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RESUME. — En utilisant des théorémes limites probabilistes et des résultats de concentra-
tion de la mesure, nous démontrons que la limite en volume infini du modele sphérique sur un
tore de dimension d est un champ libre gaussien massif dans le régime de haute température, un
champ libre gaussien standard a la température critique, et un champ libre gaussien standard
auquel s’ajoute une constante aléatoire de Rademacher dans le régime de basse température.
La preuve a la température critique semble étre nouvelle et repose sur une analyse fine de
la fonction de Green de moyenne nulle sur le tore.

Nous étudions le modele de spins O(N) dans la double limite de la dimension des spins et
de la taille du tore. En faisant d’abord tendre N vers l'infini, puis la taille du tore vers l'infini,
nous montrons que les différentes coordonnées des spins deviennent des champs i.i.d., distribués
comme un champ libre gaussien massif dans le régime de haute température, un champ libre
gaussien standard a la température critique, et un champ libre gaussien standard auquel
s’ajoute une constante aléatoire gaussienne dans le régime de basse température.

1. Introduction
1.1. Spherical model

Let T¢ denote the d-dimensional discrete torus of side length n. To each vertex
v € T, we associate a continuous “spin” #, € R in such a way that the full
configuration 0 = (6,),cpe lies on the (n? — 1)-dimensional sphere of radius Vnd,
that is, |0 :== 3, 62 = n?. We say that 6 is a configuration of the spherical model
on T? at inverse temperature 3 > 0 if

1 f .
Zres exp (2 Z 9x6y> Unif 3,41 [d0],

T~y

9 ~ VT%,B[de] =

where x ~ y denotes the ordered pairs of neighboring vertices. The spherical model
was first introduced by Berlin and Kac [BK52] in 1952 as a simplification of the
Ising model that still exhibits a phase transition in dimensions d > 3, but allows for
an analytic treatment of the free energy in the infinite-volume limit. In their original
work, Berlin and Kac used variations of the steepest-descent method to compute the
limiting free energy, identify the phase transition in the three-dimensional lattice case,
and argue that the limiting distribution of the model below the critical temperature
is non-Gaussian. In a short note, Molchanov and Sudarev [MS75] stated that this
method yields further results on the limiting distribution of the spherical model,
but the proofs never appeared. In this article, we rigorously prove a subset of these
results using probabilistic tools (cf. Theorem 1.1), which we believe also helps clarify
the conceptual picture.

An alternative approach is the so-called mean-spherical one, in which one adds
a mass term (s>, 6?) to the Hamiltonian rather than conditioning the spin configu-
ration. The parameter s is then chosen such that the average value of ||0]|? equals n?.
This method was proposed by Lewis and Wannier [LW52] shortly after the original
work [BK52]. They observed that various quantities, such as correlations and the free
energy, are significantly simpler to compute in this formulation. While the method
works well in the high-temperature regime, it was soon realized [Laxbb, LW53] that
it cannot be directly applied in the zero-magnetic-field setting below the critical
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The Spherical model and the large-N limit of the Spin O(N) model via GFF 1001

temperature, as discrepancies with the original spherical model arise. However, in
the presence of a nonzero external magnetic field h # 0, it was shown [YW65]
that the thermodynamic limits of the spherical and mean-spherical models agree,
and that the zero-magnetic-field case of the spherical model can be recovered by
first taking the thermodynamic limit and then sending h — 0. Since then, this
method has appeared in several works [BD87, KT77, Shc88], although none seem
to provide a fully rigorous proof of the critical and low-temperature regimes for the
zero-magnetic-field case. In particular, [BD87] proves the results of Theorem 1.1 at
the non-critical temperature under unverified technical assumptions.

Finally, the low-temperature regime of the spherical model can be also viewed
as a toy model for condensation phenomena, where the random constant term
that appears in the limit (see Theorem 1.1) plays the role of a condensate. In this
broader context and motivated by the phenomena of Bose—Einstein condensation,
[Luk20] investigates a complexified version of the spherical model below the critical
temperature and studies under which conditions the condensate could also consist of
more than one component. Relevantly to the current article, the author establishes
convergence of local correlation functions, which, combined with tightness, implies
local convergence in law in the aforementioned regime. While this proof also applies
to the usual spherical model, it does not suffice to prove convergence at the critical
temperature. The key method in [Luk20] differs from ours and is based on an
interesting quantitative coupling, but, like our approach, it uses Fourier expansion.

Let us now state our main result about the limiting distribution of the spherical
model and explain the reasoning leading to the proof.

THEOREM 1.1 (Infinite-volume limit of the spherical model). — Let d > 2. There
exists 3. = f3.(d) € (0, 00] such that the spherical model on T% at inverse temperature
B>0,0 = (0;),ere, converges in law, uniformly over compact subsets of 72 (viewed
as subsets of T? for each n), as n — oo to:

(1) B < B.: a massive Gaussian free field (GFF) on Z% scaled by 1/+/B with the
mass m? > 0 depending on 3 and d in a specific way;

(2) 8= B.: a GFF on Z* scaled by 1//B;

(3) B> B.:a GFF on Z% scaled by 1/+/B plus an independent constant random

drift / %X with X being a Rademacher random variable.

Furthermore, all local correlations of spins converge and the critical temperature is
given by . = G4(0,0).

Here, as mentioned, the constant random drift appearing in the statement can be
compared to the condensate in Bose—Einstein condensation phenomena [Luk20].

To explain where the result stems from, we start by observing that for any n and
m? > 0, the constraint }_, 62 = n? implies that

vra 5d6] o exp <—§<e, (—Agg + m2)9>> Unif /g [d6].
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1002 J. ARU & A. KORZHENKOVA

Hence, the law of /36 is related to a massive GFF ¢ on T¢ (for an arbitrary

mass m? > () through conditioning on its norm to be equal to \/3n?, i.e., |§|* ==
> zeTd ¢2 = fn? (see Proposition 2.7). Now the idea is somewhat similar to the one of
Lewis and Wannier [LW52], but from a probabilistic point of view: namely, we choose
the mass m2 in such a way that E[||¢||*] = n? (or equivalently, Gra ,,.2 (0,0) = 3),
which is natural due to the concentration properties of Gaussian measures.

For large n and fixed m > 0, Gqa ,,,2 is roughly comparable to Gza,2; thus, the
question of the existence of a critical point of the model (that is . € (0,00)) boils
down to whether there exists m? > 0 such that Gza,,2(0,0) = (. Notice that in
d = 2, since Ga(0,0) is infinite, by choosing the mass small enough, one could get
an arbitrarily large value of the variance Gza,,2(0,0), suggesting . = co; whereas
in d > 3, there is a maximal possible value (. := G74(0,0) < co. In particular, the
model exhibits a phase transition in dimensions three and higher, while it remains
subcritical at all temperatures in dimension two.

More precisely, we observe that in the high-temperature regime 5 < f., the
aforementioned sequence of masses (m?),, converges to a positive number m? > 0 in
such a way that

G’ﬂ‘%,m% (0, 0) — szmz (0, 0) =f.
In this case, the concentration of measure for ||$||? is sufficient to make the condition-
ing disappear in the limit, and we obtain a purely Gaussian limit. Somewhat refined
versions of classical limiting theorems help us handle this phase rather directly.

The low-temperature phase 3 > f. is already trickier. One can check that

G']I"f”m% (.ZU, y) ~ G%;V%(x’ y) + 6 - BC R GZ’i('ZEa y) + B - /607

where G%fvg‘ is the correlation function of the zero-average GFF on torus. This

heuristicaﬁy allows us to restate the problem in terms of the zero-average GFF ~
plus an independent zero mode (a constant-in-space Gaussian drift of the form Z 1ra)

conditioned on the norm of the sum being /n?. Since the drift is constant across
all sites, almost surely =7(|y + Z1pa||* = —||7||* + |Z|*. Due to high concentration
of &]|7]|* around f,, conditioning on the norm of the sum forces |Z| to become
constant in the limit; and by symmetry, we obtain a Rademacher random variable
for the zero mode. Making this precise is slightly more subtle; nevertheless, the proof
follows from a combination of basic concentration of measure results with relatively
direct density bounds.

Finally, in the critical case, we observe that G%fvg‘ (x,y) ~ Gga(z,y). However,
further refinement of this relation is necessary and is granted by Theorem 2.13: it
shows that in d > 3,

G (2, y) = Gga(a,y) + O(n*™%);

and in d = 3, where we further need to determine the sign of the error on the
diagonal, that
G%;Vg'(m,x) < Gza(z, )

uniformly for large n. Obtaining the sign was surprisingly tricky and is related to
the so-called Madelung constant, arising in the electrostatic potential of certain ionic
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crystals—a quantity of interest in chemical physics since its introduction in the early
20" century [Mad18]. See Section 1.3 for a discussion of this connection.

To deduce convergence of local spin correlations from convergence in law (Corol-
lary 3.2), we prove the existence of moments of single spherical spins (see Lemma 3.8),
inspired by an analogous result for complexified spherical spins in [Luk20].

1.2. Spin O(N) model

The spin O(N) model, introduced (for general N) by Stanley in 1968 [Sta68a/,
is a fundamental model in statistical mechanics: for N = 1, one recovers the Ising
model; for N = 2, the XY model; and for N = 3, the classical Heisenberg model.
Here, we consider the infinite spin-dimensionality limit, N — oo, and its relation to
the spherical model.

A connection between the spin O(N) model in the N — oo limit and the spherical
model was first suggested by Stanley [Sta68b] and later proved for any fixed non-
critical temperature by Kac and Thompson [KT71]; see also [Shc88] and [GP93],
which together cover the case of the critical temperature. More precisely, combining
the steepest-descent method with an approach similar to the aforementioned mean-
spherical one, they showed the equality of the free energies per site of the two models:
it S e HmeTg(\/NSN’l) is a configuration of the spin O(N) model on T% at inverse
temperature 8 > 0, i.e.,

1 B :
S ~ 7 exXp (2 Z S:L‘ . Sy> H Unlf\/NSNfl[de],

then (for 3 # f. in [KT71]),

1 1
n}\lfl,—I}oo m log ZT%,N,ﬁ = T}L}I{}o ﬁ log ZTg,ﬁ‘
for any ordering of the limits N,n — oo. In this article, we take a closer look at
this connection and observe that it actually passes by the Gaussian free field. In the
following theorem, we describe the local limit of the spin O(/N) model when we first
take the infinite spin-dimensionality limit N — oo and then the thermodynamic
limit T¢ 7 74,

THEOREM 1.2 (Infinite spin-dimensionality thermodynamic limit of the spin O(N)
model). — Let d > 2. Any projection on the finitely many (M < N) coordinates

of the spin O(N) model on T% at inverse temperature 3 > 0, & = (Siy=h ™,
converges in law as N — oo to that of an M-vectorial massive GFF scaled by 1/+/3
with the mass m2 depending on 3,d and n in a specific way. Furthermore, there
exists B. = B.(d) € (0,00] such that the consequent local (uniform on compacts of

Z%) infinite-volume distributional limit (n — oo) has the law of:

(1) B8 < B.: an M-vectorial massive GFF on Z% scaled by 1/+/B with the mass
m? depending on [3 and d in a specific way;

(2) B = B.: an M-vectorial GFF on 74 scaled by 1/\/3;
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1004 J. ARU & A. KORZHENKOVA

(3) B > B.: an M-vectorial GEF on Z% scaled by 1/+/B plus an independent

constant random drift ,/ %Z M with ZM being an M -dimensional standard
normal vector.

More precisely, 5. = G74(0,0).

As a corollary (maybe a little surprisingly) we see that at least in the order of
limits we take, although the free energies per site of the two models agree at all
temperatures, their limiting laws are, in fact, different in the low-temperature regime.
We expect this to hold regardless of the order in which the limits are taken. The
a posteriori explanation of this appearing discrepancy in the low-temperature regime
is not particularly hard: differences in the law of a single degree of freedom (such as
the drift part of the limiting field) vanish when computing the limiting free energy
per site.

COROLLARY 1.3. — In the high-temperature regime and at the critical tempera-
ture (., the local distributional limit of the spherical model and the corresponding
limiting law (obtained by first taking N — oo and then the volume of the torus to
infinity) of a single spin-coordinate process of the spin O(N) model agree; while in
the low-temperature regime, they differ in the law of the global zero mode.

The proof of Theorem 1.2 consists of two steps: first we show that as the spin-
dimensionality N tends to infinity, the law converges locally (in spin-dimensionality)
to a vector-valued massive GFF with mass m? chosen in such a way that Ga 12 (0,0)
= f3; and then take the infinite-volume limit of the Gaussian measure of m?2-massive
GFF on torus. The first step follows from a multidimensional version of the classical
local limit theorem, similarly to our proof of the high-temperature regime of the
spherical model, the proof of the latter step is quite simple and requires only a few
well-known results about the Green’s functions on T¢ and Z.

We believe that the theorem should also hold in the opposite order of limits. In
fact in the high-temperature regime this would follow directly from the work of
A. Kupiainen [Kup80]; and we are hopeful that by combining some of his ideas
with our approach, we would be able to extend this interchange of limits to all
temperatures. The key issues in exchanging limits in our set-up are as follows. First,
we cannot use similar density arguments in the whole space as on finite boxes.
A natural alternative would be to rather work with convergence of mixed moments.
However, exchanging limits in that case requires uniformity in one of the directions.
Understanding uniformity in /N for infinite-volume limits currently seems out of
reach (at least at all temperatures), so one may instead hope to obtain uniformity
in the box size for the N — oo limits. This amounts to being able to say that,
independently of the box size, local correlations converge uniformly. This is very
reasonable to believe and is indeed shown in the high-temperature regime in [Kup80]
using reflection positivity. Trying to make use of reflection positivity in our set-up
to obtain such uniformity seems to be an interesting direction.
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1.3. Further questions and wider context

To complete the probabilistic picture of the spherical model, which at the very
least provides a statistical physics model that can be fully analyzed in all dimensions
and phases, one would need to investigate its behavior across a variety of domains,
under different boundary conditions, and in the presence of a magnetic field, ide-
ally extending the analysis to more general graphs and interaction structures. The
qualitative effects of adding boundary conditions or a constant magnetic field are
not difficult to anticipate, and our proofs can be adapted to cover these cases with
some additional technical work. Similarly, one should be able to extend the proofs to
long-range interactions, where the limiting Gaussian fields would given by fractional
Gaussian fields; this problem has been considered in the physics literature [Joy66],
and the non-critical case has been treated in a recent master’s thesis [Rei25]|. Ex-
tending our methods to more general (also weighted) graphs may, however, present
new challenges due to weaker control on the spectral/Fourier side.

As mentioned before, an interesting aspect of the critical case of the spherical
model was the study of the zero-average Green’s function on the torus and the
question of whether it is smaller than the lattice Green’s function. To this end,
we analyzed the zero-average Green’s function on the “boundary” (of the preim-
age of the torus in Z¢ under the canonical projection), which is closely related
to the so-called Madelung constant in chemical physics and mathematical chem-
istry [BGM™13, Madl18]. Let us explain this connection: one way to study the
sign of G%;Vg'((),y) for y € (0]—|n/2], n/2]]%) N Z? is to take an appropriate
scaling limit and examine the zero-average continuum Green’s function Gra(0, )
for z € 9[—1/2,1/2]¢, viewed as points on the torus T? of side-length one. These
quantities provide versions of the Madelung constant—for example, d(2), ¢(2), and
b(2) in [BGMT13, (1.3.29) & Table 1.4] correspond precisely to (2m)*Grps(0, x) with
r=(1/2,1/2,1/2), x = (0,1/2,1/2), and = = (0,0, 1/2), respectively. Determining
or approximating the Madelung constants is a well-known problem. While explicit
expressions exist (for instance, via Fourier series) the corresponding expansions are
not absolutely convergent and may even diverge under natural truncations. In our
case, we found a way to prove an inequality sufficient for our purposes directly on
the lattice, although our bound is far from optimal. This naturally leads to several
interesting questions of potential analysis. For example, it would be interesting to
better understand the negativity region of the zero-average Green’s function in all
dimensions d > 3.

Another perspective on the spherical model comes from its role as a simple frame-
work for studying condensation phenomena [Luk20]. The connection between the
spherical model and the ideal Bose gas (via their shared critical behavior [GB68] and
the emergence of Bose—Einstein condensation [GP93]) was first noted in the late 1960s
and early 1990s, and has attracted renewed interest in recent years [CSZ19, Luk20].
It could be interesting to revisit this link, and to study other models that exhibit
condensation, using the kind of probabilistic limit theorems and concentration-of-
measure techniques we apply here, to see what extra insight such an approach might
offer.
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1006 J. ARU & A. KORZHENKOVA

We now turn to questions concerning the spin O(N) model. To complete the
picture of its limiting distribution, the first objective would be to find a way of inter-
changing the order of the infinite spin-dimensionality and infinite-volume limits at
all temperatures. As mentioned above, we hope this to be within reach by combining
our methods with those of [Kup80].

In a broader context, an intriguing question is whether our approach could provide
new insights into Polyakov’s conjecture [Pol75] on the exponential decay of correlation
functions in 2D spin O(N) models with N > 3. While it is difficult to see how our
techniques might help to resolve the conjecture, one could hope to extract useful
quantitative bounds on the critical temperatures in the 2D spin O(N) model as
N — oo (cf. [Kup80]).

Finally, our results for the large-N limit of the spin O(N) model (particularly
in light of Proposition 4.3) can also be placed in the context of propagation of
chaos [Szn91]. The classical example is the Poincaré lemma, which states that the
marginals of the spherical measure in high dimensions converge to independent
Gaussians. In our setting, we observe that across all temperature regimes, the spin
O(N) measures are chaotic: as N — oo, the projection of the measure to any
finite set of coordinates converges to a product measure. In principle, one could
extend this analysis to spin models with additional non-quadratic interaction terms
(such as quartic terms in the Hamiltonian) though it is not yet clear whether such
generalizations would reveal anything beyond the behavior already observed.

1.4. Outline

Section 2 defines the precise setting of the spherical and spin O(/N) models, pro-
vides the necessary background on various versions of the GFF, and explains their
connection to the two models. It also contains new results on the zero-average Green’s
function (Theorem 2.13), which are proved in Section 5. Section 3 focuses on the
spherical model: in particular, we prove Theorem 1.1 and establish convergence of
correlations for any finite number of its spins. Section 4 turns to the spin O(N)
model and proves Theorem 1.2. To keep the article concise, some proofs less central
to the main narrative have been moved to Appendix A.

2. Setup and preliminaries

In this section, we introduce the notation used throughout the article, along with
several variants of the Gaussian free field that are closely related to our models of
interest, namely the spherical and spin O(N) models. We also recall some properties
of these GFFs and their corresponding Green'’s functions (their correlation structures),
which will be relevant for our proofs.

The only new contribution stated in this section is Theorem 2.13, which pro-
vides refined bounds on the zero-average Green’s function on the discrete torus and
compares it with the Green’s function on Z?. Its proof is postponed to Section 5.
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2.1. Notation, definitions, and setup of our two models

Let d > 2, n € N, and GG be either the discrete d-dimensional torus of side length n,
ie., G =T := (Z/nZ)? or Z% both viewed as a graph with the canonical nearest-
neighbor structure. For x,y € G, we write d(x,y) for the graph distance and |z — y|
for the Euclidean distance between the vertices. x ~ y denotes two neighboring sites
of G, and sums over z ~ y run over pairs (z,y) such that {z,y} is an edge in G.
Given A C G, we write A° = G \ A for the complement of A in G, 14 for the vector
(1)4e4, and, analogously, for any given w € R we set w4 = (wy)zea-

If G = T, to highlight the dependence on n, we often write A,, instead. When
considering A C Z¢, we also view it as a subset of A,, for each n (by canonically
projecting it onto A,). Conversely, for U C A,,, we denote by U the unique preimage
of U under the canonical projection contained in [—n,/2,n/2)%—in particular, A, =
[—n/2,n/2)¢ N Z%. Moreover, let (-, -) be the canonical inner product on R4 and
|| - || be the associated norm, in order to distinguish them from the Euclidean inner
product and norm on R* for k € N, which we denote by - and | - |, respectively.

For the reader’s convenience, we recall the definitions of the spherical and spin
O(N) models in the setting of interest.

DEFINITION 2.1 (Spherical model). — Let § > 0,n € N. We call 0 := (0,)zen, €

Vnd SV g configuration of the spherical model on A,, at inverse temperature (3 if
0 ~ VA,,B with

U, 5ld0] = exp<§ > 9x9y> Unif 5 gua1[d0],

T~y

Znn B

where Zy,, g is the normalizing constant.

DEFINITION 2.2 (Spin O(N) model). — Let § > 0,n,N € N. We call S =
(S2)wen, € (VN SN a configuration of the spin O(N) model on A, at inverse
temperature 3 if S ~ iy, N With

1
exp 5 >SSy | I] Unif /i gnv—1[dSa],
ZA»,“N,,Q 2

Ty €A

pia,,N,dS] =

where Zy, np Is the normalizing constant.

In the sequel we will always refer to a configuration of the spherical model as 6
and of the spin O(N) model as S.

2.2. Massive GFF, its vectorial descendant and zero-average GFF

In the present subsection, we review several variants of the GFF, which, as we will
see later, are closely related to our models of interest both in the finite setting and in
the distributional limit. We begin by defining the vector-valued (massive) Gaussian
free field on a discrete torus with Dirichlet boundary conditions.
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1008 J. ARU & A. KORZHENKOVA

DEFINITION 2.3 (m?-massive N-vectorial GFF). — Let m > 0,d > 2, N,n € N,
and G = T¢. Let U C G be an arbitrary subset (possibly empty if m > 0). We call
a random function ¢ : G — RY an m*-massive N-vectorial Gaussian free field (GFF)
on GG with Dirichlet boundary condition on U if % =0 for all x € U and

(2‘1> [d¢] X €xp <_ Z |¢r ¢y’2 Ty Z |¢x|2> H d¢x

T~y z€G zeG\U

If m?> = 0, we drop the term “massive” from the name; if N = 1, the “N-vectorial”
part. If U = (), we drop the “Dirichlet” part altogether.

Remark 2.4. — From the expression in (2.1), it is evident that the coordinate
processes of ¢ are i.i.d., each being an m2-massive GFF on G with Dirichlet boundary
condition on U. We therefore restrict to the scalar case when studying the covariance
structure of the field and when discussing component-wise properties of ¢.

When N = 1, we can rewrite the expression in the exponent of (2.1) as follows

(2:2) fZ (@0 — &yl” +m> D |0l = (6, (A +m*)9),

225
where (-, -) stands for the inner product on R® and

—Agf(z)=2df(x)— > fly) forany z€ G, f:G—R
yeG:y~x

is the discrete Laplacian on G. When restricted to the set Fy; of functions f : G — R
with f(z) = 0 for all € U, we denote it by —Agy (or —Age) and call it the
discrete Laplacian with Dirichlet boundary condition on U. As a straightforward
consequence of (2.2), we see that —Aye. is invertible on Fy; (note that we assume
that U # @ or m* > 0) and its inverse (Ge\ym2(2, Y))syeq, Which is then also
the covariance matrix of ¢, is the massive (if m? > 0) Green’s function on G with
Dirichlet boundary condition on U. If m? = 0, we often drop the corresponding
subscript and write simply G-

It is a well-known fact (see for instance [Rod17, Section 1]) that Gpe,,2 (where
Ue =G \ U) is related to random walks in the following way: for all z,y € G,

o= 2d7—zm2
(23) Cens (2.1) _y)
2d k>0
= 2d Z(l—a) ]P)O[Xk:y,k<HU],
k>0

where P, ;; denotes the law of a random walk X on the graph G U {f} (obtained

from G by adding an edge connecting each vertex of G to t) starting at © € G with

transition probabilities

-«
2d

Hy = inf{k > 0 : X} € U} is the first hitting time of U, and P{ is the law of a

simple random walk (SRW) on G started at z € G.

Pup = 7 Ljurw}s, Put =0, Puww =1, forallue U’ vedG, welUU{f},
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Observe that the right-hand side of (2.3) remains well-defined (finite) if G = Z4
for d > 2 (we denote it by Gza\y,,2) under the assumption that U # () or m? > 0 if
d = 2, since a SRW on Z? is transient for d > 3, while it is recurrent for d = 2. This
also explalns our assumption on m?, U if G = ']I'd since a SRW on T¢ is recurrent.
Under this assumption on U and m?, we can now deﬁne an m?2-massive N -vectorial
GEF on Z% with Dirichlet boundary condition on U C Z% as a vector of N i.i.d.
centered Gaussian processes with covariance matrix Gza g2 each.

Note furthermore that from (2.3), if G = A,, we get that for any fixed finite
UcCZand m?> >0 (m? > 0if U = 0), as A, / Z¢, an m?>-massive N-vectorial
GFF ¢ on A,, with Dirichlet boundary condition on U converges in law, uniformly
on compact subsets of Z?, to an m2-massive N-vectorial GFF 1 on Z? with Dirichlet
boundary condition on U. Moreover, we can extend the argument to a sequence of
m?2-massive GFFs, each defined on A, under the assumption that m? — m? > 0 as
n — oo. Indeed, (2.3) guarantees the existence of C' > 0, uniform in n, such that
|Ganumz — Gaum?| < Cla — ay|Ga \um2. The latter, in turn, converges to zero
uniformly over any compact subset of Z? as n tends to infinity.

Let us end the discussion of a massive GFF in this subsection by stating one more
of its canonical properties that will be frequently used in the sequel. Its proof may
be found in [Rod17, Lemma 1.1] (see also [Bis20, Lemma 3.1] for the massless case).

PROPOSITION 2.5 (Domain Markov property of the (massive) GFF). — Let G
be either T¢ or Z¢, U C G, and m?> > 0 (m?> > 0if U =) and G =T¢ or G = 7?).
Let ¢ be an m?-massive GFF on G with Dirichlet boundary condition on U. For
K C G, set

hex = E[p,|Fx] forallx € G,

where Fg = o(¢, : ¥ € K). Then h®% = (hx),cq is discrete massive-harmonic in
G\ (KUU) (ie, (—Ag+m?)h?%(y) =0 for any y € G \ (U U K)) with boundary
values determined by h?% = ¢, for any x € K UU. In terms of the random walk
X ~P?; as in (2.3), it is given by

hos =" Pl [Hk < 00, X, =y] ¢y
yeK
Moreover the field ¢“\K := (¢, — h$*),cq is independent of Fy and has the law of
an m2-massive GFF on G with Dirichlet boundary condition on K UU.

We conclude this subsection by introducing another version of a (massless) GFF
on the discrete torus A,, = T¢ in dimension d > 3: the so-called zero-average GFF .
The name reflects the constraint imposed to reduce the dimensionality of the space
on which the GFF measure is defined—mamely, that >, v, = 0.

DEFINITION 2.6 (Zero-average GFF on torus). — Let n € N, d > 3. We call
a random function v : A, — R a zero-average Gaussian free field on A, if it is
distributed according to

1

2.0) ] x (4 S0 =20} (T ) T o

Yy zEA,
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1010 J. ARU & A. KORZHENKOVA

To find the covariance matrix of v while avoiding direct computation with the
Dirac measure, et (7y)weo,nyinze be the eigenvalues of —Ay, and (¢*), be the
corresponding orthogonal eigenvectors (cf. Lemma 2.10); in particular, ¢° = \/%1 A, -

Set @ = (¢°, (¢“)wxo0) and observe that

1 .
3 %(% —7)? = (Q", diag(0, (7u)u0)Q"7); NeT x;jﬁ % = {d*,7) = (@")o.

This allows us to conclude that the zero-average GFF has the same law as the
orthogonal transformation of a vector of n? — 1 independent centered normal random
variables Z,, with variance 1/n,, for w € [0,n)¢NZ2\ {0}:

(2.5) 72 Q0. (Zu)wro)

which in turn implies that the covariance matrix of v, known as the zero-average
Green’s function, is given by

-avg. 1 1
z,y€An Nk ) welo,n)dnza\ {0}

We recall and prove several of its properties in Section 2.4.

2.3. Massive GFF, its vectorial descendant, and the zero-average GFF:
relation to the spherical and spin O(N) models

Let d > 2, n and N € N. Recall that A,, = Tg is the d-dimensional discrete torus.
Let ¢ be an m?-massive GFF on A,, for some m? > 0. Then, using polar coordinates,

it is easy to obtain an expression for the conditional density of % given [|¢|| = \/Bn?
at v € RM with ||v]| = vVn®:

f\%‘ﬂcbﬂ\/ﬂﬁ(v)dv X exp <_§<U, (—AAn + m2)v>> Unif\/nfdgnd,l(dv)

X exp <§ > vzvy> Unif /3y (dv) o< vy, -

r~y

In the last line, we used that (v,v) = n?

If d > 3, consider a zero-average GFF ~ on A,,, and let and ¢ is an “independent”
Lebesgue constant, that is, (v, ¢) is distributed as A'(0, G} *"®) x dc. We are interested

in the conditional law of the sum of two (y + cly,) given that it equals W.
Note that upon conditioning, we indeed have a probability measure. To better
understand this, let us instead consider the orthogonal transformation of the sum
(this does not affect the conditioning). More precisely, let ) be the orthogonal matrix
diagonalizing G?\:Wg‘, that is, QTG?\:Wg'Q is diagonal. It is clear that the “law” of

nd —
Yeq = QT (v + cly,) is given by \/%dc X X_y N(0,m; "), where (1)r=2 are the
non-zero eigenvalues of —A, . Restricted to a finite ball and normalized accordingly,
it is a probability measure that we denote by p. For our purposes we can consider,
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e.g., B (0,24/5n?). Then, analogously to the computation in the massive case, for
any Borel-measurable B C RA»,

(2.6) p[B ‘ Vel = W} x /]IB(U) ln_[ exp (—gnkvﬁ> Unif /a1 (dv)
k=2

= [an(o)exv§ 3 vy ) Uit g, (40) o, 510

T~y

In the second line we used the substitution v = Q7o so that ZZ; mi = (o, —Ap,0),
and the fact that the uniform measure on the sphere is invariant under orthogonal
transformations.

Let us summarize our findings in the following proposition.

PROPOSITION 2.7 (Massive and zero-average GFFs: relation to the spherical
model). — Let vy, 3 be the spherical model on A,, at inverse temperature > 0.
Then, for any m? > 0, the conditional law of an m?-massive GFF ¢ on A, given

ol = W is exactly vy, 5. That is,

Vs = Law(j% | loll = \/Bnd>7

Moreover, if d > 3, v is a zero-average GFF on A,,, and c is an “independent”
Lebesgue constant, i.e., the distribution of (v, ¢) is N'(0, G?\:Wg') x dec, then

Iy + Lyl = \/Bnd>

v+ cly,

VAn7,B = La\?\/(\/B

in the sense of (2.6).

We also have a similar statement for the spin O(/N) model, which was implicitly
used already in [Kup80] and proven in a slightly different setting in [AGS22, Proposi-
tion 2.3]. We omit its proof as it is fully analogous to the proof of the first statement
of the previous proposition and can also be easily adjusted from the latter reference.

PROPOSITION 2.8 (Relation between an N-vectorial massive GFF and the spin
O(N) model). — Let m? > 0 and ¢ be an N-vectorial m*-massive GFF on A,,
S > 0. The conditional law of ¢/\/B given |¢,| = /BN for all x € A,, is that of the
spin O(N) model on A,, at inverse temperature [3.

2.4. Preliminary estimates on the Green’s functions

This subsection mainly recalls but also proves some further results about Green’s
functions and their eigenvalues. We start off with the massive Green’s function and
then turn to the zero-average Green’s function.
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1012 J. ARU & A. KORZHENKOVA

2.4.1. Massive Green’s function

We begin with some canonical results, whose proofs can be found, for example,
in [Rod17, Section 1] and [FV17, Proposition 8.30].

LEMMA 2.9 (Properties of massive Green’s function). — Let n € N, G = T or
Z%, and U be a subset of G, possibly U = 0. Let m®> > 0 if U # 0 or G = Z% for
d > 3 and m? > 0 otherwise.

(1) For any finite subset K C G\ U =: U°,

(27) GUc,m2 (.T, y) - G'(UUK)C,m2 + EZ,U []l{HK<O<>}GUC,m2 (XHK) y)]

with the notation of (2.3).
(2) If m* > 0, there exist two constants ¢,C' > 0 depending only on m? and d
such that

(2.8) Guemez(z,y) < Ce~de=vl forallU c G,z,y € G.

We will frequently find it helpful to calculate with the basis of the eigenfunctions
of the massive Green’s function on T¢.

LEMMA 2.10 (Eigenvalues of massive Green’s function). — Let n € N,m? > 0,
and U be a finite subset of Z¢ viewed as a subset of A,, for each n. Set U¢ = A, \U
and u,, = |U°|.

(1) —Ap, has one zero eigenvalue 1y = 0 and (n? — 1) positive eigenvalues given
by

Nw = Qi(l - cos(27r:l;i>) for w = (w;)%, € [0,n)* NZ%\ {0}.

The corresponding eigenvectors (q")ye[o,n)inze generating an orthonormal sys-
tem are given by

1 4 s 0.
q° = T H(COS(zﬂ'W) + sin(QWxZwZ)> for all z € [0,n)* N Z°.

n = n n

(2) Let (np)r=2") be the positive eigenvalues of —Ay, ordered non-decreasingly.
Then,

k.2/d
(3) The eigenvalues of G, m2 are given by (1/(m?* + 1,))scon)inze, while the
eigenvalues (7;);2; of Gye m2|vexue ordered non-increasingly satisty
1

2.10 e =
( ) Ti € [m2+4d m2

} for all 1 <@ < uy,.

(1) Here and in the sequel, we slightly abuse notation and write both (nk)Zil (when ordered non-
decreasingly) and (1.:)ze[0,n)4nz¢ (When indexed by the domain) for the eigenvalues of —Ay, .
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Proof. — The eigenvalues of —A,  can be found, for instance, in [AF02, Ex-
ample 5.17] or easily derived from [BK52, Appendix A]; the eigenvectors are also
classical.

Using explicit formulae for (1) ,e(0,n/21¢nz¢ (any remaining z gives an eigenvalue co-
inciding with one indexed by some point in [0,7/2]2NZ?), we obtain 1, = O(|x|?/n?).
This together with symmetries of the torus and properties of cos-function implies
that n, = O(k%/n?).

The third point follows immediately since Gy, 2 is the inverse of —Ay, + m?,
while Gpre 2 |vexue is the inverse of (—Aye+m?)|pexye—see discussion following (2.2).
From (2.2), one furthermore sees that the smallest eigenvalue of (—Agpe +m?)

UexU¢e
is at least m?, while the largest is upper bounded by 4d + m?. O
Remark 2.11. — Note that equivalently the eigenvalues and the corresponding

eigenfunctions as well as their domains can be indexed by [—n/2,n/2)? N Z¢ instead
of [0,n)¢ N Z? due to the invariance of cosine functions under translation of the
argument by 27Z. More precisely, for w,z € [0,n)¢ N Z%, 1, = ng and ¢¥ = ¢2,
where g; = y; if y; <n/2 and y; — n otherwise for y = z, w.

2.4.2. The zero-average Green’s function

We now proceed to the results on the zero-average Green’s functions corresponding
to the covariance structure of our zero-average GFF on A,. We start by recalling
some known results stemming from [Abal9]:

PROPOSITION 2.12 (Properties of the zero- average Green’s function). — Let
d > 3, n € N. The zero-average Green’s function G V& gsatisfies the following:

(1) For any y € A, Ypen, GA2 (2, y) = 0.
(2) Let X = (X¢)t=0 be a continuous-time simple random walk on A,,. We denote
its law when started at x by P§ . Then, for all z,y € A,

GO avg x,y 2d/ ( t_y]_nd>dt
(3) For any U C A, x,y € A,

(211) G?\j"g (.’I?, y) = GUC,O (3?, y) + Eg [G?\:Wg (XHU7 y)} -

where Hy = inf{n > 0 : X,, € U} is the first hitting time of U by a simple
random walk (Xy)ken, ~ P& on A, started at X, = x.

(4) GA™® converges to Gga uniformly over compact subsets of Z¢ (viewed also
as subsets of A,,).

(5) There exists C > 0 such that for all z,y € A, and n € N sufficiently large,

(2.12) G (2, )| < Cllogn)*™/2d(, y)*
Recall that d( -, ) stands for the graph-distance on A,,.

1 x
W]EO [HU] )

For most of the results of this paper, the bound (2.12) would have been sufficient,
however, not for the critical regime of the spherical model in dimensions 3 and 4.
Therefore, we establish the improved estimates, whose proof is given in Section 5.
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THEOREM 2.13 (Fine estimates for the zero-average Green’s function). — Let
d > 3,n € N. The zero-average Green’s function G?\:Wg' satisfies the following:

(1) There exists C' = C(d) > 0 such that for all n sufficiently large and y €
[—n/2,n/2)4NZ°,
(2.13) GL(0,) = Gaa(0,y)| < O
In particular, for |y| = ©(n) as above, G?\fvg' (0,y) = O(n?>~%).
(2) For d =3 and any x € Z¢,
(2.14) G%f"g' (z,7) — Gga(z,2) = O(n*%) < 0 uniformly for large n.
Finally, we discuss the eigenvalues of the submatrices of G?\fvg'. But first recall

that its own eigenvalues are given by 0 and (1/ny)x—a__na, Where 0 =1, < 1y < 93 <
-+ < M,a are the eigenvalues of —Ay, .

LEMMA 2.14 (Eigenvalues of zero-average Green’s function). — Let d > 3, n € N,
and U be a finite non-empty subset of Z¢ viewed as a subset of \,, for each n. Set
uy, = |U°| and let (py)g<w, ordered non-increasingly denote the eigenvalues of

0 -avg. 0 -avg. 0-avg.|—1 ,~0-avg.
GAn ‘UCXUC - GAn ‘UCXUGAH ‘U2GAH ‘U><UC-

Then, for all k < u,, — |U|,
1 1 1
(2.15) L € ] (z [0, ] for k = u,, — |U|>

)
Nnd —up+k+U[+1 Tk+1 Nk+1

Proof. — Let ((k)r<u, and (vg)g<y, ordered non-increasingly denote the eigenval-
ues of the matrices G([)vag‘wcxm and G?\;avg' chUG?\':Vg'B% G?\':Vg'| Uxue, respectively.
Since G?\'navg'\ vexye is a principal submatrix of G?\;avg', by [HJ13, Theorem 4.3.28],

foralll <k <u,—1

1 1 1
— < < : 0 < Qu, < :
Mnd—up+k+1 Me+1 Thin+1

Furthermore, since G?\jvg'|chUG?vag'\[}%G?&;avg'wxw is positive semi-definite and
has rank at most |U|, v, = 0 for all k£ > |U|. Thus, by Weyl’s inequality [HJ13,
Theorem 4.3.1), pu, € [Cetjv), G for all & < u, — |UJ. (2.15) follows. O

3. The infinite-volume limit of the Spherical model

The main objective of this section is to characterize the infinite-volume limit of
the spherical model, in particular, prove Theorem 1.1. We first establish convergence
in law:

THEOREM 3.1 (Infinite-volume limit of the spherical model). — Let d > 2, A,, =
T, and 0 = (0,).ecn, be a configuration of the spherical model on A, at inverse
temperature f > 0. Set . = Gza(0,0) (in particular, 5. = oo if d = 2 and
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B. € (0,00) otherwise). For any finite set U C Z® (considered as a subset of A,, for
each n), Oy = (0,)zcv converges in law as n — oo to:

(1) B < B.: an m?-massive GFF on Z¢ restricted to U scaled by 1/\/B with the

mass m? depending on 3 and d in such a way that
Grape2(x,x) = forallx € Z:

(2) B = B.: a GFF on Z% restricted to U scaled by 1/+/J;

(3) B > B.: a GFF on Z® restricted to U scaled by 1/+/B plus an independent
constant random drift of the form \/%X 1y with X being a Rademacher
random variable, i.e., PX =1] =P[X = —1] = 1.

The proof is divided into three parts, corresponding to the different temperature
regimes, which are discussed separately in the following three subsections.
Besides convergence in law, we further obtain convergence of local covariance

functions of the spherical model. More precisely, in Section 3.4 we prove the following,
which together with Theorem 3.1 yields Theorem 1.1.

COROLLARY 3.2. — Let A,,, 0 = (0,)4en,, and U C Z% be as above, (i,).cv € NY
be an arbitrary but fixed vector of non-negative integers. Then, the following holds:

VA8 [H 9?] — E[H Oé?],
xeU zeU

where v/Ba = \/B(ay)zeze in correspondence with Theorem 3.1 is either an m?-
massive GFF on Z¢ if 3 < B., a GFF on Z* if B = ., or a GFF on Z% plus
an independent drift /3 — 5.X 144, where X is a Rademacher random variable, if

B> Pe.

3.1. The high-temperature regime

This section presents a proof of g < . case of Theorem 3.1. We start by recalling
K

for any m2-massive GFF ¢ on A,, with m? > 0. Thus, for any finite set U C Z4, we
have the following equality of Lebesgue densities on RY:

f|I¢UC+h\/BuH2 (ﬁnd>

(3'1) er (U) = f%‘Hd)H:\/W(U) = fL\/UE (U) f||¢H2<5nd) = fL\/UB (U)Jn(v>7

Law(f) = Law <

where v = (v;).cp € RY. In the second equality, we applied the domain Markov
property of ¢ (Proposition 2.5). Provided that m? — m? > 0, the vector ¢y converges
in distribution to an m?-massive GFF on Z¢ restricted to U. This in particular implies
pointwise convergence of the corresponding Gaussian densities. To further ensure
that the ratio J,(v) in (3.1) converges to 1, we need to get rid of conditioning on
the norm of ¢ in the limit. Since E[||¢|?] = Ga, m2(0,0)n?, a natural choice would
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be to select mZ,m* > 0 such that lim, Gy, »2(0,0) = Gz4,,2(0,0) = 3, which is
possible since < 3. = Gz4(0,0). We may then pick a sequence (m?), such that
Ga,m2(0,0) = B for all n sufficiently large.

To conclude the proof in this regime, we show that with the above choice of (m?),,
the ratio J,(v) converges to one. To this end, let P € RU™XU" Q € RAXAn be
the orthonormal matrices diagonalizing Ge 2 [pexve and Gy, m2, Tespectively. In
particular,

(GUcmz chUc)P d1ag<( )‘ C'),
QT G,z Q = diag((\s = (g +mp) i)

where 71 2> -+ > Tjye| > 0 are the eigenvalues of Gye 2 [vexure,
O=m <M< <

are those of —Ay, (cf. Lemma 2.10). Set wu, = |U¢|, h = PTh\/_ , and for
a given triangle array (Y., )icu, unen Of i.i.d. standard normal random variables,

define Z;,,, = (h; + VTiYiu )2 — T — h2. In terms of these variables, we can then
rewrite J,(v) as follows:

Fipsar(ostogiosyin )HQ(ﬁnd = Bllell’)

i oame, ) Om)
g, (ﬁn - ) - sl
N St (v, )(0) '

7,M

Jn(v) =

d

Here, we used that Sn? = Trace(Ga, m2) = Zieq Ai-
Note that by the canonical properties of the massive Green’s function (see Sec-
tion 2.4, particularly (2.7)), we have

(3.2) i:lr + ||

z B
= Trace<GAn,m% UC><UC> - Z Ean |:]1{HU<OO}GAn,m%(XHU7$):| + hU
zeUc°
=u,f— Y, > P [Hy <00, Xp, =y|Grpmz (y, @) + ‘ h
yeU xeU¢
= ndﬁ - RU,n7

where Pf,  denotes the law of a simple random walk X on A, U {t} started at x and

killed uniformly with probability a,, = 57+ a2 At every step; Hy and Hy are the first

hitting time and the first return time to U by this walk, respectively. Furthermore,
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since by the weak Markov property of the (massive) random walk X (here wy stands
for the shift of the time by k) and (2.8),

P: [Hy <o) => > P& [Xk—z HUowk—oo}

k>0 zeU

=3P [Hy = oo P [Xi =7

zeU k>0
2d
ZGU zeU

(m d U) —c/(m?,d) min ey |z—2|

for appropriate constants ¢, ¢ > 0, we obtain

<Blol® X P [Hy < oo < EBlo]]? T e mievle,

zeU* zelUe

(3.3) Hh[}/E

And therefore, 0 < |Ry,| < BIU| + Xyev Spere ce 74 + ||h\/_ > < M for an
absolute constant M > 0.
Next, we study the variances of the two sums Y i, Z; . and Z Ai( fnd — 1),

denoted s? and o2, respectively. Using Lemma 2.10, similarly to (3.2), we deduce
that

o2 =2>" A =0(n%); so=2Y TP+ 427}-7@ =02(1—o0(1)).
k=1 k=1 j=1
—_———
<47'1M:®(1)
This allows us to rewrite the ratio in question as

Ry, —Blv|?
Snfzq,‘" Zi um (Sn Sm

Unf (Y2 B )(0)

Jn(u) = (1+0(1))

To conclude the proof, we use the following result (stated in a more general form
to also cover the critical case), proven in Appendix A.2.

PROPOSITION 3.3. — Let (X, ,,)i<nnen be a triangular array of independent cen-
tered random variables with the probability density functions f;, (with respect to
Lebesgue measure on R). Assume that

(1) fin € L"(R) for somer € (1,2] (independent of i, n) such that sup; || fin||Lr <
M for some M > 0;

(2) For alli < n,n €N, o, = Var[X;,,] < oo ordered such that o}, > --- >
T

(3) Lindeberg’s condition is satisfied, that is, for any ¢ > 0,

>zl E[Xiz,n]]‘{|Xi,n‘>55n}} n—00
e

\07

2 . n 2
where s;, == Y71, 07,
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(4) There exist § > 0 (uniform), K(n) > 1, l,(n) > 1,n > I*(n) > 2[5 ] such
that for all n sufficiently large

Zi}l* n O-iQn
(a) Z"(i:ﬂ )
i=1"in
(b) Zi}l*(n) E Xz%nll{|XZ,n|>K(”)}} < 1
Zi}l* (n) Uiz,n h 87

n—1*(n)

B VAN | 2.
(c) 2 V) > log <Z am>

=1
Then the relation

1 22

T

snf(")(sna:) nmroo,

(& 2

holds uniformly over R. Here, f™ is the convolution of fims--o, fan, as well as the
density function of Y7, X; . Note that s, f™ (s,z) is the density of @

Indeed, if the arrays (Z;,)iu, and (X;(Y;2 4 — 1)); e satisfy the assumptions of
the proposition, then the densities

Y2 -1

i,nd

S”foLZi,uR(S"z) and o, f .4 /\i(

i=1

) (on)

both converge to the standard normal density fao,1)(x), uniformly in = € R. In
particular, this implies J,(v) — 1, as desired.

We now proceed to the remaining step, namely to verify that, up to reordering, the
array (Ziw, = (hi +/TiYiu,)? — 75 — h2)i.,, (and fully analogously (Ai(Y2a = 1))ina)
satisfies the assumptions of Proposition 3.3 with [, = 1, [* = 2[-*5], and K suffi-
ciently large but independent of n.

Proof that (Z;., )i, satisfies the assumptions of Proposition 3.3. — It is clear
that the variables Z, ,,, are centered and independent, with variances

o2, = Var|Z,,] = 212 + 4h37; € (0,0).

1 Un,

Let f;., denote the density of Z;,,, . It is given by

VT VT

fz,un(t) - — 1 —r—h2l
2 T/t + 7 + B2 {mhit}

ANNALES HENRI LEBESGUE

(O o ()




The Spherical model and the large-N limit of the Spin O(N) model via GFF 1019

where Y is a standard normal random variable. For any r € (1,2), we estimate (and

thus verify condition (1)).
i Ty (L w 15 (L)
Viaallp = [ s 2)/55 >)“<A MUV

f — s <><>f t
7/ ANA 1d72
Z,"‘ gr/2

Hence, Supi,ani,unHEr < c(r)(4d + 2m?)""! by uniform bounds on (7;);—7; €
[L,, L*] == [(2m? + 4d)~*,2/m?]—implied by (2.10) and the convergence m? “—>%
m? > 0.

Since by (3.3),

B2 < [ < clm?, a0l

we further get that
0<2L?<o?

T Un,

< 2(L%)? + 4|’ L < oo

uniformly over (i,n) (condition (2) up to reordering). Consequently, s? = O(u,,).

We now check condition (4) (and (3)): (a) and (¢) are immediate with our choice
of I,,l*, and large K independent of n. For all K sufficiently large (e.g., K >
4(L* + ¢B||v]|?)), we have

{\anl > K} - {(ﬁz + \/FZYZ-,U”)Z > K}
. VK
(WYl > VE =il < { Wil > 2L

2y L*
Furthermore, 77, < &(d,m*, U, L*,v)(Y., + [Yiu, > + Y2, +Yiu,| + 1) for an
appropriate ¢ > 0, so
E|Z2, Lyziu,i5K)| _ 5¢
<
o? 212

,Un

E|YA

i,Un {lY‘> VK } =cE
2V L*

Y4]l{|Y| 2\/\%}]

This in turn yields,

un EB(Z2 15
Zz—l [ z,un2 {‘Z'L,un‘>K}] < cE ly4ﬂ . ‘|,
52 {2 |

which can be made arbitrarily small by choosing K large. The Lindeberg condition
follows with es,, for € > 0 in place of K. U
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1020 J. ARU & A. KORZHENKOVA

Remark 3.4. — In the high-temperature regime, one could alternatively deduce the
uniform convergence of the numerator and denominator in J,, to the standard normal
density using results from Malliavin calculus [HLN14, Corollary 6.6, Theorem 7.3,
Lemma 7.1]. However, these results are not applicable in the supercritical regime
and are of limited use in the critical case (helpful only for d > 4, see Remark 3.7).
We therefore opt for a more direct approach.

3.2. The low-temperature regime

This section proves the § > . case of Theorem 3.1 and lays the groundwork for
the critical regime. Throughout, we assume d > 3 and § > f3., explicitly indicating
when the analysis is restricted to f > (.. Recall that by Proposition 2.7,

v+ C]-An
T et | = o),

where 7 is a zero-average GFF on A,, and ¢ is an independent Lebesgue constant. Our

Law(0) = Law(

strategy is to analyze the conditional joint law of (yy,c) given ||y + cly, || = /6n4,

for a finite set U C Z? (viewed as a subset of A, ). More precisely, we show that
it converges to the product measure of the GFF v on Z? restricted to U and a
Rademacher random variable X scaled by /3 — .. This immediately yields the

desired local convergence in distribution of 6 towards ﬁz/} + /2 _ﬁﬁ < X1z4.

_Let BC RY be a Borel set and I C [0,+/8] be a proper interval with the closure
I = [a,b] and such that a,b ¢ {£+/8 — B.}. Observe that since v is a zero-average
GFF, (v,1,4,) = 0 almost surely. Therefore,

PlweBieer \ I+ ea,l| = ] = oy € Bue e 1| |l + e = o]

/f[ U ||7||2 Yy,n (5 Co)>d00 —/f f1f||7yH2( (5_00))(100 d

f\[ fip(nd(B = e2))de 2fo\/_fnvn (nd(B — e2))de
2 1
faz ﬁndfmy”z (nd(ﬁ - u))du Ja? ﬁflwdeQ (8 — u)du
iy e e by e T

Bl 1 p 0 (Hvyll )
I G- av]P/nd PPN B q
_/ ’YU 1 ”7”2 Z/ /f’YU ) Y,
5ol 0 (%)

where 7Y is defined by 77, = y and
0-avg. O—avg. -1 0-avg.
GA,L |UC><U G |U2 Y, GAn |UC><UC
0-avg. 0-avg.|—1 0-avg.
GAn |UC><U G |U2 GAn |U><UC

= N(v(y),E) = Law(yue [ w = ).

(3.4) At ~ N (
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The Spherical model and the large-N limit of the Spin O(N) model via GFF 1021

Note that we may assume B is bounded. Indeed, by the symmetries of the torus,
E[llyo|* [ 11V + ¢n® = gn?] = [UIE[1 | [I7]* + ¢*n? = pn?] < |U|B.

Therefore, by choosing ¢ > 0 large enough, the probability

= ﬁ//Bnd:|
can be made arbitrarily small.
To conclude the proof of the low-temperature regime, it suffices to verify the
following claim.

Pl ¢ BUI0.0) | I+ L,

CLAIM 3.5. — For any bounded Borel set B C RY,

(3.5) limsup sup R, (y,I) < oo,

n—o00 yGB

and, moreover, for any y € B,

> —

1 11 2
E[\/ﬁvn?/ndﬂ[‘m)( "d ﬂ
Indeed, let s € R\ {£v/3 — B} and set I, = (—o0,s]N(0,+/B], I = (—o0,s]N

[—+/3,0]. Since y converges in law towards 17, which in particular implies uniform
convergence of their densities, Claim 3.5, together with dominated convergence
theorem, yields

[l 1 (12
(36)  Ru(y,I) = LB‘”“’W oo )} "*00\1]11(\/@).

(3.7) Plyw e B,c<s

I+ L, | = /Bn]

=P

I+ el = /B0 11,0
v € Bie€ —1_ ‘ v + cla, || = \/W]n{f_?ﬁ@}
= [ P @) (Raly, L) + Raly, =1-))dy

=2 4o (V53 1 (V53 i

- ]P{ B-8.X < S}PWU € B,

'7U€B,C€I+

+P

where 15 = 0.
It now only remains to prove Claim 3.5 for S > (.. To this end, we establish the
following auxiliary results (two of which also hold for g = f3,.):

CLAIMS. —

(1) For any y € B, ”Z—LP and ”WnLd”? converge almost surely to [3,.

(2) These are the continuity points of the cumulative distribution function of v/ — B.X.
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1022 J. ARU & A. KORZHENKOVA

(2) If 8 > f,, there exist ¢ = c(f,d),¢ = ¢(8,d,B) > 0 such that for any
O0<e<(f—p.)/4andy € B,

2 Y12 o
HF}/L’ > 6 - < e—cn"l*27 P ”deH > B ¢ < e—cnd 2
n n

P

(3) There exists an absolute constant K > 0 such that the density functions of

|7|? and ||5¢||* for any y € RY are uniformly bounded by K, i.e., for all n
sufficiently large,
ys%%HfuwF oo Ve e <

To motivate these claims, observe that in view of (3.6), the convergence of R, (y, I)
crucially depends on the behavior of the squared norms ||v||?/n? and ||7Y||*/n.
Claim 1 captures the expected concentration of both quantities around f., thereby
providing a heuristic justification for the limiting behavior of the ratio R, (y, ). To
make this precise, however, we must control the contributions from the upper end
of the integration domain, specifically the interval (5 — ¢, 3), where the integrand
may become singular due to the factor 1/4/ — z. A direct route would have been
to prove uniform boundedness of the density of ||[7]|?/n¢ on this interval, but this
is a highly non-trivial and technically involved fact. Instead, we split (5 — ¢, 5)
into two subintervals: one where the contribution is negligible due to exponential
concentration away from (3 (provided by Claim 2), and another, sufficiently small
neighborhood of /3, where we can appeal to the integrability of z — 1/4/ — x and
use boundedness of the density function of ||3¥||* (ensured by Claim 3).

Proof of Claim 3.5 assuming Claims 1,2 and 3. — Let € > 0 be small enough
(as in Claim 2). Since R, 3> z + 1/4/x away from zero is bounded, by dominated
convergence theorem and Claim 1 we get

L L(g-s2,(8-a2)n(8 ))<|Wy”2>]
= —b2,(B—a —e d
VB = [7v]1*/n "
n—00 1 /
- 4 mﬂ(a,b)( B_ﬁ0>7

L (W) w1
5 Fme O\ VBB,

We now consider the remaining bits and show that they are vanishing in the limit.
Let 6 > 0 be small,

5o M‘Q/nd]l[ﬂ—e,m( - )] ()

2
< ndIP)[HfYH € {6 —&f - 5/n2d)1 +VniE

nd

38) E

E

O0<E

1

—]l d d
Bnd+[~6/n?,0)
\/ Bnd — [l

§/n? dt nd d—2
— < e L 2KV,
Lw/o Vit \/(_56

(v 11%)

d
n —
g 76*Cnd 2 + /ndHf||'y||2
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The Spherical model and the large-N limit of the Spin O(N) model via GFF 1023

The two inequalities in the last line follow by Claims 2 and 3, respectively. By taking
limit n — oo, we eliminate the first term in the upper bound; the second one can be
made arbitrarily small by adjusting 6. By replacing v with 4¥, we recover the same
bound for r.(3¥).

The above observations((3.8) and that r.(3¥) and r.(y) can be made arbitrarily
small) readily yield (3. 6) Moreover, note that

Ruy. 1)< —L <8 ( *e*é"” +2K¢5),
2 P[IIVII < 5}
7
where we used Claim 1 in the last inequality to estimate the denominator. The
bound (3.5) follows. O

We conclude this subsection and the proof of the low-temperature regime by
verifying the remaining claims.

Proof of Claims 1 and 2. — We will show that there exists ¢ > 0 such that for
any t > 0 and for all n sufficiently large,

(3.9) P[S, > ] VP[S, < —t] <e (Visr-Vi) :

where S, € {”7“27%[”7”2] H'Ayy”LIE”Wy”Q} } Together with the observations that

n ’ n

(3.10) GR™®(0,0) === B,

1 Py 1 - 1 n—00
and 5 E[[[77- = — Trace(2) + —[v)|I* == e +0,

the inequality (3.9) implies Claim 1 by Borel-Cantelli lemma (as the estimates are
clearly summable in n) and Claim 2 by setting t = § — 3. — ¢ £ o(1).

As for (3.10), note that by Proposition 2.12, G} ™" (z, y) converges uniformly over
U? to Ga(z,y), and so do the corresponding eigenvalues. The latter matrix Gya|y v
is positive-definite, thus, there exists ¢ > 0 (depending only on U) such that

0 <e¢< A (G%;avg'|UxU) < Amax (G(/J\;avg'|UxU) < TT&C@(G?\;an'|UxU) <2|U|B..
Combined with (2.13), this yields

1 2 1 0-av, 0 -av 2 ||y||2 0-avg. 2
o S et < M 2 des
é(U d)

<

Y
(n]l{d 3} + log n]l{d 4} + ]l{d>5}> ” H

and fully analogously that = Trace(Z) = . — o(1) with the error uniform in y € B
(recall that B is bounded)
To prove (3.9), we define

\/G?\:Wg'xH and fY:RY — R, z+— H\/Ex + V(y)H

Both these functions are Lipschitz with Lipschitz constants bounded by the largest
. O_avg. — . —1/2 _ _
eigenvalues of /G, ™ and VZ, respectively. These are 7, /> = O(n) and /iy =

fiR" — R, z+—
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1024 J. ARU & A. KORZHENKOVA

O(n), respectively (cf. (2.9) and (2.15)). Let S, = (||7||* — E[||v]]*])/n? and
Z ~ N(0,1d,4) denote a standard normal vector. Then, for an arbitrarily small
0 < d < t/4, and all n sufficiently large:

PIS. > 1] <Pl > WW}
<P[f(Z) > Elf(Z)] + Vnd\/B. +t — 6 — E[f*(Z)]?]
exp( 1@ ) (Vo t=5— B —o) )
o (VR

where in the last line, we used a concentration inequality for Lipschitz functions of
a standard Gaussian vector [Mas07, Theorem 3.8, (3.10)]: for z > 0,

72 i7a 1 > 2 1 : 2
P[f(Z) > E[f(Z)] + 2] < 2—— / e~ 2y < o= 3@/Lin)?
[f(Z) 2 E[f(Z)] + 2] < Nz A

With f Y in place of f, we obtain an analogous bound for the choice .S,, = WHQZEM.

To estimate P[S,, < —t], consider —f and — fv. O
Proof of Claim 3. — Since Z (cf. (3.4)) is a covariance matrix, it is positive
semi-definite, and we denote its eigenvalues by py > pu = -+ = ppye = 0. We set

= |U°| and observe that p,, = 0 with the unit eigenvector p'» = \/%—nlUC- Let

P = (p',...,p") and Q be the orthonormal matrices diagonalizing = and G?{navg',
respectively, i.e.,

PTEP = diag((m)iz,) and  QTGL™*Q = diag(0, (1/mk)es),

where 0 = 7 < n < -+ < n,¢ are the eigenvalues of —A, . Let (Y;); be i.i.d.
standard normal random variables. Then, if we set h(y) == PTv(y), we obtain the
following equalities in law:

d
law < 1 ~ law et
(3.12) [T aY;f; FEl” = D" (hi(y) + irYe) + ha, (y)*.
k=2 k=1

By Young’s convolution inequality and the fact that ||f||,: = 1 for any probability
density function f, we get that

[y < Hf oy s (v )| el < I fzmevam ),

for any k # j,1 # i (the choice will be spemﬁed later).
To complete the proof, it now suffices to show that there exists an absolute (uniform
in n and y € RY) constant K > 0 such that

Hf (M) /Ay ) + (hi(y)+ Y )

as the remaining case can be easily deduced from this one by setting U = (). To
this end, fix € R, and, for simplicity, write (h(y) + uY1)? + (hi(y) + /1:Y3)* =

<K,
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(a+cY)? + (b+ dZ)? (with Y, Z independent standard normal random variables).
The density of (a/c+ Y)? at z is given by

(v (Vo = lajel) + fr (Vo +lafel)) <

%\

1
2\/x
Therefore,

f(a—l—cY)2+(b-‘,—dZ)2 / ch a/c+Y)2( )fdQ(b/d—l—Z (J; - Z)dZ

< —/ 7du =

cdJo\ Ju(l —u)
If ¢,d > 0 are uniformly bounded away from zero, the claim follows. In our setting we
can, for example, pick (1,7) = ([u,/2], [u,/2] +1) = (k, j), then by (2.9) and (2.15):
s i, 1/ng, 1/n; = ©(1) uniformly in n. O

™

3.3. At the critical temperature

In this subsection, we analyze the model at the critical temperature § = (.. Unlike
in the other two regimes, the case d = 3 requires a slightly different treatment
compared to higher dimensions. Our proof for d > 4 combines arguments from
both non-critical regimes and makes use of Proposition 3.3 along with (2.13). For
d = 3, the argument relies heavily on the fact that 5. — G?\;avg'(o, 0)=06(1/n)>0
(see (2.14)), and on the observation that the variance of ||v||? is of the same order
as the square of the largest eigenvalue of G} ™% (0, 0).

We start by recalling from Section 3.2 that, to prove Theorem 3.1 at the critical
temperature, it suffices to show that the conditional law of (v, ¢), given ||y+cly, [|? =
B.n?, converges to (¢, 0), where 1 is the GFF on Z%. By the argument in (3.7), this
is in turn implied by the following refined version of Claim 3.5, which additionally
takes into account intervals I whose boundary contains the discontinuity point 0 of
the constant zero-variable.

CrAaM 3.6. — Let I C [0,+/B] be a proper interval with I =: [a,b], B C RY be a
bounded Borel set, then for any y € B,

i H2
[ (5c b2,60— a2)< nd >:| 1
vV Be— || v||* /nd oo,
(313) Rn(y> I) - - = 211{a 0}
L/Bcvl2/nd 0.00) ( ﬂ
We first discuss the case a > 0, in which we can work with the original expression

for the ratio R,(y,I), while relying on two auxiliary results proven first below.
Namely, that P[||v]|> < 8.n%]® is uniformly bounded away from zero (see the proof

and (3.5) holds for R,(y,I).

(3) Note that P[||v||> < B.n?] = P[X,, < T,] > P[X < T]/2 for all n sufficiently large by Claim A
and since T = lim,, T5,.
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of the case a = 0), i.e., there exists § > 0 such that for all n sufficiently large,
P[[[v]* < Ben] = 4, and that

(314)  Var[|57)) = Va7 + O (1 (11 sy +logngamsy + i)
= (14 o(1)) Var|[7]]]
= @(n4]l{d:3} + n? log n]l{d:4} + nd]l{@g,}),

Proof of Claim 3.6 for a > 0 assuming (3.14) and lim inf,, P[||y||*> < B.n%] > 6. —
Observe that

VB limsup,, sup, .z P
(3.15) limsupsup R, (y,I) < veb [
n—oo yeB 2a lim inf,, ]P’{M < Be— 2}

\/ﬂ_llmsupsupppwy’| < Be— }

2& n—oo ycB nd

(3.16)

Furthermore, similarly to (3.11), we obtain that
(3.17) E[[[57["] = G}, (0, 0)up + o(n®/?)

uniformly in y € B; recall that u, = |U¢|. Therefore, by Chebyshev’s inequality
and (3.14), we further have

= 0.

Bk . Var[|[7¥]]’]
hmnsunggpl i < Pem @ STMSUDSUD o a2 o)

This proves both (3.5) and (3.13), and thus, completes the proof in the case a > 0. O
Observe that the a > 0 case implies that value of b € (a,+/f3.] is irrelevant,
thus, without loss of generality, we can assume that b?> = S3.. So, hereinafter let

a = 0,b* = 3., and write simply R,(y) for this choice of the interval I.
Next, we define the following variables:

2 2 ~ylI2 ~y12
—E — y|l“ — R[||7Y
x, — Il [||72|| S o [||72|| I
Var([|y["] Var[[|77]|"]
d _ 2 N _ y
7 e E[HVZH . Ben? [!\72” ]
Var([|v]|"] Var([|7¥]]7]
Using them, we can rewrite R,(y) in view of (3.14) as
E|l———1 7
Ry (y) = o) “LVA, g, U<t
2 E|lpiglinen)

Moreover, note that (3.17) combined with (2.13) and (2.14) implies that both 7,
and T, converge to the same finite limit 7 (depending on d): for d > 4, T' = 0; for
d=3,T > 0. As for Xn and X,,, we have the following.

Cramm A. — X, and 5(\” converge in law to the same non-trivial real random
variable X. For d > 4, X is a standard normal random variable.
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CrAM B. — There exists a constant M = M(B,d) > 0 such that, for all suffi-
ciently large n and all y € B, the densities of X,, and X,, are bounded by M.

Proof of Claim 3.6 for a = 0 assuming (3.14) and Claims A and B. — Using
Claims A-B and applying Portmanteau theorem to the upper/lower semicontinuous
functions z — %]l{x%} and z — ﬁl{mo}, respectively, for ¢ > 0 arbitrary small

such that e < T'(d = 3)/2, we obtain that

[ ] 1
limsupE | ———1,¢ _+ <2Mye + E|——1 —e} |5
B )| SMVE Bl gt
1 ] 1
limsupsupE | ————=1,¢ _+ .| <2M\/e + —;
PP it cry | € 2MVEH
liminfIE 1 1 — > E ! 1
iminf E| ———— 2 E| ———
PPt Tn—Xn {Xn<Tn}— m {X<T}

1
> E|l——=1 e
[m st }]

Since X is non-trivial and of mean zero, the probability of it being non-positive is
strictly positive. Hence, if d = 3, since T'—¢ > 0 in this case, there exists an absolute
(independent of € < T'/2) constant p > 0 such that

1
ﬁﬂ{x<T—e}

Existence of such a constant for d > 4 even though 7T'(d > 4) = 0 is clear since X is
standard Gaussian. Thus, for all n sufficiently large,

E APX <T] > p.

1 1 2M
Ro(y) < JFO()<1 i \/E>;
2 P
OM\Je + =
sup Rn(y) < M
yeB p

This proves (3.5); and by taking € > 0 much smaller than p, we conclude that R, (y)
is less or equal to 1/2 in the limit. By reversing the roles of the numerator and
denominator, we derive that R, (y) is bounded from below by 1/2. O

The proof of the critical-temperature regime is thus complete, provided (3.14) and
Claims A-B are verified. We so proceed to discuss the remaining proofs of (3.14)
and Claims A-B. Our arguments for the latter will significantly differ for d > 4 and
d=3.

Proof of (3.14). — Using the eigenvalue representation (3.12), we easily observe
that Var[[|7¥]]?] = 2207 (1 + 2hi(y)?ue). By (2.9), (2.15), and (3.11),

Up—1

mhy)|I” < @(n4]l{d:3} + n?lognl gy + nd]l{d>5}> =2 1
k=1
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uniformly over y in a fixed bounded set. Combined with (2.13), this further implies
that

Un—1

1 .
5 Var[||7Y||°] = > ui+ O(”2 (”]l{dza} +log nlg—sy + ]l{d>5}));
k=1
Up—1

1
Z i = Trace(Z?) = §Var[||7H2] + Ay + Ay + As,

where A, = [—n/2,n/2)% N Z% and

—ave. 1 -avg.
A= X Gy - S Varlal? = -2 X G (2P
z,yeUec acEUUc,
FAS

= O((n]l{d:;g} + log n]l{d:4} + ﬂ{d>5})>;
0-avg. 0-avg.|— 0-avg.
pe o (B BRI ey
2,2, X G(/]\:Wg. (y7 w) GoA:wg'h_]% (w7 w/> G(/]\fvg. (wlv J})

w,w' e’
z,yclU*

2
= O<</1 4-2d,.d~ 1dr> ) = O(nQ]l{d:g} + log? nlig—yqy + ]1{d>5});

Az i=-2 > G?{:vg'\(}%(z, 2') G?{fvg‘(:c,y) G?\jvg'(y, z) G?\;avg'(z’, )

z,2'eU
z,yelue

=0 > |el (e, y)

e#yehn\{0}

—ol2 ¥ Y d(y)

zeAn\{0} yeAn\{0,2}
ly|=|z|

— 0| n2 Z |x|472d — (’)(n2 (n]l{d:?)} + log n]l{d:4} + ]1{d>5}))-
zehn\{0}

In conclusion, as desired

Var([17] = Varlly|*) + O (1 (1 a-s) + og nlgu—s) + L))
= 1+ o(1) Va1 0

Proof of Claims A and B for d > 4

The key observation in this case is the following.
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CrLamM C. — The densities of X,, and X, converge uniformly towards the
density function of a standard normal random variable.

The proof of this result is based on Proposition 3.3 (note that for d = 3 even
Lindeberg’s condition fails) and the eigenvalue representation (3.12). Before proving
Claim C, we explain how it yields Claims A-B. Note that by the eigenvalue decom-
position we can write X,, as a sum of two independent random variables P, + L,,
where P, is the “good” part treated in Claim C and L,, is the sum of the remaining
|U| terms. Then, by Claim C, P, converges in law to a standard normal random
variable and its density is uniformly bounded. Note that

Sun o e (Y — 1) + 2R (y) /1Y
Var([[7¥]1%]

L, =

Since these puy’s are uniformly bounded and ||A(y)|| by (3.11) is growing slower than
any polynomial, it is straightforward to verify that L, admits a density function
and converges almost surely to zero. This implies that L, + P, converges in law to
a standard Gaussian variable (Claim A) and that the density of X, is uniformly
bounded as a convolution of a bounded function and an integrable non-negative
(with unit L'-norm) function (Claim B).

Proof of Claim C. — We check that the required assumptions of Proposition 3.3 are
satisfied by Y, = ((he(y) + /ixYe)? — g — hk(y)Q)ZZIW‘_l contributing to X, and
thus, also by (nik(Yg—l))ZiQ contributing to X,,, since the latter can be recovered from
the former by setting h(y) = 0 and U = (). More precisely, we consider independent
families (Y,), that form a triangular array. For better readability, we do not use
double-indexing for the elements of each Y,,.

The first assumption of the proposition can be directly deduced from the
corresponding verification in the high-temperature regime since the eigenvalues
(pk)ZiI‘Ul_l of Z and (1/n;)1, of G?\jvg' are uniformly bounded away from zero.
The second condition (up to reordering which will be done for the verification of the
fourth criterion) is clear since o} = 2u3 + 4hy,(y)*ux < o0o.

From this point on, the index £ refers to the original ordering, while k denotes
the ordering by decreasing variance. Recall that Lindeberg’s condition (the third
condition of the proposition) follows from Lyapunov’s condition, which in our setting
for 0 = 2 appears as

un—|U|-1 4
514 Z E[((hk(y) +RYe): = e — hi(y)?) } =30,

() up to removing the last |U| terms in the eigenvalue decomposition (3.12) of X, containing P —g
for 1 < ¢ < |U|
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where s2 = YU U202 4+ 4k (y)? ) = 2(1 + o(1)) =iV 42 by (3.11). We
observe that this convergence indeed takes place since

n—|U|—-1

’; E[((hk(y) + RYE)” = e — hk(@lﬁ)ﬂ
!
<c Z (Mi—i—uzhk( )+ 1B h(y) )

wn—|U|—1
4 2
<C( ST+ 2Rl +M?Hh||),
k=1

and by (2.9), (2.15), and (3.11), for d > 4, this is of order O(n®14<ry+n®log nlg_s)+
nLig=0y), while s} = O(n8(log n)*L gy + n* L5 ).

For the fourth criterion, consider the set J = {0? : k < u, — |U| — 1 such that
|hi(y)] > 1/logn} (there are at most log n||/h(y)||* such indices k). Notice that since
(14k) k<un—v|—1 are uniformly bounded away from zero and o7 = 24 + 4y (y)?, the
order of the variances on the complement of J will be determined by the order of
(i’s. Furthermore, elements of J after reordering can only be sent forward or remain
at their place. Hence, for any L > 1,

{op:k>Li\Jc{ot:k>LI\JC{of: k>L—2J]}\J

Let € € (0,1) be fixed but arbitrarily small. We choose the constants as follows:
eford>5letI* =1, =inf{l >en:1-2|J| & J,l €Z}, K=K(e) alarge
constant depending only on ¢;
o for d = 4, let I* == inf{l > en? : | —2|J| & J,| € Z}, I, = inf{l > n®"
l-2|J| ¢ JleZ}, K(n)=n
Note that [*,l, can at most be equal to the reference value (either en? or n?=¢) plus
|J| = o(n%) for any 0 > 0. Moreover, for L € {l,,[*},

{ai:k}L}\JC{a%:%}L}C{ai:k’}L—2|J|}.

This 1mphes that the [**' element of the reordered sequence (o k) i is smaller or equal
to 07 o5 (of the original order).
We first verify the assumptions of the fourth criterion for d > 5. By (2.9) and (2.1

5),
for u, —|U| =1 >k >1,-2|J,k¢&J 0<c, guk_@( 2/k¥d) = 9(1) <
2] < ¢ < o0, 0p = 2ui + 4uhi(y)? = O(1) uniformly. Thus, for Z, =
(hk(y) + V ,ukYk)2 — Mk — hk(y)27 Z ~ N(O7 1)7

un—|U|—1 Ul—-1
Zi@zJ | E[Zg]l{\Z |>K}} < Zk>l*| 2‘|J| k¢JE[ZI%]l{|Zk|>K}} + |J|Ul2*—2|J\

un— U1 = Un—|U|—1
Zk>l ‘71; 2kl k) o
un—|U 1
Zk>l*|kééj [Zk]l{\Zka}} + 3|J|O-l2*—2|J|

Zun |U]-1
k>l. ket J o
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2 2 un—|U|-1
E (Z B 1) 1{#1*72\(]@2 72V“l*_2‘°’| |Z|>K}] Zk>l* kg J ’uk
< zzun U|-1
k>l k¢ J 1,
2 un—|U|—1  3/2
4l * + V3 T 1y + oln)
+ up—|U|—1
257050 ks Mi
1 2 2 3—d 1
< §E[(Z — 1) ]1{Z2+\Z\>K/(2c*)}} +0(n )+ C] logn

can be made arbitrarily small by choosing K > ¢* sufficiently large. Furthermore,

un—|U|—=1 9 un—|U|-1 un—|U|—1 2
ch}l* 9% S DKotk D S cndn 21

S% = S% - @(nd)
4 Un_|U|_1 _%
> o(n Zkg(i;)nd” ) = (1-7)eq);

— Ul =11 u = U] =11
VEK? T of g, VK2

5 = O(n%) > log(n?).
O~ ,reorder.
This completes the verification of all required conditions for d > 5

For d = 4, the argument proceeds analogously. Using (2.9) and (2.15), we obtain:
Un—|U|— 1, un—|U|—1 un—|U[-1

2, O Zk>l*‘,k!éJ o N @(Ek:%fl—f n4/k:) _ @(log( -

2 s2 - ©(n'*logn) O(logn)

n

)) =cO(1);

S

Ul —1-10* uj—1-1* nd
ot vV K(n)2~ Of o V K(n)? T\ (n/(end)4/d) v n2

,;reorder.

= O(n?%) > log(n*logn);
z?"“U"lE[Zgn ] S B[z | + 317107
E>l, {1Zz|>K(n)} k>l k¢J E{1Zk]>K(n)} 01,—2]J|

2ol o} 2kl k] o
1
<=E|[(Z? - 1)*1
T i)
uz M3/2
S e
- £O(n*logn)
_lg (22 - 1)1 o2 O
2 {Z2+|Z|>@( 5/2>} log2n ‘

The latter is arbitrarily small.

Proof of Claims A and B for d = 3

Proof of Claim B. — The statement can be verified fully analogously to Claim 3 in
the low-temperature regime (see Section 3.2) using eigenvalue representation (3.12)
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1032 J. ARU & A. KORZHENKOVA

once we notice that for p € {uy,po,m3"',m5"} and v € {Var([|[5%], Var([|7]*]}:
p/v/v = (1) uniformly in n. The latter is due to the above observations that
w,n~' = O(n?) and the variances are of order O(n?). O

Proof of Claim A. — Recall that if a sequence of random variables (X,), possesses
moment generating functions (MGF) (M,,) that are finite on a common open interval
around zero, (—a,a) for a > 0, i.e., M, (u) < oo for all n € N,u € (—a,a), and there
exists 0 < b < a and a finite-valued function M defined on [—b, b] such that for any

€ [—b,b], M(b) = lim,, M,,(b), then there exists a random variable X, which is the
distributional limit of (X,,),, its MGF is finite on [—b,b] and coincides with M on
this interval (cf. [Cur42, Theorem 3]). Using this fact it suffices to prove that the

MGFs (M,), and (M,), of (X,), and (X,), respectively, converge pointwise for all

lz] < b < mm(rﬁ, 124/ Var[[|[7]]2]) (for all n sufficiently large) to some finite (on
[—b, b]) function M, unequal to a constant function 1 (that is the limiting law is not

that of a constant 0).
First, note that by (2.9), we have n2 Var[|y[|2] = 250, n2/n2 ~ ¢S k™43 —
¢ >0 as n — oo. Thus, a suitable b > 0 can be chosen as required.
Next, we find explicit expressions for the MGFs of X, and X,,. To this end, let
€ [—b,b] and recall that the MGF of (Z 4 u)? for a standard normal variable Z is

given by exp(l”_2 = — +log(1 — 2x)) for all < 1/2. Combined with the eigenvalue

representation (3.12) of X,, and the fact that Var[||5¥)|2] = 2(1 + o(n™1)) S0 12,
this yields

. — 1 un— 1 QtIU/k
M, (t) = ex ( Y log ( 2))
P kz [nwn ] Z Var([[5¥]]

Var] !hyll | <<l : ert[ﬁ;yHZ])_ : 1>)

I1€[0,3)

e [030mw)12//Varll3n1P]) “2” 000 1)
1 \/§t Luy—1 M% /2
= (1+o(n""))exp (_ ) (u !
Za\Tr ol D)) 25\

=fn(l)

for any € € (0,1). Here, we additionally used that

2|t (1+0( ))2bp 1+0(1)77 < 1+ 0(1) _ 3
o  ———— < —
\/Var |yy \/ Var| ]7| 2 2 4

for all n sufficiently large, which follows by (2.15) and (2.9).

In order to show that the limits of the MGFs M,, and M,, exist and coincide, we first
observe that the sum in f, () equals 1 when [ = 2. Since moreover p3 / pDiy 1 ,up <1
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for all k, it remains bounded by 1 for all [ > 2. Therefore, uniformly in ¢ € [—b, b],

<3

Since the latter bound is summable, by dominated convergence theorem, we obtain

un—1 1/2
T}Lrlgoﬂn(t):exp(z (V2t)! Jim Z( b ) )

Un,
— k=1 Zplfup

And analogously,

g 1/2
lim M, (t) = exp il(\/it)l lim ”Z Lﬁ%
n\l) = nd
e i= 2l e o\ g 1/

It thus remains to show that for each fixed [ > 3,

) ()
li — i ,
e >y 12 I’Ilnk >y 1/n?

and that these limits are indeed well-defined. But before turning to proving this,

observe that for [ = 2, both sides of the latter expression are equal to 1, which then

suffices to conclude that the limiting distribution of (X,) and (X,), is non-trivial.
We start by verifying the well-definedness of

. 1/n} )l/z
1 .
mZ(z 12

First note that

Z 1/77k: _ Z < 1/773 >
= 1/ z€[0,n)NZA\ {0} 2 yefom)nza\{o} 1/ 77@2/

12

_ Z ( 1/n; )
« 2 ’

reimioy \veh (o) 1/

where 7, = 252 (1 — cos(2mz;/n)) and A, = [—n/2,n/2)> N Z3. Let f(n) be an
arbitrary function slowly growing to infinity such that f(n) = o(n), e.g., f(n) =
log(n). Then, using explicit form of 1, and Taylor expanding it, we easily get that

1 1 n—s00 1
S = (110()) Y g o) R Y o
4042 ( 4 1 1 1
vermpoy " My ey 2m) Y] setioy 2y
lyl<f(n)

Fully analogously,

zeh\foy N 22\ {0}
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1034 J. ARU & A. KORZHENKOVA

which then yields

1/n \"? 1 1\
lim Z( ; > = / 2 pm| <o
oo S\, 1/mg ¢€Z3\{0} |x|2l yeZ3\{0} lyl*

To conclude the proof of the claim, it only remains to show that the ratio

w \" / ( 1/n} )’/2 -
1.
;(Zpﬂfj ; > 1/np

The latter can further be reduced to showing T, :== >, ut />, 1/nL 7 1 as n tends
to infinity, which is due to the fact that 3>, 2 = 3 Var[[|[y[|?] +0(1) = 3, 1/n2 + o(1)
and Y, pt /3 1/nL < 1. The former observation follows from the proof of (3.14),
while the latter is a consequence of (2.9) and (2.15) (since the contribution of the
smallest |U| eigenvalues p to the sum is irrelevant).

Our objective now is to find an alternative expression for 7}, in terms of traces of the
zero-average Green’s function and its appropriate principal submatrix. To this end,
note that for k < n¢, by the proof of (2.15), we get that yu, > max(x — v, Gepjv))s
where (. is the k' largest eigenvalue of G’ = G?\fvg' vexye and vy is the largest
cigenvalue of A = G |yexr Gy ™ |pky GA™® [xve. We now show that for k <
log® n: puy, = Ck(l — o(1)) with o(1) uniform in this range of k. First observe that
by (2.9), ¢ = /M1 = O(n?/k*3). A sufficiently good upper bound for v; > 0
follows from (2 13):

v; < Trace(A) < c(U) Y. GR™(2,y)* = O(n).

zeUc,yeU

Analogously to the above, this implies that

T /) S /) SRE (G
Sho 1/ () SR ()t " 1/ (n)!
N S (Go/n?) _ Trace((G")")
Sl 1/ (n2e)t Trace((GR®))

as n — 00, and that Trace((G")!) = O(n?).

To show that the latter ratio converges to 1, observe first that (2.13) yields that
there is an absolute constant K > 0 such that for all z,y € A,, \G?\;avg'(x,y)] <
KGga(z,y). With the convention that x;.; = 1, we have
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Trace((G?\jvg)l) — Trace((G")")

l l
XYY M)
k=11c{1,..,l} z;€U:x€el; i=1
|I|=k x;€U°j¢l

l l
<O KD > > TGl win)
k=1 Ic{1,..,l} z;eU:el; i=1
[I|=k x;eUcj¢l

l -1
<) K (k:) Y Gra(u,x) (H Gra(z;, xz‘+1)> Gra(r,u)
k=1 uel g, €A, i#1 i=2

<@ = DE" Y. M (Gl 1) D2 Gralu, )

uelU xEAn
1-2
< A max (GZd|[\n><[\n)
for an appropriate ¢ = ¢(I,U) > 0. Furthermore, by Cauchy—Schwarz inequality,
)\maX(sz|AnXAn) < sup > hyGga(z,y)h, < sup > Gra(z,y) < n.

heRAn:||h||=1 x,yef\n €A yef\n

Thus, the ratio of interest Trace((G’)")/ Trace((Gy™*)!) = 1+ O(n?) converges to
1 as n tends to infinity. 0

Remark 3.7. — As mentioned above, instead of relying on Proposition 3.3 and the
estimate (2.13), which together yield uniform convergence of the probability density
functions of the variables X,, and X, » to the standard normal density for d > 4, one
could consider an alternative route via Malliavin calculus [HLN14]. More precisely,
by slightly modifying the proof of Lemma 7.1 in that reference, one can verify the
assumptions of their Corollary 6.6 (cf. Theorem 7.3) for X,, and X,, in dimensions
d > 5. For d = 4, however, checking the fifth assumption would require an additional
argument to replace Lemma 7.1, which we expect would resemble the proof of our
Proposition 3.3.

Finally, this alternative approach does not extend to d = 3, as the variables X, n
and X, are not Gaussian in the limit.

3.4. Local correlation functions of the Spherical model

The key objective of this section is to prove Corollary 3.2, namely to show that
(3.18) " ln 93] noves, E[H a;';],
xzelU xelU

where v/Ba, as described in Theorem 3.1, is either an m2-massive GFF on Z? if 8 < .,
a GFF on Z% if 8 = B3, or a GFF on Z? plus an independent drift /3 — 5. X 1,4 with
a Rademacher random variable X if 5 > .. Since 0y already converges in law to
ayr, it suffices to verify the uniform integrability of the variables [[ ¢y 0% in order to
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conclude (3.18) (see, e.g., [Bil95, Theorem 25.12]). The latter follows instantaneously
from the following:

LEMMA 3.8 (Moments of spins of the spherical model). — Let 6 be a configuration
of the spherical model on A,, at inverse temperature 3 > 0. For any p € Ny, there
exists a constant C),, > 0, independent of n, such that for all n,

VA,,B [|00|2p} < Cp.

Indeed, since for a sequence of random variables (X,,) to be uniformly integrable,
it suffices to satisfy the condition sup, E[|X,|?] < oco; and by generalized Holder’s
inequality, we have

VAn,3[H|9x|% <] VAn,/a[IQZI%'U‘

xeU zeU

}1/|U\

< VAn7ﬁ[|90|2|U\maXx(ix)} < C\U|maxz(iz)~

The second to last inequality follows from the fact that spins of the spherical model
on torus are identically distributed.

We now proceed to the proof of Lemma 3.8, which is motivated by [Luk20,
Lemma 3.

Proof. — Recall that by Proposition 2.7, /360 has the same law as any massive
(m? > 0) GFF ¢ on A, conditioned on ||¢||?> = Sn?. Therefore,

Bvn,.5[057) = E[” | lo]* = pn].
Let Q@ = (¢} )swejonyinze be the orthonormal matrix diagonalizing Gy, 2, whose
columns are the eigenvectors (¢*).,; in particular, we have QT Gy, ,,2Q = diag(((m?+

M) Dw)s where (y)yejonyinze are the eigenvalues of —A, . Let (Z,), be iid.
standard normal random variables. Then,

law 1
¢ = (¢x)x An — Q;;Uix—zw ;
) we[o%dﬂzd M+ zEA

law 1 2
lol* = > ——Z
wel0,n)¢NZe T + m?
Using this, we obtain on the one hand that
d 2 | 1] 412 d L2 Z, d
PR = =0On’| = E “ = =pn .
8 sl [ llo]I* = pn] oy H e R D e Rl
€lo,n)?nzd
And on the other hand, by Lemma 2.10,
2p 2p 7 72
E[o |llg]* = n'] = > (H qé”f)E [[ ———|> %5 =0
WY yeery W j— j— m2 + Nw,; w T + m2
clomyings ¥ o ’
1 2 7, 72
IR ErCPR) P
n® S =1 4 /m? T e +m?
E[S:n)ZiOQEd LI Ty !
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Since the conditional law of (Z,,/v/m? + 1 )w, given 3 ,e(0.n)dnz mZi = Bn?, is
symmetric in each coordinate, it is invariant under sign flips. Therefore, any product
involving an odd power of some Z,, vanishes under the conditional expectation, and
hence,

2p)! v 7 Z?2
E 2p 2 _ d < ( E j w _ d
{ ’ ‘ ot b ] np w1,.z.;wp ]1_[1 m? =+ N, zw: N + m? %
€[o,n)¢nz4
= (2p)!p".

This concludes the proof, establishing the uniform moment bound vy, 3[657]
(2p)! = C,.

(/AN

4. The infinite spin-dimensionality distributional limit of the
spin O(/N) model

This section studies the “local” infinite spin-dimensionality limit (N — oo) of the
spin O(N) model both on the finite domain (the discrete d-dimensional torus A,
for d > 2) and in the subsequent infinite-volume limit (n — o0). More precisely,
we prove the following two theorems corresponding to these respective cases that
combined with Scheffé’s lemma yield Theorem 1.2 in the introduction.

THEOREM 4.1 (N — oo limit of the spin O(N) model on a finite torus). — Let
A, = T¢ and S = (S,).en, be a configuration of the spin O(N) model at inverse
temperature 5 > 0. For any M € N, the density function of Y= (S;);ZGRHM
converges as N — oo to that of an M-vectorial massive GFF on A,, scaled by 1//8

with the mass m? depending on [3,d, and n in such a way that
(4.1) Gp,m2 (7, 2) =B forall x € A,,.

or more explicitly® , m? is the unique solution to

1 1 1

m2nd ~ nd SOz (0) m2 + 2 Zgzl(l — cos(2mxy/n)) N

(4.2)

THEOREM 4.2 (Infinite-volume N — oo limit of the spin O(N) model). — For
each n, N € N, let S = (S;)zen, be a configuration of the spin O(N) model on A,
at inverse temperature 3 > 0. Set (. = G7a(0,0). Then, for any M € N and a finite

set U C Z% (considered as a subset of A,, for each n), §?J4 = (88)=™ converges
in law as N — oo followed by n — oo towards:

(1) B < B.: an M-vectorial massive GFF on Z? restricted to U scaled by 1/v/B
with the mass m? depending on 3 and d in such a way that

Grape(x,x) = forallx € Z:

(5)This follows from the fact that the trace of a matrix equals the sum of its eigenvalues and
Lemma 2.10.
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(2) B = B.: an M-vectorial GEF on Z® restricted to U scaled by 1/+/5;
(3) B > B.: an M-vectorial GEF on Z¢ restricted to U scaled by 1/\/B plus an

independent constant random drift of the form ,/%Z MlU with Z"' being
an M-dimensional standard normal vector.

4.1. The infinite spin-dimensionality limit on the torus

This subsection is concerned with the infinite spin-dimensionality limit of the spin
O(N) model on the discrete torus, and in particular proves Theorem 4.1. Since n € N
is fixed throughout this section, we write A := T? for brevity.

Before proceeding to the proof, let us quickly discuss the strategy. First, by Propo-
sition 2.8, we know that for any m?-massive N-vectorial GFF ¢ with m? > 0,

M
Law(§M> = Law(% ‘ || = \/B»N, Vae A),

where QEM denotes the first M components and ggreSt the remaining N — M components
of ¢. Thus, for any & = (£,)zen € (RM)A we have the following equality of densities
with respect to Lebesgue measure on RMIA:

) f(|¢7rest|2)z((6N _B‘SJJP)QU)
7 fise2y. (BN)2) '

(4.3)  fau(§) = f% (6ul)a=(V/3N

Since by the central limit theorem,

<|¢x|2 _E[|¢x|2]> _ <|¢x|2 _NGA,m2(070)>
TEA z€EA

©=1
)

T

VN VN

(and similarly for ggreSt) converges to a centered n?-dimensional Gaussian vector, we
expect that, by choosing m? = m? as in (4.1), the above ratio converges to one,
which would complete the proof. Motivated by this discussion, we state and prove
(see Appendix A.1) the following result, which can be seen as a multidimensional

generalization of [GK68, Chapter 8, Section 46, Theorem 1].

PROPOSITION 4.3. — Let (X*); be a sequence of i.i.d. square-integrable, centered
random vectors with probability density function (with respect to Lebesgue measure
on R¥) f: RF — R. Assume that

(1) f € L"(R*) for some r € (1,2];
(2) The covariance matrix C' of X' = (X})%_, is positive definite.
Then the relation

1 1 1
k2 pm) (o) noeoy 6*5(%0 v)
! (\/— ) (2m)k/2y/det C

holds uniformly over v € R¥. Here, f is the n-fold convolution of f, as well as the
density function of ¥ | X".
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Proof of Theorem 4.1. — Choose m? > 0 as in (4.2). Then,
E[(¢3)"] = Gamz (2, 2) = 5.

We start by checking that the i.i.d. vectors ((¢")? — 8 == ((¢L)? — B)zen)i satisfy
assumptions of Proposition 4.3. As for property (2), it is clear that the entries of C
are well-defined since we work with squares of Gaussians and that C' is positive semi-
definite as a covariance matrix. Furthermore, v? Cv = 0 if and only if (v, (¢°)? — 3) =
S oen Vz((¢1)? — B) = 0 almost surely, which in turn is true only for v = 0 € R*. To
verify (1), we derive a formula for the density function f of ((¢1)? — 3)sea and show
that it belongs to L"(R"") for any r € [1,2). Let f, be the density function of an
m2-massive GFF on A, then for any ¢ = (t,)en € RA

£(t) = (H2 W) DR (CVENRT)

zeA (kx)2€{0,1}74

Recall that the eigenvalues of (—A, +m?2) belong to [m2, m2 +4d] (see Lemma 2.10).
Therefore,

> Tyve: t,45>0)-

x

d

2" 1 -
t) < —4m2 (ta+8) '
f( ) (27T)nd/2 det GA,m% g<2m€ {t=+8>0}

From this explicit formula we directly see that f € L™(R™) for any r € [1,2).

Having verified the assumptions of Proposition 4.3, we now apply it to the ratio
n (4.3).

Figzetoy, (BN = Bl&al*)z)
fa6012). ((BN)z)
_ <N>nd/2 X S M)ndmf(@”“\L(N—M)ﬁ)z(V N - M(%L)
N2 f o, -np). (VN(0).)

N-M

N—oo
— 1.

4.2. The infinite-volume limit: N — oo followed by n — oo

In this subsection we discuss the subsequent infinite-volume limit of the model
and prove Theorem 4.2.

Taking the limit N — oo first significantly simplifies the problem. Indeed, by
Theorem 4.1, we know that for any fixed sufficiently large n € N and finite U C Z¢
(viewed as a subset of A,), the marginal 5?]4 = (S1) ™ converges in law as
N — oo to

M
7¢ = (¢Z )3: .....
VB ﬂ =
where gg?f is an m?2-massive M-vectorial GFF on A, restricted to U, with m? deter-
mined by (4.2). Since the fields (¢'); are i.i.d. centered Gaussian vectors, it suffices
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to verify that the covariance matrix of a single coordinate process converges to that
of the limiting field.

Proof of Theorem 4.2 (Convergence of the covariance structure). — Recall that
the critical inverse temperature (. € (0, co] corresponds to Gz4(0,0). In particular,
fe =00 if d =2, B, € (0,00) for d > 3. Let us have a closer look at (4.2): using
Riemann sum approximation, for m? > 0 if d = 2, or m? > 0 if d > 3, we get

(4.4) id > !

N cl0manzd\ [0} m2 4 23¢_ (1 — cos(2may/n))

n—oo ]-
~

014 m2 4+ 259 (1 — cos(2may))

dx = sz7m2 (O, O)

If B < BB, this implies that (m?2),—solutions to (4.2)—converge to m? > 0, the
unique solution to Gz ,2(0,0) = . Combined with the fact that Gy, 2(z,y) —
Gpame2(z,y) for all x,y € U, this completes the proof in this case.

Suppose that 8 > (. (d > 3). By (4.4), we see that in the limit the sum in (4.2)
can be at most .. Hence, m? must be of order ©(1/n?). Since all the non-zero

eigenvalues of —A, are at least of order (1/n?),

LS

z€[0,n)?NZI\{0}

1 1-0n
m2+n,

I oo
Z 7:)'/60

z€[0,n)?NZ\{0} N

2 1+0(1)

Therefore, m where the o(1) term is uniform in large n. Let

no T (B—Bc)nd’
(qw)we[om)dmzd be the orthonormal eigenvectors of —A,, corresponding to the eigen-
values (1w)welon)inze- In particular, QP = \/% for any = € [0,n)% N Z%. For any
x,y € U, we have
45 Gommy) = Y — et
. An,m% x;y - m%_’_anx Qy quym%

wel0,n)4NZ4\{0}

1
=(1- 0(1))< Y. —de + (8- Bc))
we0,n)¢NzZa\ {0} W

= (1= 0o(1))(GR™® (2, y) + (B — 8.))

% GZd<x7y) + (5 - ﬂc)a

unif. in z,y € U
where G?\j‘vg' is the zero-average Green’s function on A,. We conclude by observing
that (Gga(z,y)+ (8 —B:))zyev is the covariance matrix of the sum of the GFF on Z4
restricted to U and a Gaussian field of the form (/5 — 5.2) e, where Z ~ N (0, 1)
is independent of the GFF.

Let 8 = .. By (4.4), we see that for any ¢ > 0, there exists ng such that for all

n = ng, 0 < m? < e. Combined with (2.3), this implies that for any § € (0, 1),

n—o0

GZd,E(ZE’ y) < GAnya(x7 y) < GArum%(x? y) < GAn’min<m%’n*2*6)(x7 y)

unif. over U
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As ¢ = 0, Gza.(x,y) converges to Gza(x,y) uniformly in z,y € U. Moreover,
analogously to (4.5), by (4.2)

1
_ 0-avg.
GAn,min(m%,n*Z*‘S)(x? ?/) - (1 - 0(1)>GAn (.T, y) + min(m?“ n_2_5)nd

= (1 - o(1))GR"* (2, y) + O(n*H1)

1 — O(m2n?
+ (/Bc _ (mnn )GOA;Lan(O7 0)) ]]'{m%<717276}

nd
TH% sz (x’ y)

unif. in z,y € U

Hence, G, m2 converges uniformly over U x U to Gza as desired. O

5. Fine estimates for the zero-average Green’s function

This section is dedicated to the proof of Theorem 2.13. For reader’s convenience,
we restate it here.

THEOREM 5.1. — Let d > 3,n € N, and recall that A,, = T%. The zero-average
Green's function G\ ™® satisfies the following:

(1) There exists C = C(d) > 0 such that for all n sufficiently large and y €
[—n/2,n/2)4NZ°,

(5.1) G (0.y) = Gaa(0.y)| < O

In particular, for |y| = ©(n) as above, G} ™"*(0,y) = O(n?~%).
(2) For d =3 and any z € Z¢,

(5.2) G?\;‘Wg' (z,2) — Gga(z,2) = O(n*~%) < 0 uniformly for large n.

The proof of Theorem 5.1 is divided into two parts, each verifying one of the above
statements. The proof of the estimate (5.1) is given in Subsection 5.1 and mainly
follows the argument verifying (2.12) in [Aba19, Proposition 1.5], but with much
higher precision. As for (5.2), we first obtain the following key ingredient (proven in
Section 5.2), which is then used to derive the desired result in the proof below.

PROPOSITION 5.2. — Let d = 3. Consider U = (8[—|n/2], |n/2]]%) N Z?, and
let U be its canonical projection onto A,. There exists an absolute constant c, <

2/3
Q(irw(@ such that
(5.3) sup G (0,y) <

yelU

for all n sufficiently large.

(6)We believe that the optimal constant is non-positive.
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Proof of (5.2) assuming Proposition 5.2. — Let x = 0, U and U be as in Propo-
sition 5.2. Then, since the random walk on torus killed upon entering U and the
one on Z? (started in the interior of U) killed on U have the same law, by (2.11)
and (2.7):

(5.4) GL™(0,0) = Gueo(0,0) + E)| G (X, 0)] — 0[Hy]

2d
d
= sz (O, 0) — ES,Z [sz (XHU, 0)]]-{HU<OO}]

0 0-avg.
+ B |Gy (Xuy, 0)] — M S[Hy]
(5.5) = G4(0,0) — EY%' [Gpa(Xp, , 0)]
-avg. 1 d
+E8{G%n g(XHU,O)} 5dn d]EOZ [HU]

(cf. [DH18, (15)]). By the optional sampling theorem, using that under ]P%Zd, | X5)?—
is a martingale and Hy is integrable,

(56) B [Hy] = (n*) = Bg™ | Xu, I’

(c.f. [Lawl3, (1.21)]). By [Law13, Theorem 1.5.4], we further know that for d > 3,
2—d Ld. (ld —d/2

(5.7) Gz4(0,2) ~ C(d)|x| with C(d) = 2—d§F — 1|72

By plugging in (5.6), (5.7), and Proposition 5.2, into (5.5), and noticing that | Xy, | €
[In/2],v/3n/2], we obtain

cE) 1 .
GO (0,0) — G3(0,0) < — inf ( 3) + 3r2> + &
' izl @]\ T O n

(- ) =%

with an absolute constant c,, > 0, as desired. The infimum is attained at

r = (3C(3))"*n = (3)1/371 e B */5”1 O

47 2

5.1. Proof of (5.1): Polynomial decay of zero-average Green’s function

This subsection proves (5.1), namely that for d > 3, there exists C' = C'(d) > 0
such that for all n sufficiently large and y € A := [-n/2,n/2)¢ N Z2,

’G?\_avg'(oay) — Ga(0, y)’ < COn? 4.

Here and in what follows, we write A := T¢ for brevity.
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Proof of (5.1). — Recall that (see Proposition 2.12),
avg. > v 1
2065 (0,5) = [ (PRI =] - - ).

where X = (X{)i>0 is the continuous-time simple random walk on A viewed as
a graph. To obtain the desired estimate we follow the strategy of the proof of [Aba19,
Proposition 1.5] corresponding to our (2.12) and split the above integral approxi-
mately at the time X reaches equilibrium (the uniform distribution). More precisely,
as in the reference (with N = n in our setting), for

1 nesoo 22

Ay = g(l —cos(2m/n)) "X d—;

(the spectral gap of X) and ¢, 1°g/\( ) by [LP17, Theorem 20.6],
I 1

s A.nd

The remaining part of the integral will be treated similarly to the referenced proof
but with higher precision tailored to our setting. Note that

— 1
P?\[Xt = y] -

- = 0(n*?).

dt < / e Mdt =
Ty

tx++/ 4t log(nd o
%0 VAL Jog(n) bothet g,

[»
PO [N, = k|PO[X, = yldt — = € PO[X, — /—dt——
Okzo ol = vldt =05 ];) ol Xk =l nd

tx
+ [0, /O PO[N, > t. + /4t log(nd)]dt}

Here N; is the number of jumps of (X)s up to time t. We now show that [y* P [N; >

t. + /4t log(nd)]dt = o(n®>~?) as n — oo. For t € (0,t,) by exponential Markov’s
inequality,

(5.8) P§ [Nt >t + /4L, log(nd)} < /1\1;% exp(t(e’\ —-1)— /\<t* + /4t log(nd)>)

<exp(t (e~ 1) - A1+ 21,
_exp< l\/ﬂ log (1 -+ y/4x.) (1 + 4A*)D

>VAN —4) /2
< exp(—2tA.(1 - o(1))) < (n?) 72,

And thus, [{* PQ[N; > t, + \/4t, log(nd)]dt < t,n =342 = ©(n?~3%/2log(n)) = o(n?>?)
as desired. Furthermore, for 0 < k < ¢, + (/4t, log(n?) = t,,
Py Xk = y] = > PY2 (X, = y + nul.

vezZd:
da (0,y+nv)<t,,
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We split the latter sum into two parts:

Vt.Cayflog(n?) < dga(0,y +nv) < £, and  dga(0,y +nv) < /t,Cay/log(n)

for some Cy; > 0 to be determined later. We show that the contribution of the former
fragment of the sum to Y3 PI[X, = ] J& tk:;tdt can be made as small as o(n?~%)
if Cy is chosen appropriately (the lower bound is clearly zero). For some appropriate

absolute (depending only on the dimension) constants ¢, ¢, rg > 0, Ry < 00,

t; ts tke_t 0.74
Z/o p dt > Py [Xx =y + nv]
k=0 ] vEZd:\/ZCd\/log(nd)<
<t dya (0,y+nv)<t,
<e(tl/m)d
0,24 | [t d ' d
< B |l dza(0, X0) > \.Carflog(n)|  teclt/n)

=0 (n2+d logd+1! (n))

< o™ ()G < PO |iHak| Xul > (Ca/d) ¥, log(n)]

< Cln2+d 1Ogd+1 (TL) Roe_”’(cd/d)Q log(n?) _ o) (n2+d—r0C§/d 1Ogd+1 (TL)) )

The last inequality (and in particular, existence of o, Ry as above) follows from [LL10,
Proposition 2.1.2 (b)]. By choosing Cy such that Cyq > d\/2/ry, say, Cq = (2d//T0) V1,
we get that the latter expression is o(n?~%).
It remains to bound
b tothet ¢

L= > PO (X, = y+m)]/0 X dt — —=.

nd
k=0 vGZd:dZd(O,y—l—nv)
<Cgy/t, log(nd)

First observe that [y tk;;t dt = P[Pois(t.) > k + 1] (by definition of the upper in-
complete gamma function and explicit expression of Poisson cumulative distribution
function in terms of it). Therefore,
b d t
0,7 *
k=0 veZd:dZd (0,y+nv)
<Cgy/t, log(nd)

but also

I, > ]P’{Pois(t*) > t, — /4L, log(nd)}

t.—+/ 4t log(nd) "
d *
X > > Py~ [Xk=y+nv]—m

k=0 veZ4:d,q (0,y+nv)

<Cq+/t log(nd)
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4t log(n?) d t
> (1 — n-342) 3 > PO% [ Xk =y + o] — ;;'
k=0 vGZd:dZd(O,y+””) "

<Ca+/t, log(nd)

In the latter inequality we have used that fully analogously to (5.8), P[Pois(t.) <

z|2
4t,log(n?)] < n=3%2. Define p; : R? — R by pi(x) = 2(2;[]{)‘1/2@—% and

write x < k if £ and = have the same parity, i.e., if k + 27 + -+ + x4 is even.
d
Set further Ej(z) = (Py” [X, = z] — pu(x %)) {keszy. By [Lawl3, Lemma 1.5.2],

|z|* Yopsol Bk ()] —— 17120 for every o < d. Note that for y € A and v € Z4\ {0},

ly + nv| = Q(n) > n/2. Altogether, this implies that for ¢ € {t.,t, — \/4t, log(n)}
and a € (d —2,d),

t
3 3 PO% Xy = y + no]

k=0 vEZd:dZd(O,y-‘rnv)

<Cgn/t, log(nd)

t
Z Z pk(y + nv)]l{kﬁy—knv}
k=1 vezd\{0}:d,q (0,y+nv)

<Cgn/t, log(nd)

='Jn( )

+Z]P’OZ y] £ O((logn)o(n™*).

=o(n2-4)

CLAIMS. —

(1) 0 < 2dGza(0,y) — z PY™ (X = ] < o(n*).
(2) [Jult) — 2| = O(n*1

Note that combined with the above arguments these claims would imply the desired
result. Indeed, by the above and since G4(0,y) is finite for all y € Z<,

[

—O(n* ) + (1 —n32) (J“ + i Py X = y]> nd S

k=0

< 2dG°e(0, )

>2dG,q(0,y)—O(n2~4)

te | o
SO~ +Jy = 5+ Y B (X =y
k=0

<2dGq(0,y)+O(n2=4)

Hence, |GO%8(0,y) — Gz(0,y)| = O(n?>~%).
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Proof of Claim 1. — Recall that 2dG(0,y) = a0 PS% [Xp = y]. There-
fore, it only remains to check that the tail (kK > t) of this sum decays at rate
o(n*=4). This follows almost immediately from the following three observations:

pe(y) < Cld)r=2, |Ey(y)| < O(k~%7) by [Lawl3, Theorem 1.2.1(1.10)] and ¢ =
Q(n?logn), which together imply that the tail is bounded by [&- 1Ogn(r_%_1+7’_g) <
O(n?=/(logn)z~') = o(n*4) as d > 3. O

Proof of Claim 2. — We first show that the contribution of k¥ < en? terms (for
any 0 < & < 1) is O(n?*™). Indeed, since Ry 3 r +— p,(z) is increasing on (0, |z[?)
for any z € R? and |y + nv|? = 2 for v € Z%\ {0},

en? 2en? d d/2 d\y+nv\2
< 2| — T d
> > ply +no) 2 A /1 (27rr> ‘ '

k=1ve€z\{0} : d,q (0,y+nv) veZN\{0}:d,4(0
<Cyy/t, log(nd) <Cay/t} log(nd)
2—d d_9 s
< S caly+ o /dwm‘2 sz e *ds
veZN\{0} : d 4 (0,y+nv) 4en?
<Cq+/ty log(nd)
~ _ _d Y a 2
Scan dg2=3 Z =+ e4s|+‘

veZN\{0} : d 4 (0,y+nv)
<Cq+/ty log(nd)

d 2C,logn ]
< 2 de s H( > ei(zﬁ+vi)2>

1=1 \y;=—2C,logn
9 q o d
< P le?2 (/e 1" dm—i—l) = ¢n?det e,
R

In the third line we used that for all z > 1,

00 ld/2] & d
/x Y275 ds < x¥/* 2 1—|—ZH<—]>

k=2 j=2

Note also that there exists an absolute constant ¢ > 0 such that for all |z| <
2C\/t! log(nd), t, > s > en?

log®n log?n

P € (1= )

Since |y + nv| < dza(0,y + nv) < dly + nv|, and 3p; is the density function of
N(0, £1dy,), this yields that

log n
<
Jn(t) Sq ( 2,2 )/n2 /Bd( aCgr ] e log<n >)\[_;é)d

pe(n(3 + lv])) o
5 dv + O(n*"9),
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2

n log?n
14+ / /
nd( C— 5 2202 > . Bd< t/ log(nd)>\[é7é)d

pr(s+ v
where |v]| € Z¢ stands for the point on the grid Z¢ such that v € |v] + [-1/2,1/2)¢
and <, here means that J,(¢) < r.h.s. with a = 2, non-negative O(n?>~¢) and + in
1+ clgzgjlzn and J,(t) = r.hs. for a = 1/(2d) with O(n*>~%) = 0 and — in 1 + clgiif.
Observe that

2 = el 2 i
0< —/" dr (n) < C’dn—/” roadr < O(n*%).

nd

Therefore, we can add [—5, %) back to the integral by adding —O(n*™¢) to the

lower bound of J,,(¢), for the upper bound other than that nothing changes. Using
first less precise bounds, we further show that

(5.9) Tn(t) = ZZ/Z dr /Rd de + On>9).

By the mean-value theorem, for any v € BY(=¥, 2Cy/ M), there exists ¢, € [0, 1]
such that

m(i + LUJ) —pr<z+v)
Lt (1— v+l

<pr(z + (1 —cv)v+chvJ>d’n

o= [v]]

r

< edh-lor, (L (y n U) d3/2m
V2 \n

< ca(e)py (\}5 (i + v)) W

Furthermore, for any C' >0, 0 < s < t,

P||N(0, (s/d) Idy)|| = C\/m} < IP’{H./\/'(O,Idd)H > O\/m]
_[P’[]N(O, 1) < c\/logW]d

<1-(1- n—d02)d = O(n~%).
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Hence, for R = aCyy/ tg‘long#d),
/ pr(% + LUJ) dv
Bd(_—y,R) 2
o ka2 90 | P/ V3 (Jul + D)
B2(0,R) r B4(0,R) 2

— BIW (0, (r/d) 140)] < 8] = Do+ BN, (r/d) 140)])

=1-0(n""%) £ —-0(1)

Lo
Jr

and analogously,

/ pr(% + LUJ)d
(L) 2 !
= P[IN(0, (r/d) 1da)|| = R](1+ O(1/r))

+ O (B[N, (/) K] BN, (/) )] > RI2)

= O(n‘doﬁ/Q) (1 + \;)

where we additionally used Cauchy inequality. This in turn implies that

B [ar | plitlol) g, o L) _ o(n?™);
nd Je Bi( =% R) 2 2

n? nd

2 pr(s 4 v )
nt Je Bd(32,R) 2 nd

2 (24 v —

% /" dr/ Mdv — O<tt*> — 0(n2—d).
nd )ty Bd(=X R) 2 nd

ts

Hence, (5.9). Note that the above arguments as well imply that |J,(t) — %

O(nQ’d\/ij’g) = O(n*4/logn).

We now prove that |J,(t) — £] = O(n*~%). By Taylor’s theorem for multivariate
functions, for k € Z%, 2 == £ + k and uw,w € B = [-1/2,1/2)*

pr(7) = po(z +u) —u' Vp, () — u’ /01(1 —t)D?p,(x + tu)dt u.

Note that the second term on the right-hand side is symmetric w.r.t. the origin as a
function in u. Hence, if we integrate both sides w.r.t. v and w over B,

1
—/pr(x+u)du+/ / / (1 — t)u’ D*p.(x + tu + w) u dtdudw
B BJB Jo

1
= / / / (1—t)u” (D2pr($ +tu+w) — D*p,(x + tu))u dtdudw.
BJBJo
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since | B| = 1. Observe that (D?p,(2));; = (¢)%p,(2)(ziz; — 56; ;) with the maximal
eigenvalue (4)%p,(z)(|z|> — ) and the remaining ones equal to —%p,(z). Thus, since
r>e>0,

Hul D*p.(z + tu) u dtdu‘

//|u|2< )pr Z+tu)<2|z|2+2|u|2 d)dtdu
R e
(o4l )

The latter as a function in z is clearly integrable, hence, by Fubini’s theorem

(/prx—l—udu—/// (1—1) TDQpr(x+tu+w)udtdudw>

zed47d

1
:/ pr(z)dz—/ / (1—t)uT/ D*p,(z + tu)dz u dtdu = 2.
Rd BJo Rd

Here we also used that $p,(2) is a density function of N (0, £ Id,) and so,

r r r
/Rd pr(2) (zizj - d‘;z‘,j) = 2<d5z‘,j - d5z‘,j> = 0.

Moreover, by the mean-value theorem, for any 7,j < d, z € R,

(DPprle - w) = DPp(2),

Z’]
2\ P
= () sup p,(z + cw)

T ) ce€lo,1]

<

(D*py)i (2 + cw)|[w]
c€[0,1]

.
(_ [I Greay+- > (=+ Cw)l5{zyj,k}\{l})
k

le{ij,k} le{i,jk}

d 3 z+w>\/3 d 20,12 T
< (=) p [ =)L sup ezr-97 vl (z+cw3+3\/az+cw)
R G e R

d 3
< C(CLE)(J pr(z\%w> <|z+w|3+|z+w|2—l—;|z+w|+|z+w|+;+1)

_ d\?°
< C(d,e) <T> pr<z\j§“’> (12 wP + SJe +ul + 5.

For us, of interest is z = x + tu. Note that by analogous estimation procedures we
can further conclude that

v <|z+w|3+r]z+w]+r>
pT \/§ d d
T+ w 3 T r)
< — _
\C(d,zf)pr( 5 ><|x+w| +d|x+wl+d

|w]
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This then yields that

/ (1—t uT D?p,(z + tu + w) —D2pT(x—|—tu))u dtdu‘dw

a><d>igm/pr<f;w><u+ww o+
<r>3< [HN Idd) ]+ EH’N( Idd> H ;)

Altogether, this part combined with (5.9) show that

cl +Zd

<

n? s 5 t
Y —3/2 2—dy __ 'x 2—d
Jn(t) = nd/g (1 +O(1)r )dr +0(n9 = > +O(n“°)
with O(1) uniform in r > e. This concludes the proof of Claim 2 as desired. O

5.2. Proof of Proposition 5.2: “Boundary” estimate for the zero-average
Green’s function in 3D

In this subsection, we prove Proposition 5.2, namely that for d = 3,
2/3

3o <
“ = 90y

Cx .
such that G (0,y) < — uniformly over y € U,
n

where U is the canonical projection of U = (9[—|n/2], |n/2]]%) N Z* onto A == T¢.

Proof of Proposition 5.2. — Without loss of generality, due to the symmetries
of the torus, we may assume that y; > --- > y4 = 0. In particular, since y € U,
Yy = {%J In Section 5.1 we showed that

Tx

d n
2d nd,QG(/]\-avg.(O,y) < — + 0(1) + Cd52*% _|_/ 2 dr Z qr <y + k) —-1]1,
- n

2
2 kez?
Vi:ki|<Cyqlogn

2
where £, = 980002 and g,(x) = (oL )2~

We begin by verifying that even if n is odd, we can set y; = n/2, which would lead
to an error of order at most o(1). Note that since |ki| < Cyqlogn, r > ¢ >0,

i (L4 (0 0) +8) = (L k) Fmmelort)s)
n 2n n
1
= qr<y + k) (1 + (9( Og")).
n EN
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Since we have already proven in Section 5.1 that Y, ;s ¢,(£ + k) < 1+ O(1)r=3/2
c(g), the above implies that

(logn)/ S qr<z+k‘> :(9<loi n) = o(1).

kez3
Vi:|ki|<Cqlogn

Therefore,

d o
(5.10) 2d n* 2GS (0, y) < ) +o(1) + cget —l—/ (Z Qr( ) 1);
€ kez3

where y; = n/2 and the remaining coordinates are the same as of y.

We next show that > ;czs qr(% + k) under our previous assumptions on y* is
maximized at (%,0,...,0). For this notice that ¢,(z) = [\ f-(2;) with f, being
a density function of a centered normally distributed random variable of variance r/d.

Hence,
d y* d y*
(ot -1 n () = 1n(T)
kez? i=1\lez. " i=1 n
Note that F, is a function on a one-dimensional continuous torus T = [—1/2,1/2]/ ~

(or alternatively, a periodic function on R). Since furthermore it is in L*(T), by
Carleson’s theorem it coincides with its Fourier series almost everywhere, and thus
by continuity, everywhere. We have

F. <y2) =Y e~ 2a(2m°P cos(27rpyi) <) e —2a(2m)°p
n PEL n pEZ

with equality reached at y = 0. So, from now on let y* = (2

929
of the value of y € U).

Let us further investigate the last summand of (5.10). Using the aforementioned
Fourier series and noticing that all of them are absolutely convergent and integrable
as functions of r on the interval (g, 00), we get

re [Fa( (%))

e 0o
_ /nQdT[ Z 6—2—2(271’)2‘11)‘2 (1 _ QZ(_l)l—le—QTd(QW)212>

weZ2\{0} 1=1

0,...,0) (independently

€1[0,1] unif. in r>e

_22(_ l le—m(Qw)QIQI
=1
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Observe that [5,2 3272, e 2D qr = O(n~1). This implies that

I< /°° h(r)dr + O,

where the integral on the right-hand side by Fubini’s theorem, in turn, equals to

/ dre~ 27" |w|2<1 2502(—1)1_16_22(2@212)

weZ2\{0} =1

2d e 272
2 : -1 2m)“l
_ ‘2 (_ |) )212 e 2d ( )

Note furthermore that for a fixed constant M > 0 (to be determined, but independent
of ),

/ dre— 2@ w)? <1 22( 1) 162d(27r)2l2>

wez2\{0} I=1
lw[>M/\/e R
_ 2 Z e 24 (2m)?w]?
S g, A TP
lw|>M/\/e
2 0o = (2m)2s2 0o (2m)2s2
< 27r/ ds i +4/ dse -
(2m)? o s AL 52
< (2d)e 57 NG
S e ")

Altogether,

M/\e f — £ (2m)212 £ (2m)2(141)2
Py | L (e )
27 wP " NP+ o+ (+1)?
Vi:|wi| <M/~ odd
200 & (e = (2m)212 e;d(zfr)z(url)?)
-9 —
(2m)? =1 2 (I+1)2
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The Spherical model and the large-N limit of the Spin O(N) model via GFF 1053

We can write

- coth(m) — tanh(m)
fwl? = 2 2P B E—
e 4k — 1 1

-7 Z (le2 @k — 1)) (] + 4K2) " ] sinh(rfw])

1 2+ 7|w| tanh (1)) — 7w| coth (=)

—22 1 + ;
yw|2+z2 w2+ (1 +12) " "w[sinh(r|w])

odd

using the following series’ representations (cf. [GR07, 1.217 1, 1.421 2, 1.421 4] for the
formulas and [Dun09] for their derivation) for the hyperbolic trigonometric functions

s 1
tanh(z) =8 v R;
anh(x) x;w2(2k—1)2+4x2 r €R;
s 1

1
Thus far, we have shown that

(2d)2e= ¥ 27)?

Ir<c
uVEE (2m)4 M2 m
- S el M/\/g<1 R T 6_2£d(27r)2(l+1)2>
(22 weZ?\{0} 1=1 |wl]? + 1 lw|? + (14 1)2
ol <M /2 odd
+ — = Al
l:1§4/\@<|w|2+l2 |w|? + (l—|—1)2)
odd
2d e o 1 1
gt w -
+ e 2d T - — A2
(2m)2 wezgi{O} |w| sinh (7 |w])
ol <M /2

00 efﬁ(%r) 12 e~ = (2m)2(141)2 4
27r 2 Z o (I41)2 ’

odd

for an appropriate C'y; > 0. For the term Ajs, notice that by Fatou’s lemma

00 £ (27)212 —=(2m)2(1+1) 1 2

e 2d e 2d v
lim inf - = - = —.
= ;( 2 (I+1)2 ) Z(z? (I+1)2 ) 12
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1054 J. ARU & A. KORZHENKOVA

Therefore, for all ¢ > 0 very small, there exists c¢(¢) > 0 which converges to 0 as ¢

does, such that Az < (22‘1) ™ 4 ¢(e). As for Ay,

(27T)2 ™ 00
A< S — / d
2d 7 welg\{o} |w| sinh(r|wl]) = " *ssinh(ms) Slnh (ms) + kz:l k 81nh(7rk)
41 47 87

T smh (L D) (2 2 smh(r](2,2)]) (1, 2)[sinh(x](1, 2)]

4m o0 2m
—27log(tanh [ s
™ log(tanh(m)) + sinh(7) - 1 Ssinh(ﬂ's)

1 1 2
* 47r<\/§sinh(7r\/§) * 2y/2 sinh(72+/2) * ﬁsinh(wﬁ))
= —2rlog(tanh(m)) — 2log(tanh(7/2))

1 1 1 2
+ 47T<sinh(7r) * v/2sinh(mv/2) * 2/2 sinh(72+/2) * \/BSinh(ﬂ'\/g)>'

(Ag + As) < d(e) +27(0.2411 — 7/12) < () — 0.04.

(2m)
It remains to estimate A;. We begin by analyzing [ % =: g(1) (of

interest to us are its regions of monotonicity). For [ > 1,

(lwP+1) , 5(27r)2l2( 272 2)
5 () =e 1+2d(@(l+hﬂ) -

(1 -2 W)Qﬂ) (1 + o (emPR+ |w|2)> 1
_ _(5(22)2>2<l4 2 Jwf? — (272TC)Z2€|w|2>.

In particular, the subinterval of [1, c0) on which g(I) is decreasing ({{ > 1: ¢’(I) < 0})
is therefore included in the range of solutions of the following inequality

2d
I Pw)? > (27T)2€\w|2

ol o (3T
2 7 (2m)%e |w|?> 4

$i>1

> 20 1 1 1 _
“ NV enzwr "1 T2 T

=

\/
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Furthermore, observe that

(20 +1)(1 = e 5 C@D) — (w2 + 12) (75D — =5 n (D7)
l)—g(l+1)=
g(l) — g( ) (Jw]2 + 12)(|w]> + (1 +1)?)
< 20+1
S (ul? + B)(wP+ [+ 12

Hence, since on {l > 1:¢'(l) >0}, ¢g(I) —g(l+ 1) <0 (up to a borderline value
of 1),

2>,

M/VE (1 _ =5 2nP2 | _ o= (2m)2(+1)? . i 1 1
w2 +12  |w]2+ (14 1)2

= PP T T sy
° odd
20+1
<2
DO e e
odd
/ 2z + 1)dz N C 1
2 |wP+x%uwP (w412 Jul e}

1 W, w, — 1 C
= — arctan(> — arctan< ) + 1
[l [l [l [wl? " {w> |

< ! +C]1
w2+ (w, =12 " JwP {2}

for appropriate constants ¢,C' > 0. The second summand in the third line comes
from the evaluation of the integrand at its local maximum point (which clearly has
the leading term proportional to |w|(™) if it is greater or equal to w, — 1. Note
further that w, — 1 > w,(1 — \/ce'/*) for some ¢ > 0 and

wf? +u?(1 - vee) > '“"2<1 t- Cﬁ)(\/zlx + BT " ;>>
>1<\w\2+21_c\/g (sz)izglw!)-

~ 2 14 cy/e

2‘)125. It is now possible to estimate Aq,

. o . _ 1— C\/7
For simplicity set a := 297 NG

(2m)?

5d A < Z
weZ?\{0}

|lw|<M/\/e

27T/\f 2rdr /00 2dr +C,/°07‘d7"+ 8
T2+a7’ 1 r2+ar <’ l+a

(7 An explicit computation shows that the pre-coefficient of the leading term of the local maximum

point is 1/+/3.

2 +C]l
[wlP - awl * Ju {lwe )
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M 1 1
< C’\/E%—47Tlog<a+ /\/§> +38 og(a+1)

1+a a

2 M
<4l 1+ —— ) +c(e
mg< 2%) )

with ¢(e) - 0 ase — 0.
To sum up, for all sufficiently large n,

2 G0, y)
2 M 2d _ M2 (52
1—0.047 + drlog (1 + 28 ) 4 7 2 e 57 (27)
(2m)?
with ¢(e) > 0 that can be made arbitrarily small by choosing € > 0 sufficiently small

(but non-zero). Note that since d = 3, the last summand is as well arbitrary small.
Choose M > 0 such that 22 — 1. Then,

d
2

<

+ c(€) + c4”

V2d
) 1 —0.047 + 47w log(3/2) + me~! 3%/3
0-avg. .
(5.11) nG™*(0,y) < 2m)? +e(e) =c < CTTSEER O

Appendix A.
A.1. Multivariate local central limit theorem: Proof of Proposition 4.3

In this subsection, we prove a local central limit theorem for the densities of i.i.d.
random vectors used in the study of the infinite spin-dimensionality limit of the spin

O(N) model.

PROPOSITION A.1. — Let (X*); be a sequence of i.i.d. square-integrable, centered
random vectors with probability density function (with respect to Lebesgue measure

on R¥) f:RF — R. Assume that
(1) f € L"(R*) for some r € (1,2];
(2) The covariance matrix C' of X' = (X})_, is positive definite.
Then the relation
1

nk/Zf(n)(\/ﬁv> n—oo, efé(v,C_lv)

" (2m)k/2/det C

holds uniformly over v € R¥. Here, f is the n-fold convolution of f, as well as the
density function of 31 | X".

The following proof follows the lines of the one for the case £ = 1 in [GK68S,
Chapter 8, Section 46, Theorem 1]. Note that, deviating from the notation used in
the main body of the paper, we write (x,t) to denote the canonical inner product
on R*.

Proof. — Let 1 denote the characteristic function of X!, and 1), the characteristic
function of 3" | X*. In particular,

o) = [ €e0f@)dr and (1) = [ €0 fO @) = (w(0)"
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By assumption, f belongs to L"(R*) and to L'(R*), as it is a density function.
Therefore, also f € L*(R¥) for any u € (1,7). This follows from Holder’s inequality,
as we now explain. Let 6 = T_Ll“T_l € (0,1), p = ;’j € (1,00) and p/ = p/(p — 1)
such that % + z% = 1. Then, by Holder’s inequality,

L <[], = I <

Let f(t) = fpr e 27@0 f(2)dzx be the Fourier transform of f. Then, by Hausdorff-
Young inequality (see, e.g., [Gra14 Proposition 2.2.16]) we know that if f € LP(R¥)
for some p € [1,2], then f € L¥ (R¥) for p/ = ~P-. Thus, the above observations about
f and the fact that f(t) = ¥(— 27rt) yield that 1 is in LY(R¥) for any ¢ > -“=. In

particular, we get that for any n > -5, ¢, is integrable. Hence, by Fourier i HlVGI‘SlOIl

)y — L —ia.t)
£ ) = e oo ()

and thus,

2 f (y/na) =
On the other hand, we know that

1 e—%(m,C*lx) _ 1 k/ efi(Lt)f%(t,Ct)dt'
(27)%/2, /det(C) (2m)

Therefore, to conclude the proof it suffices to show that

R,(x) = /Rk e~i@t) (¢n(t/ﬁ) — e_%(t’Ct))dt

converges to zero as n tends to infinity uniformly over € R¥. By central limit
theorem (multivariate version) and dominated convergence theorem (||, ||z~ < 1),
for any r > 0 fixed,

—i(z,t) —1(t,Ct)
/JBk(Or)e (ult/v/m) — e )dt

(271T)k /Rk e @y (t/y/n)dt

n—o0
—— 0 uniformly over .

Moreover, by taking r sufficiently large we can make ’ f| —i(@,t) =3 (1,01) dt’ arbitrarily

small. It remains to treat the term
[ = / e~ i@y (1 /\/m)dt
[t|>r

which we further split into two integrals I; and I over r < [t| < ey/n and |t| > ey/n,
respectively, for some ¢ > 0 small.
We start with I;. By our assumptions, 1 is twice differentiable with

Vy(0) =0, D*y(0)=—C.
Hence, by Taylor’s theorem, in the neighbourhood of 0,

t|>7“

0(0) 1= (VYO)"t+ 51" (D0(0)t + of|t]) = — 5170t + of|P).
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1058 J. ARU & A. KORZHENKOVA

By assumption, C is positive definite, so it is possible to choose ¢ > 0 sufficiently
small such that for all || < €, the remainder of the expansion o(|t|?) is smaller than
1

L4TCt Then, [4(t)] < 1— 470t < e 3¢ and

ni< [, tvmidr< |

e—nﬁtTCtdt < / e_itTCtdt.

<|t|<ev/n r<|t|

Thus, by taking r sufficiently large we can make |I;| arbitrarily small.

Finally, we treat 5. Recall that f (t) = ¥(—2wt), and thus by Riemann-Lebesgue
lemma (see [Gral4d, Proposition 2.2.17]), [¢(t)| — 0 as |t| — oo. Moreover, [1(t)| < 1
for ¢t # 0. Indeed, suppose first that there exists a non-zero ¢ such that (t) = 1.
Then the following must hold:

/ 1 — cos((z, )] f(x)dz = / 11— sin((z, )] f(x)dz = 0.

=0 =0

And hence, 1 — cos((x,t)) = 0 for f(x)dz-a.e. z, which is clearly impossible unless ¢
is zero. Suppose now that |¢(t)| = 1, and consider Z := X' — X2, Then ¢4(t) = 1,
and we get that for fz(x)dz-a.e. z, 1 — cos((x,t)) = 0. This again implies that ¢t = 0.

Altogether, we proved that there exists ¢ > 0 such that |¢(t)| < e~ for all [t| > e.
Thus, for a fixed ¢ > ',

I| < e =9 / t//m)|idt = e =D pk/2 £)|dt . O
| 15| MxﬁW( /)| e M%W( )
0 <o

A.2. Local CLT for triangular arrays of independent random variables:
Proof of Proposition 3.3

This subsection establishes a local CLT for the normalized sum of independent,
non-identically distributed random variables.

PROPOSITION A.2. — Let (X;,)icnnen be a triangular array of independent
centered random variables with the probability density functions f;,, (w.r.t. Lebesgue

measure on R). Assume that
(1) fin € L"(R) for somer € (1,2] (independent of i, n) such that sup; || fin||Lr <
M for some M > 0;
(2) For all i < m,n € N, azn = Var[X,,] < oo ordered such that ain > >
2
O—n,n;

(3) Lindeberg’s condition is satisfied, that is, for any ¢ > 0,

2iz1 E[Xﬁn]lﬂxi,n\»sn}] n—o0

» 0,

— n 0.2

2.
where s : =105
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(4) There exist § > 0 (uniform), K(n) > 1, l,(n) > 1,n > I*(n) > 2[5 such
that for all n sufficiently large

2isl, o7
(CL) i ! (n) Qz,n > 57
i=10in

Z@z*(n)E[Xf,n]l{\xi,n|>f<(n)}} o

Zi}l*(n) O-Z'Q,n

n —1*(n)

(c) (2
V K(n)

s

Then the relation

snf(")(snx) = e 2

V21

holds uniformly over R. Here, f™ is the convolution of fims-o, fan, as well as the

density function of ;" | X;,. Note that snf(”)(snm) is the density of the normalized
1 n

sum - v Xin-

Proof. — Let t;,, denote the characteristic function of X;,, and ™ the char-
acteristic function of Y0 ; X, ,, g(t) = [pe *™*'g(x)dz be the Fourier transform
of g : R — R (for an appropriate g). By the same argument as in Section A.1,

fim, Yin € LA(R) for any ¢ > <. In particular, by Holder’s inequality, for any fixed
q=> 5 and n > g,

o]

n
H wi,n
=1

Hence, by inversion formula theorem, f™(z) = 2 [ e=™p™) (¢)dt.
To conclude the proof, it suffices to show that

n
L= < Tl < oo
Lt =1

2

Dy, (x) = /Re’m (w(”) (t/s,) — e )dt

converges to zero as n tends to infinity uniformly over x € R. We first split
D,, into two integrals over |[t| < r and [t| > r for some r > 0 (to be specified
later). By Lindeberg—Feller central limit theorem and dominated convergence theo-
rem (|||~ < 1), the former converges to zero as n tends to infinity uniformly in

—ixt—

zr € R. By taking r sufficiently large we can also make | f|t‘>r e gdt| arbitrarily
small.

The remaining part [, e~ h (M (t /s, )dt we split into two integrals I; and I, over
r < |t| < 0,8, and |t| > 0,8, respectively, for some d,, > 0 small (to be chosen later
in dependence of K (n)). By our assumptions, ; ,(0) = 0 and 7, (0) = —o?,, for all

i,n. Hence, by Taylor’s theorem, in the neighborhood of 0 (|t| < 9,,),

2 42

ot
Yin(t)=1— 2 + R; (1).
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1060 J. ARU & A. KORZHENKOVA

Since € = 1+ ix — % + R(z) with |R(z)| < min(|z|?>/6,2?), the remainder term
R; »(t) in the above expansion of 1;,, satisfies

1
| Rin(t)] < 6E[|tXi,n’3]l{\Xi,n|<K}} +E[|tXi,n|21{\Xi,n|>K}}

Jz,n + t2E[|Xz,n|2]l{\X1n|2K}}

~X

for any K > 0. In particular, also for K'(n) as in the fourth assumption. By choosing

O = 4K3( ) > 0, we obtain that |1, (t)] < 1— %O-zzntQ + tQEHXi,n|2]1{|Xi,n\>K(n)}] <

exp(—202,t% + *E[| X0 [*1{x,.. 5Kk (m}]) for all [t] < 6,. Hence,

n _yintgﬂf{‘Xi,n‘Qﬂ{\xi,nDK(n)}}
ni< [ wOaysa< | [T e A
r<[t|<nsn r<[t|<onsn ;)
< / exp 2 Zi}l*(n) 0'7;2,71 § B Zi}l*(n) ]E[|Xl,n|2]l{|xzn‘>K(”)}} dt
N—————’
>0 >1/4

< / exp(—t*6/4)dt
r<|t|

By further increasing r, we can make |[;| arbitrarily small.

We now turn to the remaining I. Let M;, be the median of f;,(X;,), i.e.,
Plfin(Xin) = M, = 1/2 and P[f; n(Xin) < M;,] > 1/2. By [BCG12, Theorem 2],
there exist two absolute constants ¢, co > 0 such that

. —c/(MF,08,), [t = 7/ (40i.);
W}l,n(t)‘ < { tQ/Mzn’ 0 < |t| < 71_/(40_i7n>‘

Since f;,(Xi,) is non-negative, Markov’s inequality implies that for any A > 0,

E[fi,n(Xi,n)ril] ff':n<x)dx Mr
P[fz,n(Xz,n) 2 >\] < )\7"—1 - )\r—l < /\7,_17

which directly implies that 0 < M,,, < (2M7)Y=1 = C1/2. Thus, for all i < n,
n € N:

1- Cl/(OUizn)a |t| 2 7T/(4Ui n)a
M t ’ ’
[9in(D] < {1 — 202/ C, O < |t| < 7/(40in);

and Sup;s - (o) [Yin (t)| < 1—min(ci/(Cof ), 207 /C) < e~ mi“("f*?n"s%) for some ¢ > 0
and all [t[ > 9,. Thus, for any fixed integer 2[-"5] > ¢ > 75,

)¢/ min (o3>
L I 1 e ) A | (O

”zl |5”11

< 6—(11—[*)0/ min Ul* ,0 Sn H||77Z)’Ln||Lq
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q
o . 2 o
<e (n—=1*)c mm(”z*,n"sn)sn H(Qﬂ)l/qufi,n”Lq/(q—l)
=1

q
—(n—1*)¢’ min(o ;2 62 r/(q(r—1 1—r r—1
< e (i) min(o2, )Sn2wﬂ{||fi7n|lLé(Q( || 17/ 0]
i=1

<27T6—(n—l*)c/min(o‘l;?n,(s%)snMr/(r_l) noo

. )
unif. in x

where we used Holder’s and Hausdorff-Young inequalities and the third assumption
(0n = ¢/K(n)). O
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