ V~1/3),

Case h = k: Apply Lemma 4.4 to the second sum in D3, to obtain the bound

sup > C50(0,b,¢,a)C" (b, g, h, c)C5" (£, 9, R)O(1). (5.34)
% b f.g.h

Compare this with the bound (5.16) on f[él). The main difference is that the placement of the
extra open edges is different (i.e., where the zeros and ones are in the superscripts). We can
analyze (5.34) essentially in the same way as (5.16). The most important difference is that
here the term due to 0 = a =0 =c and f = g = h does not give main contribution, because
j =1 in the first term here, and so by Lemma 4.4 the term in (5.34) that corresponds to M
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in (5.16) is of order O(m =2+ V~1/3) here. Following the same steps as in the bound on (5.16)
above, we conclude that all other terms are also of order O(m =2 + v 3), and hence,

Fi=0(m 24+ V~1/3), (5.35)
To bound F5 we again treat the cases h = k, d(h,k) = 1, d(h, k) > 2 separately.

Cases d(h,k) =1 and d(h,k) > 2: The sums in D3 can be bounded in the same way as
above, to yield a factor O(m~=2 + V~1/3). In [10, (4.47)] it is proved that

sup > Da(0,a,b,¢, f,g) < (1+ 106>+ O(m™))(36° + O(m ™)), (5.36)
a b,e,f,g

so the bound on Dy is O(1). Consequently, these cases contribute O(m =2 + V~=3) to Fy, as
required.

Case h = k: The final case is more subtle. We consider the contributions from f = g,

d(f,g) =1, d(f,g) > 2 separately.
If h =k and d(f,g) > 2, then we may apply Lemma 4.4 to the first sum in D3 for a factor

O(m~=2 4+ V~3), and to the second sum in D3 for a factor O(1). Further applying (5.36) to
the Dy term in Fy, we find that this case contributes O(m =2 + V*1/3).
The contribution due to h = k and f = g is given by

sup Y C57(0.b, foe, f,a)Py(b > )O3 (£, h, )O3 (h, x, h). (5.37)
a b,e,f,h,x

By Lemma 4.4, the third term is bounded by O(m ="' +V~/3) and the fourth term is bounded
by O(1). To bound the two remaining terms, we write

sup » _ C5(0,b, f,c, f,a) Py(b + c) (5.38)
a be,f

= sup Z Pp(0 <+ b) C?(,O)(ba ¢, f,0) Pp(c > f) Z pPy(f ¢ v)
 bef vi{a,v}e€
=sup Y _C57(0,b,a) Y CY (b,c, f,b) Pp(c 4> f),
@ of
where for the second equality we use translation invariance of the two-point function to shift
the vertex a to a’ = a— f+ b and f to b in the term sz{aw}egpIP’p(f < v). Using that
P,(c <+ f) <1 and applying Lemma 4.4 twice, we find that the remaining terms are bounded
by O(m~! 4 V~1/3). Combined with the bounds on the other two terms, we thus conclude
that the case where h = k and f = g contributes O(m=2 + V~1/3),
It remains to bound the case h = k and d(f,g) = 1. We apply Lemmas 4.4 and 4.5 to
bound the two sums in D3 by O(m~" + V~1/3) and write the remaining Dy terms as

sup » Y CEP(0,b,g,¢, f,a) Py(b -+ c)

* bef g{f.g}ee

<sup ) C(0,b, fd)sup Y CY(bc,g,b), (5.39)
Y I cgifgree
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where for the bound we use the translation invariance of the two-point function again to shift
atoa =a—c+b, ftof =f—c+bandctob, and we take the supremum over f in the
second sum for an upper bound. Apply Lemma 4.5 to the second sum and Lemma 4.4 to the
first, to bound this factor by O(m~! + V~1/3) also.

We have thus bounded all contributions to F3, and conclude that

Fy=0(m 24+ V~1/3). (5.40)

The remaining terms in (5.31) are O(#~=2). This is proved by Borgs et al. [10]. More
precisely, combining [10, (4.42)] with (1.6), (1.7), (4.21), (5.35) and (5.40), we may conclude
that for all N > 2,

Y = (1+106%)(36°(1 + 106%)) ¥ 20(m=2 + v—1/3). (5.41)

Hence, the sum 3.%_, IT5" is of order O(m =2+ V~1/3) when 36%(1 4+ 106°) < 1, which is the

constraint on # that we assumed. g
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