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Abstract

Recent inapproximability results of Sly (2010), together with an approximation algorithm presented
by Weitz (2006) establish a beautiful picture for the computational complexity of approximating the
partition function of the hard-core model. Let Ac(Ta) denote the critical activity for the hard-model on
the infinite A-regular tree. Weitz presented an FPTAS for the partition function when A < A.(Ta) for
graphs with constant maximum degree A. In contrast, Sly showed that for all A > 3, there exists ea > 0
such that (unless RP = N P) there is no FPRAS for approximating the partition function on graphs of
maximum degree A for activities A satisfying Ac(Ta) < A < Ae(Ta) +ea.

We prove that a similar phenomenon holds for the antiferromagnetic Ising model. Sinclair, Srivastava,
and Thurley (2014) extended Weitz’s approach to the antiferromagnetic Ising model, yielding an FPTAS
for the partition function for all graphs of constant maximum degree A when the parameters of the
model lie in the uniqueness region of the infinite A-regular tree. We prove the complementary result for
the antiferrogmanetic Ising model without external field, namely, that unless RP = NP, for all A > 3,
there is no FPRAS for approximating the partition function on graphs of maximum degree A when the
inverse temperature lies in the non-uniqueness region of the infinite tree Ta. Our proof works by relating
certain second moment calculations for random A-regular bipartite graphs to the tree recursions used to
establish the critical points on the infinite tree.
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1 Introduction

A remarkable computational transition has recently been established for the complexity of approximating
the partition function of the hard-core model. Amazingly, this computational transition coincides exactly
with the statistical physics phase transition on infinite A-regular trees. In this work we prove that a similar
phenomenon holds for a much more general class of 2-spin models.

Our general setup is 2-spin systems on an input graph G = (V,E) with maximum degree A. We
follow the setup of several related previous works [12, 25, 18]. Configurations of the system are assignments
o :V — {—1,+1}. For a given configuration ¢ € {—1,+1}V, denote by n_(c) the number of vertices
assigned —1, m™ (o) the number of edges with both endpoints assigned —1 and m* (o) the number of edges
with both endpoints assigned +1.

There are three non-negative parameters By, By and A where Bj is the edge activity for (—, —) edges,
Bs is the edge activity for (+,+) edges, and ) is the vertex activity (or external field). A configuration
o € {—1,+1}V has weight

wa(o) = A= @ B (@) grt(@),

The Gibbs distribution pg(-) is over the set {—1,+1}V where ug(c) = wg(0)/Z, where Z = Zg(By, B2, \)
is a normalizing factor, known as the partition function, defined as:

Zi= Y wele)= Y am@pr@ppt@)
ce{—-1,+1}V oce{—-1,+1}V

Let us point out a few examples of 2-spin models that are of particular interest. Setting By = 0 and
By = 1, the only configurations with positive weight in the Gibbs distribution induce independent sets of
G. This case is known as the hard-core model with fugacity A. Setting B; = By = B, one recovers the Ising
model. The case A = 1 is the Ising model without external field. When B < 1 it is the antiferromagnetic
Ising model, and when B > 1 it is the ferromagnetic Ising model. In general, when B; By < 1 the model is
called antiferromagnetic, and when By Bs > 1 it is ferromagnetic.

The Ising and hard-core models (and, more generally, spin models) have been studied thoroughly in
various contexts, especially in statistical physics. Their interpretation as idealized models of microscopic in-
teraction within a body have nurtured research on understanding their macroscopic behavior on appropriate
underlying graph structures, such as the infinite grid or the infinite triangular lattice. The intriguing ques-
tions arising have made an impact on other fields as well, most notably probability and computer science.
For illuminating accounts of such directions, we refer the reader to [20] and [28].

In this paper, we focus on the computational complexity of approximating the partition function in 2-
spin models. A long series of works, which we only touch upon later in this introduction, have identified the
connection of the problem with decay of correlation properties in Gibbs measures of the infinite A-regular
tree. In statistical physics terms, this is known as the phase transition on the Bethe lattice. To briefly sketch
this important concept, let Ta denote the infinite A-regular tree. When the parameters of the 2-spin model
lie in the so-called uniqueness region of Ta, for finite complete trees of height h, the influence on the root
from fixing a configuration on the leaves dies off in the limit as the height goes to infinity. In sharp contrast,
in the non-uniqueness region there exist configurations of the leaves for which their influence on the root
persists in the limit. For convenience, we often refer to the uniqueness region omitting the reference to Ta.

The uniqueness/non-uniqueness regions can be determined rather easily on T (for other infinite graphs

this is far from easy, see [3] and [24] for recent advances in the two dimensional grid). For the hard-core
(A—1)A-1

model, Kelly [17] showed non-uniqueness holds iff A > A.(Ta) := aam For the antiferromagnetic
Ising model without external field, non-uniqueness holds iff B < B.(Ta) = 252 (see, e.g., [25]). For

general antiferromagnetic 2-spin models with soft constraints (i.e., B;Bs > 0), non-uniqueness holds iff
VB1Bs < (A —2)/A and X € (A, A2) for some critical values A1 (A, By, Ba), A2(A, By, B2) (see, e.g., [18]).

Before stating our results, it will be instructive to review some known results from the literature. When
A = 1, the partition function is the number of independent sets in G, and this quantity is #P-complete to
compute exactly [29], even when A = 3 [13]. For the Ising model, once again, exact computation of the
partition function for graphs of maximum degree A is #P-complete, even for the ferromagnetic model [16].
Hence, the focus is on the computational complexity of approximating the partition function.



This is where the phase transition on T comes into play. Specifically, for the hard-core model, recently,
a deep connection between uniqueness/non-uniqueness and the complexity of approximating the partition
function was established. Namely, for graphs of constant maximum degree A, Weitz [30] presented a beautiful
FPTAS for approximating the partition function when A < A.(Ta). On the other hand, Sly [26] presented
a clever reduction which proves that for every A > 3, there exists ea > 0, such that it is NP-hard (unless
RP=NP) to approximate the partition function for graphs of maximum degree A for any A where A.(Ta) <
A< )\0<TA) + enA.

It was believed that Sly’s inapproximability result should hold for all A > A.(Ta). However, Sly’s work
utilized results of Mossel, Weitz and Wormald [23] which showed that for a random A-regular bipartite
graph, an independent set chosen from the Gibbs distribution is “unbalanced” with high probability for A
under the same condition as in Sly’s result.

[23] used a technically complicated second moment argument that is characterized in [26] as a “technical
tour-de-force”. In [8] we extended the results of [23] to all A > A.(Ta) for A = 3 and A > 6. However,
that work built upon [23] and had an even more complicated analysis. In this work, as a byproduct of the
approach we devise for coping with the Ising model, we can prove inapproximability for the hard-core model
for all A > A.(Ta) for A = 3,4,5, and our proof is simpler than in [8]. This settles the picture for the
hard-core model, and also proves Conjecture 1.2 of [23].

Theorem 1.1. Unless NP = RP, for the hard-core model, for all A > 3, for all A in the non-uniqueness
region of the infinite tree Ta, there does not exist an FPRAS for the partition function at activity X for graphs
of maximum degree at most A.

Our main focus in this paper is to address whether the above phenomenon for the hard-core model
occurs for other models. In particular, our goal is to address for 2-spin antiferromagnetic models whether
the computational complexity of approximating the partition function for graphs with maximum degree A
undergoes a transition that coincides exactly with the uniqueness/non-uniqueness phase transition on the
infinite tree Tx.

Let us first review existing results in the literature. For the ferromagnetic Ising model, Jerrum and Sinclair
[16] presented an FPRAS for all graphs, for all B > 1 where B = By = Bs. For the antiferromagnetic Ising
model, for general graphs there does not exist an FPRAS for B < 1 [16], unless NP = RP. For constant
A, Sinclair, Srivastava, and Thurley [25] extend Weitz’s approach to the antiferromagnetic Ising model (see
also, [32, 24, 18] for other results on the Ising model), yielding in the uniqueness region an FPTAS for the
partition function of graphs with maximum degree A.

We prove for the antiferromagnetic Ising model without external field that for all B in the non-uniqueness
region of the infinite tree there does not exist an FPRAS for the antiferromagnetic Ising model.

Theorem 1.2. Unless NP = RP, for the antiferromagnetic Ising model without external field, for all A > 3,
for all B in the non-uniqueness region of the infinite tree T, there does not exist an FPRAS for the partition
function at inverse temperature B for graphs of mazximum degree at most A.

The hard-core model and Ising model are the two most well-studied examples of 2-spin systems. For
ferromagnetic 2-spin systems with no external field, i.e., BiBs > 1 and A = 1, Goldberg, Jerrum, and
Paterson [12] presented an FPRAS for the partition function for any graph. For any antiferromagnetic 2-spin
model, for constant A, an FPTAS for the partition function was obtained by Sinclair, Srivastava, and Thurley
[25] for A-regular graphs in the uniqueness region of the infinite tree Ta, and by Li, Lu, and Yin [18] for
graphs of maximum degree A in the intersection of the uniqueness regions for infinite trees Ty for d < A. For
antiferromagnetic 2-spin models we obtain a complementary inapproximability result in the non-uniqueness
region. Our results do not reach the uniqueness/non-uniqueness threshold in general.

Theorem 1.3. Unless NP = RP, for all A > 3, for all By, Bs, A that lie in the non-uniqueness region
of the infinite tree Ta and /B1By > VA-I=1 there does mot exist an FPRAS for the partition function at

VA—I+1’
parameters By, Bo, A for graphs of maximum degree at most A.

1.1 Independent Results of Sly and Sun

In an independent and simultaneous work, Sly and Sun [27] obtained closely related results. They prove
inapproximability of the partition function in the case of the hard-core model and the antiferromagnetic



Ising model. Their result for the Ising model also covers the case of an external field, which then extends to
general 2-spin antiferromagnetic models [25, 27].

The main technical result in our proof is a second moment argument to analyze the partition function
for the Ising model on random A-regular bipartite graphs, as outlined in the following Section 2. As a
consequence we can estimate the partition function within any arbitrarily small polynomial factor, which
allows us to use the reduction in [26]. In contrast, Sly and Sun’s approach builds upon the recent interpolation
scheme of Dembo, Montanari, and Sun [6] to analyze the logarithm of the partition function, which yields
estimates of the partition function within an arbitrarily small exponential factor. To get their NP-hardness
results, they use a modification of the approach appearing in [26] which allows to use a constant-sized gadget.

1.2 Further work

Since the original publication of this work on arXiv [9] there has been further progress on this topic. In [10]
we present a general approach for analyzing the second moment of spin systems on random regular bipartite
graphs using induced matrix norms. As a byproduct we obtain hardness results for all 2-spin antiferro-
magnetic systems in the tree non-uniqueness region as in [27], and in addition they obtain hardness for
approximately counting k-colorings for even k < A and for the antiferromagnetic Potts model in the conjec-
tured tree non-uniqueness region.

We point out that the present high-level approach to analyze the second moment is different than the
one in [10]. Here, we give an analysis of the critical points of the second moment in the case of the
antiferromagnetic Ising model and the hard-core model; this analysis is partly possible because the spins
take binary values. As a consequence, in certain cases we obtain stronger results than those needed for the
desired hardness results (see for example the discussion in Section 5.4). In contrast, in [10] the approach is
targeted to the maximizers of the second moment (which is sufficient for the desired hardness results) and
connecting them to the maximizers of the first moment.

We should also remark that, in [10], the gadget, which is a random regular bipartite graph, has fixed size
as in [27]. In contrast, the gadget studied here, which is Sly’s original gadget in [26], allows to quantify certain
properties in terms of its size (see Lemma 6.2) which is desirable in approximation-preserving reductions.
For example, the results in this paper combined with those in [10] were used in [5] to prove #BIS-hardness
on bipartite graphs for 2-spin antiferromagnetic systems in the tree non-uniqueness region.

2 Proof Outline

The main element of the proof of Theorem 1.3 (and similarly, the proofs of Theorems 1.1 and 1.2) is to
analyze random A-regular bipartite graphs to show a certain bimodality as in [23] for the hard-core model.
From there the same reduction of [26] applies with some non-trivial modifications in the analysis. Hence,
in some sense our main technical result is to show that in random A-regular bipartite graphs, under the
conditions of Theorem 1.3, a configuration selected from the Gibbs distribution is “unbalanced” with high
probability.

To formally state our results, let us introduce some notation. Let G(n, A) denote the probability distri-
bution over bipartite graphs with n + n vertices formed by taking the union of A random perfect matchings.
We will denote the two sides of the bipartition of the graphs as Vi, V5. Strictly speaking, this distribution
is over bipartite multi-graphs. However, since our results hold asymptotically almost surely (a.a.s.) over
G(n,A), as noted in [23], by contiguity arguments they also hold a.a.s. for the uniform distribution over
bipartite A-regular graphs. For a complete account of contiguity, we refer the reader to [15, Chapter 9].

For a graph G ~ G(n,A) and a given configuration o € {—1,+1}", denote by N_(o) the set of vertices
assigned —1 and by N (o) the set of vertices assigned +1. For «, 8 > 0, let

yoh ={o e {—1,—&—1}‘/’ IN_(o)NV1| = an, |[N_(c)NVa| = fn},

that is, a (resp. f3) is the fraction of the vertices in V; (resp. Vz) whose spin is —1. Denote by 5% the set of
all balanced configurations, and for p > 0, denote by 37 the set of pn-unbalanced configurations. Formally,

ZBal — U Ea,a7 2P — U Ea’ﬁ.
a la—B|>p



Theorem 2.1. Under the hypotheses of Theorem 1.3, there exist a > 1 and p > 0, such that asymptotically
almost surely, for a graph G sampled from G(n,A), the Gibbs distribution p satisfies:

e (554) < 0™ g (57).
Therefore, the Glauber dynamics is torpidly mizing.

Theorem 2.1, while interesting in its own right, provides us also with the necessary ingredients to carry
out Sly’s reduction. To prove Theorem 2.1, we use a second moment approach as in [23]. Specifically, for
G ~ G(n,A) we analyze the random variable Zg’ﬁ, where Zg’B = D pexas wg(o), for some well-suited

values of «, 8. Intuitively, the «, 8 should be selected so as to maximize the first moment of Zg’ﬁ . For
Theorem 2.1 to hold we need that the maximum occurs for o # . This is indeed true in the non-uniqueness
region and moreover there is an explicit connection with three specific Gibbs measures in the infinite tree
Ta. These Gibbs measures are extremal and are invariant under parity preserving transformations. We next
introduce the relevant notation here, deferring a slightly more thorough discussion to Section 3. For a more
complete account of extremality, we refer the reader to [11].

For every B, B2, A > 0 there exists a unique translation invariant Gibbs measure p* on Ta, known as
the free measure, whose marginal probability for the root p being assigned spin +1 is p* = p*(o,) where the
exponent denotes the boundary condition and in this case x refers to free boundary. In the non-uniqueness
region, there also exist two semi-translation invariant measures u™ and u~, corresponding to the all +1
and the all —1 boundary conditions, whose marginals for the root being assigned spin +1 we denote by
pT =ut(0o,), p~ = p (0,). These measures are obtained by conditioning on level 2¢ (resp. 2¢ + 1) of the
tree to be completely occupied and taking the weak limit as £ — co. In our context, the phase transition on
the infinite (A — 1)-ary tree Ta rooted at p will also be of interest. The uniqueness/non-uniqueness regions
for this slightly modified tree coincide with those of T A, albeit with different occupation probabilities for the
root in the analogous free and extremal measures, which we denote by ¢*, ¢*. Using monotonicity arguments,
it can easily be proved that p~ < p* < pT and ¢~ < ¢* < ¢™.

1
Lemma 2.2. For the distribution G(n,A), lim —logEg [Zg’ﬂ] is mazimized for:

n—o00 N

1. (o, B) = (p*,p*), whenever By, Ba, A are in the uniqueness region of the infinite tree Ta.
2. (o, B) = (pT,pT), whenever By, Ba, \ are in the non-uniqueness region of the infinite tree T .

Note that Lemma 2.2 already yields a weak form of a bimodality in the Gibbs distribution on random A-
regular graphs: in the non-uniqueness region, the configurations with the largest contribution are unbalanced
in expectation. Since Zg’ﬁ is typically exponential in n, Markov’s inequality implies an upper bound on the
number of balanced configurations, which holds with high probability over the choice G ~ G(n, A).

However, to get tight results, we need a strong form of this bimodality. To do this, we look more
carefully at the random variable Zg’ﬂ for (a, B) = (p*,pT). Note that if this variable is concentrated around

its expectation, Lemma 2.2 establishes that it dominates exponentially variables Zg”ﬁ " with (e, 8") —
(p*,pT)|| > ¢ where € can be made arbitrarily small for sufficiently large n. Hence, one obtains the required
bottleneck that is needed for the proof of Theorem 2.1. The torpid mixing of Glauber dynamics follows then
by a conductance argument given in [7].

In fact, the same idea yields something stronger: a typical configuration of the system will be from the
set X7 (roughly). Informally, this allows us to say that with high probability G behaves as a Boolean
gadget depending on the phase of a configuration, where the phase is the bipartition which has the largest
number of vertices assigned —1. Pasting G on the vertices of a graph H, it turns out that the partition
function of H is dominated by configurations where the phases of the gadgets correspond to a maximum
cut of H. Of course, the quantification of this nice idea requires serious effort, but this has already be done
in [26]. To hint why such a scheme succeeds, note for example that in the antiferromagnetic Ising model, a
ground state of the Gibbs distribution corresponds to a maximum cut. Thus, the reduction ensures that the
phase configurations induced by maximum cut partitions of the original graph H dominate exponentially
the partition function, and hence one can recover a maximum cut from an approximate sample from the
Gibbs distribution.



Let us now return to the technical core of the method, which requires analyzing the second moment of
Zg’ﬁ for (a, B) = (pT, pT). By symmetry, we may clearly focus on (a, 3) = (pT,p~). Pick two configurations
01,09 from the set AR (not necessarily distinet). The two most important variables here are the overlap
of the configurations o1, 0. Formally, let

3:? = {(0’1,02) |0’1,0'2 S EQ’B, |N,(O'1) ﬂN,(O'Q) ﬂV1| =n, |N7(01) ON,(JQ) ﬂ‘/2| = (571},

and Yg’é = Z(gl o2)Es wg(o1)wg(o2). We will study Yg’(s for (a, 8) = (p™,p~), so this is why we dropped
92 v,

the dependence on «, 3. Clearly, Eg [Yg’é] is the contribution of pairs of configurations in *# with overlap
v, n to the second moment Eg[(Z5")?).

In our case, for the second moment approach to succeed we need that the largest contribution to the
second moment comes from uncorrelated pairs of configurations. This is captured by the following condition.

1
Condition 2.3. For (o, 8) = (pT,p~), lim —logEg [Yg’é] is mazimized at v = o2,6 = 5.
n—,oo N,

Lemma 2.4. Under the hypotheses of Theorem 1.3, Condition 2.3 holds.

Lemma 2.5. For the antiferromagnetic Ising model with A =1, A = 3 and B in the non-uniqueness region,
Condition 2.3 holds.

Lemma 2.6. For the hard-core model, A = 3,4,5 and X in the non-uniqueness region, Condition 2.3 holds.

The innocuous statements of Lemmas 2.4, 2.5, and 2.6 are rather misleading. Namely proving that
uncorrelated pairs of random variables “dominate” the second moment is a standard complication of the
second moment approach in a variety of settings, see for example [1, 2, 23]. To highlight the technical
difficulties, the second moment typically has a number of extra other variables that need to be considered
and those are usually treated by sophisticated analysis arguments. We escape this paradigm in the following
sense: our arguments try to explain the success of the second moment by relating it to the intrinsic nature
of the problem at hand (in our context, uniqueness on the infinite tree). To stress the gains of such a
scheme, it underlies perhaps a more generic method to translate uniqueness proofs to similar second moment
arguments.

In the hard-core model, due to the hard constraints, only one extra variable (besides v, ) was needed
and it could be expressed explicitly in terms of v, d, so that, in fact, one had a 2-variable optimization. Even
with this seemingly simple setup and despite the variety and complexity of approaches appearing in [23],
[26] and [8], certain regions for A = 4,5 remained open. In the general 2-spin model the second moment is
more complex than in the hard-core model in the sense that the soft constraints cause the number of extra
variables to increase to nine. To make matters even worse, one cannot get rid of those extra variables in
some easy algebraic way, since such a scheme reduces to a sixth order polynomial equation in terms of +,d.
These obstacles are surmounted in the proof of Lemma 2.4 by a very clean argument: the analysis of the
second moment is reduced to a certain stable form of tree recursions on T a, allowing for a short inequality
argument.

After establishing Condition 2.3, one obtains that for (a,3) = (pT,pT) it holds that Eg[(Zg’ﬁ)g] ~

2 2
Eg[YS *P"]. At this point, we are in position to study the ratio Eg[(Z&?)2]/(Eg[Z&P])2. This is a technical
computation and requires an asymptotic tight approximation of sums by appropriate Gaussian integrals.
While the asymptotic value of the ratio is a constant, as in [23], the constant is greater than 1.

Lemma 2.7. When Condition 2.3 is true, for (a, B) = (p*,pT), it holds that
]Eg {(Zgﬁ)ﬂ
lim ——
n— o0 a,
(Bslze™)

where w is given by (4).

= (1-w?) 1A - 12

)

Remark 2.8. The formula given in the lemma is valid for the hard-core model as well (B = 0,Bs = 1),
agreeing with the statement of [23, Theorem 3.3].



This complication does not allow one to get high probability statements using the second moment method.
This is by now a standard scenario in the theory of random regular graphs and it can be dealt with by the
small graph conditioning method [31, 15]. The application of the method utilizes the moments’ analysis. In
our setting, the method explains the variance of the variables Zg’ﬁ by conditioning on the occurrence of a
cycle in a random A-regular graph. The consequence of applying the small graph conditioning method is
the following result.

Lemma 2.9. When Condition 2.3 is true, for (a, ) = (p™,pT), it holds asymptotically almost surely over
the graph G ~ G(n,A) that

1
280 > “EglZ&").
n

Using Lemmas 2.2 and 2.9, one can carry out the proof of Theorem 2.1 as in [23, Proof of Theorem 2.2]
(see also [8, Proofs of Theorems 2 and 3]). This remaining argument was sketched earlier in this section.

The outline of the rest of the paper is as follows. In Section 3 we derive certain properties for the infinite
tree which are used throughout the remainder of the paper. We then look at the first and second moments
in Section 4. In Section 5 we look at the optimization problems for the first and second moments and
prove Lemmas 2.2 and 2.4. In Section 6 we outline the proof of our inapproximability results based on Sly’s
reduction for the hard-core model.

In Section 7 we analyze the ratio of the second moment to the first moment squared for random A-regular
graphs and for the modified graph used in Sly’s reduction. We then apply the small graph conditioning
method in Section 8 to get asymptotically results which hold almost surely over the choice of the random
graph. Finally, in Section 9 we give the proofs of some remaining lemmas, including Lemmas 2.5 and 2.6.

3 Extremal Measures on the Infinite Tree for 2-Spin Models

In Section 2, we defined the measures p*, u* on Ta which will be of interest to us. In our context, the
phase transition on the infinite (A — 1)-ary tree Ta rooted at p will also be of interest. The uniqueness/non-
uniqueness regions for this slightly modified tree coincide with those of T, albeit with different occupation
probabilities for the root in the respective free and fixed boundary measures.

We denote by ft,4* the measures on Ta which are the analogues of the measures p*,u* on Ta,
respectively. Recall that we use 4+, — to denote the even and odd boundary conditions, and * for the free
boundary condition. We will denote by ¢+, ¢* the marginal probabilities of the root being assigned —1 in
each of these measures, i.e., ¢* = ¥ (0, = —1) and ¢* = [i*(0, = —1). Once again, it can easily be proved
that ¢~ < ¢* < q* using (anti)monotonicity arguments.

A well known and interesting property that the measures u® (and %) possess is that of extremality.
Namely, in the non-uniqueness region they cannot be written as nontrivial convex combinations of other
Gibbs measures. In this particular setting, this follows from (and can be interpreted as) the fact that the
even and odd boundaries force the maximal bias on the probability that the root p is assigned the spin —1
as the height of the tree goes to infinity; in other words, for every Gibbs measure p # p* on Ty, it holds
that p~ < p(o, = —1) < p*.

In this section, we state some further properties for the densities ¢=, ¢* and p*, p*, which we are going
to utilize throughout the text. Standard tree recursions for Gibbs measures (e.g., see [25]) establish that

) o a-1 o A-1
Y (el ek i _A<Bl'1—<1*+1> (1)
—_ gt T ) P * .

1—gq rt= + B2 l1—gq L+ B

. j: * .
We define separate expressions for ﬂjq, 137, ie.,

=+ — *
+_ 4 ~_ 4 ._ 4 5
O =ity @ =it @=iio (2)

The following lemma summarizes the properties of the occupation densities ¢+, ¢~, ¢* which we are going to
utilize. Its rather folklore proof is a straightforward analysis of appropriate tree recursions and is omitted.



Lemma 3.1. For A > 3 and By, Ba, A > 0, consider the system of equations
roa (B )T (B y )
y+ Bo ’ z + Bo ’
with x,y > 0.
1. In the uniqueness region, the only solution to (3) is (Q*, Q).

2. In the non-uniqueness region, (3) has exactly three solutions which are given by (Q*, Q) and (Q*, Q™).
It holds that Q— < Q* < Q™.

Proof. ! O

We also define the following quantities w, w* which will emerge throughout the paper (and will be
motivated shortly afterwards):

" (1-B1B2)°Q" Q" e (1= BiB:)*(Q)? @)
L (B4 Q7)(Ba+ QY1+ BiQ7)(1+ BaQF)’ L (Ba Q)2 (1+ B1QY)*

Note that w* is obtained from w after identifying Q* with Q*. The following lemma for w, w* will be crucial
to prove some optimality conditions required to establish Lemma 2.2 and Condition 2.3. Its proof is given
in Section 9.1.

Lemma 3.2. For (By, Ba, \) in the non-uniqueness region, it holds that
(A—1)P2w<1<(A-1)>2w

Let us explain the mysterious looking inequality in Lemma 3.2. While not obvious, it is related with the
two-step recurrence on the infinite tree Ta. The two step-recurrence is obtained by the composition of two
successive one step recurrences. In the non-uniqueness region, the fixed points of the two step recurrence are
exactly ¢, ¢* (this is basically Lemma 3.1). The inequality in Lemma 3.2 establishes, after some calculations,
that the fixed point ¢ (resp. ¢™) is an attractor of the two step recurrence in 4% (resp. ji~), while the fixed
point ¢* is repulsive. More specifically, the derivative of the two step function at ¢& is equal to (A — 1)%w,
and similarly at ¢* is equal to (A — 1)2w*. This property will be used to show that the measures 4T satisfy
a strong form of non-reconstruction with exponential decay of correlation. We should also note that the
analysis in [25] (see also [18]) establishes the following criterion for uniqueness, which we reformulate for our
purposes: uniqueness holds on Ta iff (A —1)2w* < 1.

Finally, let us translate the above to obtain a handle on p*, p*. Using a slight modification of the tree
recursions in TA, one obtains that

. .
p* ¢ (BTl p* q" (Bl gt 1)

()

L—pt  1-¢* | {2 +B L+ B,

Using (2) and (5), an easy calculation gives

+ Q*(1 + B,QF)
B+ QT+ Q +BiQTQ

P (6)
Equation (6) will prove to be very useful to simplify seemingly intricate calculations.

For the case of the Ising model with zero external field (By = By = B, A = 1), it holds that p* +p~ =
qt +q~ =1, p* = ¢* = 1/2. These properties may be proved easily using the symmetries of the model.
Namely, observe that if (x,y) satisfy (3) then so do (1/y,1/x). By items 1 and 2 of Lemma 3.1, this implies
that ¢t +¢~ =1 and ¢* = 1/2. By (5), it also follows that p™ +p~ =1, p* = 1/2.

1= Add a pointer to the proof. [17] or [18]? —Eric



4 Moment Analysis

In this section, we give expressions for Eg [Zg’ﬁ} , Eg [Yg’d} and then study the asymptotics of % log Eg [Zg’ﬂ] ,
6
11og Eg[Y2?].

4.1 First Moment
The first moment of Zg’ﬁ is given by

A

E [ZQ’B] _ )\n(a+ﬂ) n n Z (‘O;Z) (Eg__(g:) BénB(l_O‘_B-HS)” (7)
G 4G an Bn s (ﬁnn) 1 2 .

Ignoring the contribution of the external field A, the terms outside the sum count |Eg’ﬂ | . The sum gives
the expected contribution to wg (o) (for o € Eg’ﬁ ) from a single matching, where dn is the number of edges
between N_(o)NV; and N_(0)NVs in a single matching. The weight of o for a single matching depends only
on én and is equal to Bf"Bél_a_B+6)". The fraction in the sum is the probability that there are exactly dn
edges from N_(c) NV} to N_(o) N Va. Since the matchings are chosen independently, the exponentiation to
the power A gives the expected contribution of o € Eg’ﬁ to the partition function for A matchings. Finally,
the A term in the beginning accounts for the contribution of the external field for o € ZaG’ﬁ .

A different way to arrive at a slightly different formulation for the first moment follows. Here, we introduce
some redundant variables at the cost of introducing some complexity of the presentation, but underlying a
general approach to treat such expressions.

Observe that the sets N~ (o) NVy, NT(o) N V; form a partition of Vi and similarly for V5. Thus for a
perfect matching let x;;, (1 < 4,5 < 2) denote the number of edges having their endpoints in partition ¢ of
V1 and in partition j of V. Note that the x;; must satisfy

T11 + T2 = Q, T11 + w21 = B,
To1+ T =1—q, Ti2+Tn=1-3, (8)

The first moment may be written as

an (1—a)n) [ Bn (1-B8)n A
]Eg [Zg’ﬁ] _ )\(a—i-B)n (ann) < n > (Z (J:lln)( ra21mn )n(’tlln)( 21N )BfllnB;:QQn) . (9)

n ( )
B X x11M,T12M,T21M,T22M

In the above sum, we denote by X the z;; which satisfy (8). Note that the expressions (7) and (9) are
completely equivalent after identifying 6 with z1; and using (8) to express the variables 13, Z21, 222 in terms
of X11.-

4.2 Second Moment

We continue with the ideas presented in Section 4.1, to get an expression for Eg [YG’(S]. Recall that for the

formulation of the second moment o and (8 are fixed, and hence suppressed from the notation. Now there
are four induced parts by o1,02 on each Vi and V5. Let yn,dn stand for the number of vertices in V7 and
V2 whose spin is —1 in both o1, 02 and y;;n the number of edges incident with endpoints in partition ¢ of V3
and partition j of V5 in a single matching. For ease of exposition, define

LIZ’Ya L2:L3:CY_% L4:1_2a+75
Ri =6, Ry=R3=0p-90, Ry=1-28+0.



In the same spirit with expression (9) for the first moment, we have that

= ()RR

4 4
<ZH< DI ) G )
Yi1 T, Yi2l, Yi31, YiaN Y1571, Y251, Y351, Yain Y111, Y127, . -, YaaM

A
~ B(2y11 +y12+y13+y21+y22+ys1 +y33)nB(y22 +Y24+y33+ysa+yaz+yas +2y44)n)
1 2

In the above sum, we denote by Y the y;; which satisfy

> Y =1Li, fori=1,....4
Youvij=R;, forj=1,...,4 (11)
Yyij = 0.

The interpretation of formula (10) should be clear: ignoring the external field, the first line accounts for

|E°"ﬂ [, a term in the sum accounts for the weight of a matching specified by the cardinalities Y (last line)
as well as the probability of such a matching occurring (middle line).

4.3 Asymptotics of the Logarithms of the Moments

We next turn to finding the asymptotics of %log Eg [Zg’ﬁ], %logEg [Yg’é]. The asymptotic order of the
sums in (9) and (10) are dominated by their maximum terms. For the sole purpose of having a unifying
treatment for soft and hard constrained 2-spin models, here and in the rest of the paper, we adopt the usual
conventions that In0 = —oo and 0In0 = 0. Standard application of Stirling’s approximation yields for the
first moment:

nlgr;o %logEg [Zg’ﬁ] = m)zgx@l(m@X), (12)
where  ®y(a, 8,X) = (a+ ) InA + (A = 1) fi(a, B) + Ag1(X)

file,B) =alna+(1—a)ln(l—a)+ Snf+ (1 —5)In(1 —75)
91(X) := (z11In By + 292 In By) — Zi,jwij Ina;;.

And for the second moment:

lim — logEg [YW’ ] = max ®2(v,6,Y), (13)

n—oo N

where  ®5(7,0,Y) :=2(a+ 8)In A+ (A —1)fa(7,d) + Aga(Y)

fo(7,0) :==2(a —y)In(a—7) +yIny + (1 — 2a + ) In(1 — 2ac + )+
2(8 — 8)In(B — 8) + 6106 + (1 — 28 + 8) In(1 — 23 + 6)

92(Y) := (2y11 + Y12 + Y13 + Y21 + Y22 + Y31 + y33) In By
+ (Y22 + Y24 + Y33 + Y34 + Yaz + yaz + 2yaa) M Bo — 37, yis Iny;;.

Recall that we are going to study the second moment for specific values of a, 3, namely (a, ) = (p*, pT),
so this is why we dropped the dependence of the functions @5, fo on «, 5. The functions g1, go are defined
on the regions (8), (11) respectively. For fixed «, 3,7,0, they are strictly concave over the convex regions
on which they are defined and hence they have a unique maximum, so this also the case for the functions
&, 5. The limits (12) and (13) can thus be justified using the standard Laplace method (see for example
[4, Chapter 4]).

5 Finding the Maxima
In this section, we use the information obtained in Section 4.3 to establish Lemmas 2.2 and 2.4. The proofs

for Lemmas 2.5 and 2.6 are given in Sections 9.5 and 9.6 respectively, see also Section 5.4 for an overview.
These proofs are based on the approach given in this section.
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5.1 Optimizing Entropy Distributions

By the limits (12) and (13), to establish Lemmas 2.2 and 2.4 (and 2.5, 2.6 as well), it suffices to study the
maxima of the functions

o1 (a, B) := m}%x D1 (a, 8,X) and ¢a(7,9) := m&x Dy(7,0,Y).

A small abstraction allows us to treat the two functions in a unifying way.

Namely, observe that ¢, ¢ have the form ¢(u,v) = maxgz ®(u,v,Z), where & can be decomposed
as ®(u,v,Z) = f(u,v) + g(Z), for some functions f,g and Z stands for mn non-negative variables Z;;,
i=1,...,m,j=1,...,n2 Thus in the context of ¢; (resp. ¢2), u,v,Z correspond to a, 3, X (resp. 7v,5,Y).
Moreover, Z satisfies some prescribed marginals, i.e.,

>Zij =cai(u), > Ziy = Bi(v), Zij =0, (14)

for some functions «;(u) and S3;(v), which satisfy >, ai(u) = >_; 8;(v) = 1. In this section, we will only
consider u,v such that o;(u) # 0 # B;(v) for all ¢, j, since the remaining cases correspond to boundary
conditions in our setup and these are treated more easily in the specific instance of the maximization (see
the relevant Lemmas 5.4 and 5.7). Finally, the function g(Z) is an entropy-like function and has the form

9(Z) =32, > (ZijIn My; — ZijIn Zy) (15)

where M € R™*™ is a matrix with non-negative entries.

We will use another interpretation of the function g(Z), which will be handy when we perform integrations:
let ZF denote the variables Z;; fori = 1,...,m—1,j = 1,...,n—1. Using the equations in (14), we may write
g(Z) as a function of the variables Zf. Note that the region (14) must be adjusted to account for the non-
negativity of the substituted variables. Other than this, the “new” function has exactly the same behaviour
as g(Z) but in a full-dimensional space. Thus we will also think of g(Z) as a function of the variables Zf
where the Z;; with ¢ = m or j = n are just shorthands for the expressions of these variables when substituted
by the equations in (14). We will refer to this reformulation as the full-dimensional representation of g(Z).
We define similarly the full-dimensional representation of ®(u,v,Z).

It is immediate to see that g(Z) is strictly concave in the convex region (14), hence it attains its maximum
over the region at a unique point. A tedious but straightforward optimization of g(Z) using Lagrange
multipliers, yields:

Lemma 5.1. Fiz u,v such that a;(u) # 0 # B;(v) for alli,j. Let Z* = argmaxz g(Z) (the mazimum taken
over the region (14)). Then

Z;j = MiniCj, (16)
where R; and C; are positive real numbers, which satisfy
Ri ZMiJ‘Cj = Q4 and Cj ZMURZ = Bj- (17)
j i

Moreover, the full-dimensional representation of g(Z) decays quadratically in a sufficiently small ball around
Zr.

The proof of Lemma 5.1 is given in Section 9.2. It is relevant to point out that while the values of Z7;
are unique in the region (14), the values of R;, C; which satisfy (17) are not unique since a positive solution
{{R:}:,{C;};} of (17) gives rise to a positive solution {{tR;};,{C;/t};} for arbitrary ¢ > 0. Modulo this
mapping, the uniqueness of Z;; easily implies that the positive R;, C; which satisfy (17) are otherwise unique.

Plugging (16) in g(Z), we obtain

mzaxg(Z) = =222 ;Mi;R;C; In(R;C;) := g™ (u,v). (18)

In our setup, it will be hard in general to solve for the R;, C;, so that we need to study 86%7 % using

implicit differentiation. The following lemma will be very useful.

2In all the applications of the arguments in this section, we will have m = n. The slightly more general setting considered
here (which allows m # n) is not crucial but the arguments extend to this setting without any additional effort.

11



Lemma 5.2. For g* = maxg g(Z), we have

99" _ Voo g 99 985
5 ——Zy:ln(Rl) 5 and 5 Xj:ln(C’]) .

In particular,

of+g7) 0 da; | Of+g) D 08;
7(10829 ) _ a—i gln(Ri)gz ang W9 _0F 72111(0]-)&.

where the R;,C; are positive solutions of (17).

The proof of Lemma 5.2 is given in Section 9.2.

5.2 The Logarithm of the First Moment - Maximum

In this section, we prove Lemma 2.2. As observed in Sections 4.3 and 5.1, it suffices to study the maxima
of ¢1(a, 8). Lemma 2.2 is immediately implied by the following lemmas.

Lemma 5.3. The only critical points of ¢1(a, B) are:
1. (o, B) = (p%,pT) and (o, B) = (p*,p*), when By, By, X lie in the non-uniqueness region.
2. (a, B) = (p*,p*), when By, Ba, A lie in the uniqueness region.
Lemma 5.4. The function ¢1(a, 8) does not have any local mazimum on the boundary of the region
{(a,p)J0<a<1, 0<p <1}
Lemma 5.5. Let X* = argmaxx ®;(p*,p~,X) and X° = arg maxx ®(p*, p*, X).

1. When By, Ba, \ lie in the non-uniqueness region, the function ®1(a, 8,X) has a local mazimum at the
point (p*,p~,X*) and a saddle point at (p*,p*,X°).

2. When By, By, A lie in the uniqueness region, the function ®1(«, 8,X) has a local mazimum at (p*, p*, X°).

We defer the proofs of Lemmas 5.4 and 5.5 to Section 9.3. We give the more interesting proof of
Lemma 5.3.

Proof of Lemma 5.3. We apply Lemma 5.2 with

Z+ X, u+a, v 0, a1a a1l—apf <, Bo—1—0,
f(—(a—&—ﬁ)lnA—i—(A—l)fh g(—Agl

(B 1

u(B 1)

Lemma 5.2 gives that the critical points of maxx ®1(c, 8, X) must satisfy
06, o \ A1 Ry A
—— =In(A — = 1
oo ( <1 — a) Ry 0 (19)
061 BN (G
— =In|(\ — — = 2
% ( (%) (&) )~ (20)

Ri(B1Cy + Cs) =« C1(B1R1 + R2) = 8, (21)
RQ(Cl -+ BQCQ) =1-aq, CQ(Rl -+ BQRQ) =1- ﬂ

The matrix M is given by

where
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For r = Ry /Rs and ¢ = C/Cy we have

A-1
BlC+1 Q 1+1/(A71) 1/(A71) B1C+1
Tc—&—Bg 1—a (1/2) " ¢+ By ’

BlT‘ +1 ﬂ 1+1/(A=1) 1 _ BlT' +1 A-l
= = NV ETD = =) :
C’I“—FBQ l—ﬁ ¢ (/) ¢ ’I“—|—BQ

The right hand side equations are exactly the equations (3) and in light of Lemma 3.1 it must be the case

+ .
that in the non-uniqueness region either that r = 4=, c = % orr=c= yL-. By (6), we hence obtain
that the critical points for the first moment in the non-uniqueness region are given by (o, 3) = (p*,pT) or
(o, B) = (p*,p*). Similarly for the uniqueness region. O

5.3 The Logarithm of the Second Moment - Maximum

In this section, we prove Lemma 2.4. As established in Sections 4.3 and 5.1, it suffices to study the maxima
of ¢2(7,9). Lemma 2.4 is immediately implied by the following lemmas.

Lemma 5.6. Under the hypotheses of Theorem 1.3, for (o, B) = (p*,pT), the only critical points of ¢z(7y, )
satisfy v = o2, § = B2.

Lemma 5.7. For (a, ) = (p*,pT), the function ¢o(7y,8) does not have any local maximum on the boundary
of the region
{(1,0)| 720, a=7>0, 1=2a+7>0,6>0, B-5>0, 1 =28+5>0}.

Lemma 5.8. For (o, ) = (p*,p7), let Y* = argmaxy ®2(a?, 32, Y). The function ®2(v,d,Y) has a local
mazimum at (a2, 32, Y*).

The proofs of Lemmas 5.7 and 5.8 are valid for all settings of By, B3, so that to prove Lemmas 2.5 and 2.6,
one only needs to obtain the analogues of Lemma 5.6 in the respective settings of By, Ba. The proofs of these
analogs are given in Sections 9.5 and 9.6, see also Section 5.4. We defer the proofs of Lemmas 5.7 and 5.8
to Section 9.4 and give here the more interesting proof of Lemma 5.6.

Proof of Lemma 5.6. We apply once more Lemma 5.2 with
Z+—Y, u+v, v, a1+ aa=aza—7v, ag+1—2a+7y
Bi<7, Po=P3 B—0 Ba1-28+6, f« (A=1)fa, g< Aga.

The matrix M is given by

B? B B 1
By BB 1 By
By 1 B1By; By
1 By By B?

We obtain that the critical points of maxy ®2(7,d,Y) must satisfy

wen () (RR)) - 2

% _y, ((W) (gfgj)j o 3

where the R;, C; satisfy the following equations (symbol o denotes the Hadamard product).

M =

Ry Cq 0% o R, 5

R2 02 o a—7y 02 RQ o ﬂ -0

mo|eM| o] = o | oM | = s_s | @
Ry Cy 1-2a+7vy Cy Ry 1—-28+56

We will write out an explicit form of the equations after establishing the following claim.
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Claim 5.9. It holds that Ry = R3 and Cy = Cj5.

Proof of Claim 5.9. Observe that the matrix M remains invariant upon interchanging its 2nd,3rd rows and
2nd,3rd columns, i.e.,

(Rl7 Rs, R3, Ry, C1,C5, Cs, C4) satisfy (24) = (R1, R3, Ry, Ry, C1,C3,Co, 04) satisfy (24).
Since g2(Y) is strictly concave, this yields the claim. O

The rest of the proof will work as follows: as in the first moment, we first do some manipulations with
the equations so that we arrive to a nice form. This form coincides with an inequality version of the tree
equations (3) for the ferromagnetic Ising model without external field, which can be analyzed easily. Let us
begin by using Claim 5.9, to write the equalities (24) as

Ry (B}Cy +2B,Cs + Cy) =, Ci(BiRy +2B1Ry + Ry) = 6,
Ro(B1Cy + (B1B2 + 1)Cy + BoCy) = a — 7, Cy(B1Ry + (B1B2 + 1)Ry + BaRy) = B — 6, (25)
Ry(C1 +2ByCy + B2Cy) =1 — 20+, Cy(Ry +2BoRy + B2Ry) =1 — 28+ 4.
992 _y <w12a+¢vﬁl(zﬁ )A o (26)
on (—7)? Ry Ry ’
90s _ (302818 C3 N\ _ | 27
a5 (8 —9)2 C1Cy o

We now set 11 = Ry/Rs,74 = Ry/Ro,¢c1 = C1/Cs,¢q4 = Cy/Cs. After dividing the appropriate pairs of
equations in (25), we obtain

Y Bicy +(BlBQ+1)+BQC4 , 1-2a+~v Bica +(BlBQ+1)+BQC4
. 4 = .

= 28
& o —7 B?c; + 2By + ¢4 ’ a—ry ¢1+ 2By + B3ey ’ (28)
- (S .Blrl+(B1B2+1)+BQT4 c _1—2ﬁ+5.BlT1+(B1B2+1)+BQ’I"4 (29)
1_5—5 B%T1+QB1+T4 4T B—9 T1+QBQ+B§’I“4 )
Equations (26) and (27) become
A-1 A-1
A (1=2a+7) A (3(1-28+0)
— = ) 30
= (L) e = (U 0
Using the identity
(Bir1 +2B1 + 74)(r1 + 2By + Biry) = (Bir1 + (BiBy + 1) + Bara)® + (1 — BiBa)*(riry — 1).
Multiplying the equations in (28), we obtain
1-2 B BB 1 B 2
piry = YA = 200+7) (Bic1 + (BiBs +1) 4 Bacy) (31)

(a — 7)2 (B1C1 + (BlBQ + 1) + BQC4)2 + (1 — 3132)2(0104 — 1)'

It will be convenient at this point to work with d = A — 1. We plug the first equation in (30) into (31),
yielding

(]. — 3132)2(0164 — 1)

1/d_1: (1_BIB2)2(7‘1T4_]—)
(Bic1 + (B1Bs + 1) + Bacy

1d 1 _
T -1= :
(rare) (Bir1 4+ (B1B2 + 1) + Baryg)?

)2 ) (0164) (32)

The second equality in (32) follows by a completely symmetric argument for ¢;, c4. Observe that (32) implies
that one of the following three cases can hold.

Casel:riry=ciecu =1, CASEIL:ryry > 1,c1c4 > 1, CASE Il :riry < 1,c104 < 1.
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CasE I reduces to v = o2, § = 32 by (30). Thus we may focus on CASES 11 and ITI. We further restrict our
attention to CASE II, with CASE III being completely analogous. Use the AM-GM inequalities Bicy+Bacy >

2v/B1Bscicy, Biry + Baory > 24/ B1Bsriry to obtain
(]. — 3132)2(0104 — 1)
(BiBa +1+2VBiBycica)”

It is straightforward to verify the identity

(]. — BlBg)g(T1T4 — ].)
(BiBa +1+2VBiByrira)’

(rirg)/? =1 <

(creq)V/d—1<

2 2
<B1B2 + 1 + 22\/ B1B2> + (1 — B1B2)2(22 — 1) = ((1 + BlBQ)Z + 2\/ BlBg) .

Set x = /r174, y = \/c1¢4. Using the identity with z = z,y and taking square roots, we obtain

xl/d < (1+BlBQ)y+2\/ BlBQ 1/d < (1+BlBg).’E+2\/BlB2

) < . 33
= 9V/BiBay + BB+ 1 " 9VB1Bax + BiBa + 1 (33)
Using the substitution B’ = (1 + By Bsy)/2+/B1 Bs, this can be rewritten in the form

Jac By+l o g Batl (34)

=y Y =t

The astute reader will immediately realize the analogy of (34) with the tree equations (3) for the Ising model
without external field. Moreover, since B’ > 1 we are in the case of the ferromagnetic Ising model. For

the ferromagnetic Ising model on the infinite tree Ty, 1, we have uniqueness when 1 < B < 1. Hence

1
d—1
intuitively the lemma holds when B’ < %. However, in (34) we have an inequality version of the tree
recursions (3) and therefore a bit more work is required.
In our setting, we obtain that (34) cannot hold when x > 1,y > 1. To see this, multiply the inequalities
in (34) to obtain
sy < Bz+1 By+1
~T+B  y+ B
Note that (35) is reversed in CASE III. The following lemma implies that (35) cannot hold in CAsE II, and
similarly for the reverse inequality (35) in CASE III.

(35)

B'z+1

oy T The

Lemma 5.10. Let d > 2. When B’ < 1/B.(T441) = &1, for z > 1 it holds that z'/¢ >

inequality is reversed for z < 1.

We give the proof of Lemma 5.10 after observing that B’ < % reduces to /BBy > gﬁ. This
O

concludes the proof of Lemma 5.6.

Proof of Lemma 5.10. The case z < 1 reduces to the case z > 1 using the inversion z + 1/z. Thus we focus
on proving the Lemma for z > 1. Let f(w) := w?*! — B'w? + B'w — 1. The lemma reduces to proving
f(w) > 0 when w > 1 (under the substitution w = 2'/?). We have

f'(w) = (d+ Dw? — dB'w?! 4+ B’ (36)
f(w) =dw?((d+ Dw — (d — 1)B). (37)
The assumptions imply that (d + 1) — (d — 1)B’ > 0. Hence, when w > 1, we have f”(w) > f”(1). Note
that f”(1) > 0 only if (d+1) — (d —1)B’ > 0. Thus, f”(w) is strictly positive when w > 1 and hence f'(w)
is strictly increasing. It follows that for w > 1, we have f'(w) > f’(1) and
ff()y=(d+1)—(d—1)B">0.

Thus, f is strictly increasing for w > 1, yielding f(w) > f(1) = 0. O
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5.4 Some Remarks

Here we give the idea behind the arguments establishing Lemmas 2.5 and 2.6. As observed in Section 5.3,
these lemmas boil down to proving that, for (a,3) = (p*,p~), the only critical point of ¢(7,d) is at
(7,6) = (a2, B?) under the respective hypotheses.

Our point of departure is once again the equations in (32), albeit we proceed with a more thorough
analysis. Looking at the argument for the case g; < /B1Bj, the point of the proof which is subject to
tighter analysis is the use of the AM-GM inequalities. These are weak if the ratios 71 /74, ¢1/cq are much
bigger than Bs/B;. In Section 9.5, we turn this weakness into our favor. Namely, for the antiferromagnetic

Ising model without external field, in the region 0 < B < g:, the densities p* are heavily biased towards

1 and O respectively, and this reflects at the values of r1,74,c1,c4. This observation can be turned into
an elementary proof of Lemma 2.5. For the proof of Lemma 2.6, it is easier to get an explicit handle on
the values p* (and thus on the bias of the r;,¢;), which can be used to analyze the equations (32) (see
Section 9.6).

Further, let us make some small minor observations. The reader may have noticed that the proof of
Lemma 5.6 applies in a more general setup than the one stated in Condition 2.3. Namely, in the region

vV B1By > ‘\gﬁ, Lemma 5.6 holds for all values of «, 8 such that 1 > «,8 > 0 and not just for (o, 8) =

(p*,pT) (note, this range of By, By covers the whole uniqueness region even with external field). It is thus
conceivable that, when /By By > gﬁ, the bound on the partition function Zg’ﬂ in Lemma 2.9 holds for
1> a,B > 0 (we do not attempt to show a more general version of Lemma 2.9 in this paper since we are

only interested in the values of («, 8) which maximize Eg [Zg’B D-

6 NP-Hardness Results

In this section, we give the proofs for our NP-hardness results. We will prove the following theorem, which
allows us to prove Theorems 1.1, 1.2, 1.3.

Theorem 6.1. For a given A, assume that (By, B2, \) lie in the non-uniqueness region. Moreover, assume
that Condition 2.8 holds. Then, unless NP= RP, there is no FPRAS for the partition function of the 2-spin
model with parameters By, Bo, X in graphs with mazimum degree /.

With Theorem 6.1 at hand, it is straightforward to prove Theorems 1.1, 1.2, 1.3.

Proofs of Theorems 1.1, 1.2, 1.3. Theorem 1.3 follows immediately from Lemma 2.4 and Theorem 6.1. The-
orem 1.1 was known to hold for A =3 and A > 6 ([26], [8]). Lemma 2.6 in combination with Theorem 6.1
prove the cases A = 4,5 as well.

We now prove Theorem 1.2. In the case of Ising model with no external field, note that Lemma 2.4 and
Theorem 6.1 give hardness for A > 3 when

Vd—1 d—1
< B< —— whered =A —1. 38
Vd+1 "~ d+1 (38)
Vd—1

The theorem will be proved once we show that this can be extended to the region 0 < B < I Observe
that hardness for B, A gives hardness for B, A 4+ 1. It is easy to check that for d > 2, it holds that

\/d+1—1<d71< d
Viti+l d+l - dt2

so that the intervals corresponding to A and A + 1 are overlapping for A > 3. Thus it suffices to check NP

hardness for d =2 and 0 < B < gﬁ. This follows from Lemma 2.5 and Theorem 6.1, thus completing the

proof. O

We thus focus on proving Theorem 6.1. Sly’s reduction [26], while presented for the particular case of the
hard-core model, is general enough to cover general 2-spin models. The only part in Sly’s reduction which
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needs modifications is in establishing the properties of the gadget he uses. Let us first describe the gadget
used in [26].

The construction of the gadget has two parameters 0 < 6,1 < 1/8. Let k := (A — 1)l91°8a—17] and
0= 2[% loga ;7| and let m’ := k(A — 1)°. Note that m’ = o(n'/*). The gadget is constructed in two
steps: first, a random bipartite graph G with n + m’ vertices on each side is constructed. The two sides
of the graph will be labelled with +,—. For s € {4, —}, let the vertices on the s-side be W, U U, where
|[Ws| = n and |Us| = m/. The edges of the graph are the union of A — 1 uniformly random perfect matchings
between W, UU, and W_UU_, together with a uniformly random perfect matching between W and W_.
Thus, in the resulting random graph G , the vertices in W := W, U W_ have degree A and the vertices in
U := U, UU_ have degree A — 1. We denote the graph distribution defined by this construction as G.

The second part of the construction appends complete trees of depth ¢ to G in the following manner. For
s € {4, —}, partition the vertices of U, into k groups of (A — 1)¢ vertices. For each group we create a new
(A — 1)-ary tree of even depth ¢ (where ¢ is an even integer as specified earlier). The leaves of this tree are
the group of vertices in U, the other vertices of the tree are new. After the addition of these 2k trees to G
the vertices of U, have degree A; in fact, all vertices in this new graph have degree A except for the roots of
the trees which have degree A — 1. Let R, (respectively, R_) denote the roots of those trees whose leaves
are a subset of Uy (U_). Let R := Ry U R_. Informally, the addition of the trees makes it easier to prove
stronger concentration properties for the spins of the vertices with degree A — 1 (which are now the roots of
the trees).

Analogously to [26], for a configuration o on H, the phase Y (o) of o is defined to be + if the number of
vertices assigned —1 in W, is greater than the number of vertices assigned —1 in W_, otherwise Y (o) = —.
In other words, the phase Y (o) of a configuration o simply points to the set between W, W_ with the
greatest number of vertices assigned —1 in o.

The properties of Sly’s gadget are stated in the following lemma (proved in Section 6.3). We use the
following notation: for a configuration ¢ on H, or denotes the restriction of o to vertices in R. Moreover,
for a spin s € {—1,+1}, 071(s) denotes the vertices assigned the spin s.

Lemma 6.2 (Analogue of [26, Theorem 2.1]). For a given A, assume that (By, B2, \) lie in the non-
uniqueness region of the infinite tree Tan. Moreover, assume that Condition 2.3 holds. There exist constants
0(A, By, Ba, \), (A, By, Ba, \) > 0 such that for all sufficiently large n the graph H satisfies with probability
1 —o0,(1) the following:

1. The two phases occur with roughly equal probability, i.e., for i € {+,—}, we have

pr (Y (o) =1) >

S|

2. Conditioned on the phase i € {+,—}, the spins of vertices in R are approzimately independent, that
18,
pi(or =n1Y (o) =)
Qr(n)

where Q% is the following product distribution on configurations n: Ry U R_ — {£1}:

)

max — 1‘ < n=20
ne{—1,+1} 1

. 1, i1 PN B it )
Q}c(n):(q’)w (1)QR+|(1_q)\77 (+1)ﬁR+|(q )lﬁ (-DNR |(1—q )\77 (+DNR-|

Recall that for i € {+,—}, ¢' is the probability that the root of the infinite (A — 1)-ary tree Ta is assigned
the spin —1 in the extremal measure i7 (see Section 3).

We now describe briefly how the required property of H is established in [26]. This is done in two steps:

1. First prove that in the graph G, conditioned on the phase i € {4, —}, the spins of the vertices in U are
asymptotically (jointly) distributed as a product distribution Q%; on {—1,+1}Y. The latter distribution
is obtained by replacing R with U in the definition of Q% in Lemma 6.2. Roughly, this can be obtained
as follows from what we have seen so far: in Section 2 we showed that for a random A-regular bipartite
graph, with high probability over the choice of the graph, in the Gibbs distribution the total weight of
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configurations from the set »P"P" dominate exponentially over the rest. An analogous phenomenon

occurs for a graph G ~ G, which allows to quantify the aforementioned behavior, see Section 6.1 for
more details.

2. Translate the results to R. This is accomplished in a crafty way in [26]: the product measures Q}] on
{—1,+1}Y are analogous to the even and odd boundaries in the infinite (A — 1)-ary tree, providing
for an elegant translation of the results (see the proof of the second part of Lemma 6.2 for more
details). Moreover, the extremality of the measures implies that the roots of the trees, conditioned
on the phase, are strongly concentrated around their expected value. The latter part follows after
studying non-reconstruction in the extremal measures and proving that the correlation of the spins of
the vertices in R to the spins of the vertices in U decays doubly exponentially in ¢, see Section 6.2.
Crucially, this allows to bound the distance between the (true) distribution of the spins of the vertices
in R (conditioned on the phase i) and the product distribution Q% by an inverse polynomial function
of n.

In Section 6.1, we give the lemmas in [26] which require adjustment in the 2-spin model. Their proofs follow
the same way as in [26], by comparing the quantities in the graph distribution G with those in the distribution
G. In Section 6.2, we describe the non-reconstruction results that Sly uses. Finally, in Section 6.3, we give
the proof of Lemma 6.2 and conclude Theorem 6.1, checking that Sly’s arguments go through in our setting
as well.

6.1 The Partition Function for Graphs Sampled from G

In this section, we give an outline of the lemmas which are needed to extend Sly’s reduction for general
2-spin models. L

Let 1 be an assignment of spins to U, i.e., n € {—1,+1}V. For a graph G ~ G, let Z%’ﬁ(n) be the partition
function over configurations which agree with n on U, i.e., Z%’B (n) is the total weight of configurations in
o € {—1,+1}V(© subject to |[N_(0) N Wy| = an, [IN_(c) N W_| = Bn and oy = 7.

Denote by n;" the number of vertices in U, which are assigned spin +1 and let ; = m/ —n;" (the number

of vertices in U, that are assigned spin —1). Define similarly 775Ir ,m, for U_. We have the following analogue
of [26, Lemma 3.1].

Lemma 6.3. For any o, 3 and all n € {—1,+1}Y we have

o8 - + = + A—1
Eo% WL 4o ( ot (- oj? PR 0L A" . BSM’;> i
Eg[Z5"] (0 — ) (1 —a— B+ z*) ~1a (8 — %)

where x* is the (unique) non-negative solution of the equation BiBa(a — z)(8 —z) =2(1—a -+ z). In
particular, when (o, B) = (p¥,p~), it holds that

Eg[22" (n)] o

_ o Y (1 — g ()72 (1 — g )™
EglZ5"] =1+ (1))(1_q+)m/(1_q,)m/(Q) (T=g")"(g)" (1—q7)", (39)

where

oo (@) )“”m', (10)

By + QT+ Q™ + B1QTQ~
The proof of Lemma 6.3 is given in Section 7.2.1. Seeking high probability lower bounds on Zg’ﬁ (n), we
study the second moment of Z%’ﬂ (n).

Lemma 6.4 (analogue of Lemma 3.5 in [26]). When Condition 2.3 is true, for (o, ) = (p*,p~) and all
n € {~1,+1}Y we have

Ed(z%ﬁ(”))z] — )2 1+B,Q ! o 1+ B9\ 21
i curoer((ETE) ) (ave) ) @
where Q~, Q" are given by (2) and C* is given by (40).
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The proof of Lemma 6.4 is given in Section 7.2.2. Once again, it turns out that the second moment method
fails to give high probability bounds, as is captured by the following lemma.

Lemma 6.5. When Condition 2.3 is true, for (o, 3) = (p™,p~) it holds that

i ZE17@)°]

n—00 = (1 o w2)7(A71)/2(1 - (A - 1)20‘}2)71/27
(Bglze ()

where w is given by (4).

The proof of Lemma 6.5 is given in Section 7.2.3. We then apply the small graph conditioning method to
obtain the following analogue of [26, Lemma 3.9].

Lemma 6.6. For A > 3, suppose that for By, Ba, A in the non-uniqueness region, Condition 2.3 is true.
Then, for (a,8) = (p*,p™), asymptotically almost surely over the choice of the graph G ~ G, for n €
{—=1,4+1}Y, it holds that

o,
Zz"(n) >

The proof of Lemma 6.6 is given in Section 8.2.

6.2 The Reconstruction Problem in the Extremal Measures

The final ingredient we need is proving that a strong form of non-reconstruction holds in the extremal
measures. Let us first introduce some notation.

Denote by T}, A the subtree of Ta rooted at p up to depth £. Let S, ¢ be the leaves of T, ¢ a. Denote by
X, ¢+ the marginal probability that the root p is occupied in a configuration o generated by the following
process:

1. Sample a configuration & from the projection of the measure i+ on Tp’& A,
2. Conditioning on the configuration 6 on S, ¢, sample a configuration ¢ from the Gibbs distribution on
Tpea
Note that the configuration of the vertices in S, , is a random vector, so that X, is a random variable.

Define similarly X, ¢ _. We need the following analogue of [26, Lemma 4.2].

Lemma 6.7. Assume that A > 3 and By, Bo, A lie in the non-uniqueness region. There exist constants

C1(A, By, Bg, A\), (2(A, By, Ba, \) > 0, such that for all sufficiently large £,
P[|Xp0+ — q5| > exp(—(10)] < exp(— exp((al)).

Proof. Martinelli, Sinclair, and Weitz [19, Proof of Theorem 5.1, Equation (21)] prove the required strong
concentration for the variables X, 4 for the Ising model with arbitrary external field (in a different form
than the one stated here but completely equivalent). Their results can be translated to the general 2-spin
model, after carrying out the reduction described in [25]. Finally, in the case of hard constraints Lemma 6.7
follows by the respective result in [26, Lemma 4.2] (slightly extended in [8, Lemma 30]). Of course, one could
also apply the methods in [19] or [26] to directly get the result in general. O

6.3 Finishing the Proofs of the Hardness Results

We first give the proof of Lemma 6.2; this is a straightforward extension of the proof of [26, Theorem 2.1],
so we give a desciption of the main elements and point to the relevant lemmas which verify that Sly’s proof
goes through in our setting as well.
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Proof of Lemma 6.2. We first introduce some notation. Define X% to be the configurations o € {1, +1}V(G)
such that [N_(o)NW| > |[N_(o)NWx], that is, a configuration in X assigns the spin —1 to more vertices in
W than in W_ (and conversely for ¥7). Similarly, for n € {—1,+1}Y, define *(n) to be the configurations
o in 0 € ¥* such that oy = 7. Further, define

+ +
Note that ZZ =3, c( 1 1130 Z5(n)-
Using that (o, 8) = (p*,p¥) maximizes the logarithm of Eg[Z&”] (see Lemma 2.2), the first item of
Lemma 6.3 together with Markov’s inequality, shows that the largest contribution to Eg[Zg(n)] is made by

+ F .
EglZ% ¥ (1)), ie.,

EglZ2(n)] = (1+ o(1)Eg[ZZ " (n)] = (1 + o(1))(C')™ Q& (mEq[Z5 ], (42)

where in the last equality we used the conclusion (39) of Lemma 6.3 (the constant C’ can be inferred from
(39), though it will not be important for what follows). The derivation of (42) is identical to the proof of
[26, Lemma 3.3]. Summing (42) over n € {—1,+1}V yields

m’ i7 F
E5lZZ] = (1+0(1)(C)™ Q5 (MEg[Zg " ). (43)
Our results from the small graph conditioning method (see Section 8.1), combined with the above observa-
tions, yield that Zg(n) is close to its expectation, in particular

1
nh_{r;(} nE{I;Illa,iil}U Prg (Zé[(n) < \/ﬁEg[Zé(n)}) = 0. (44)
see the proof of [26, Theorem 3.10] for details.

At this point, one needs to transfer these results to the graph H. Define Zfl to be the contribution to the
partition function of H from configurations with phase £ (note that the restriction of such configurations
on G is a configuration in ¥%). To connect the partition function of H with the partition function of G, let
T be the graph induced by the edges E(H)\E(G). In particular, T is a union of disjoint trees and the union
of the leaves of the trees is precisely the set U. For n € {—1,+1}Y, define Z7(n) to be the contribution to
the partition function of 7' from configurations o € {—1,+1}7 such that oy = 7. These definitions allow to

write
Zg= Y.,  ZZm)Zr(n).
ne{—1,+1}V

It follows by (44) and Markov’s inequality that

lim Prg > Zg(n)ZT(n)<% > Zr(EglZEM)] | =0.

n—oo
776{71’4'1}[] 776{*1#1}[]

X n

Imrg| Y Zwzw>Y Y zEglzim] ] -o
716{*1#1}[] 776{*1#1}[]

see also [26, (4.22) & (4.23)]. Tt follows that pg (Y (0) = ) = Z5/Zy > 1/n a.a.s. over the choice of the
graph G. This proves the first item in Lemma 6.2.

The proof of the second item in Lemma 6.2 utilizes to a greater extent the connection to the tree and
relies crucially on the non-reconstruction results we overviewed in Section 6.2. First observe that

Z=(n) Z7(n) Z=(n)Zr(n)
pilov =n|Y(0) = %) = = 7y Zn’E{—l,fl}U ZZ(0") Zr(n') )
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Now, provided that Z%(n) < ﬁEg[Z%(n)] (see (44)), the right hand side of (45) is (with large probability)

within a multiplicative factor n from

Zr (W)Eg[zg(ﬂ)] Zr(n)QF (n)

)= Zn’e{ﬂ,ﬂ}u ZT(WI)Eng(n/)} - Zn’E{*LH}U ZT(U/)Q%[(U/)’

where in the first equality we used (43). The crucial idea, captured in the proof of [26, Lemma 4.3], is that the
measures v* on configurations {—1,+1}U are the same as the distributions induced by the random processes
we described in Section 6.2, see the proof of [26, Lemma 4.3] for more details. This allows to use Lemma 6.7
together with (44) to bound the probability mass of “bad” configurations n on U, i.e., configurations on U
which exert large influence on the roots R of the trees, see [26, Proof of Theorem 2.1]. This yields Item 2 in

Lemma 6.2, concluding the argument. O

*(

14

With Lemma 6.2 at hand, Theorem 6.1 can be proved completely analogously to [26, Proof of Theorems
1& 2]

Proof of Theorem 6.1. Use Lemma 6.2 and the reduction in [26, Section 2.2]. O

7 Calculating Moments

7.1 Random Bipartite A-Regular Graphs

We use the information we have obtained for the first and second moments to prove Lemma 2.7. Its proof
is a very technical calculation.

Recall that Q¥ = 1%. To aid the presentation, it will be convenient to also have the following
expressions defined beforehand.

Ey:=B1Q Q" + Q™ + Q" + By, Ey = B1Q~ Q" + B1By(Q" + Q) + By,
Byi= (1= BiBy)’Q Q" + (1+ BuQ* +Q7) + BIQ Q¥ ) (B + Ba(@™ + Q1) + Q~Q").
These expressions will emerge in the analysis of the asymptotics of the first and second moments, as is

captured by the following lemmas. We are also going to need the explicit values of X* = arg maxx g1(X)
and Y* = argmaxx g2(Y) when a = p*, 8 =p~,v = a?,§ = 32. These are given by:

(46)

], T 1 (B QT QF
() == ("8 %) )
Y1 Yi2 Yis Yia B} Q7)*(QT)? BiQ(Q1)* BiQ™(QM)* (Q)?
Ysi Yra Yaz Waa | _ 1 Bi(Q7)*QT  BiBQ Q7 Q- Q" BQ" (48)
Yi Yz Yiz Y E? Bi(Q)*Q* QR™Q" B1B,Q~ QT BQt |
Vi Yiz Yis Yia Q)2 By@Q~ ByQ~ B3

The easiest way to argue about the validity of these values is to use the strict concavity of the functions
91(X), g2(Y) and just check that the required equalities for the critical points are satisfied.

Lemma 7.1. For (a,8) = (p™,p™), we have that

o EolZ8"] L a1 —a)1 - p)) @V (

n—o00 len®1(a757x*) B 27‘(‘
n

QTQE, A

Lemma 7.2. For (a,8) = (p™,p™), we have that

i, G L (g - )1 5

n—o00 %enql‘z(’\/*,ﬁ*,Y*) B 47‘(‘2
(Q*Q7)'E3Es\ ° ((QTQ )*EaE5 '/ 2 oy-1/2
E113 E17 (1*(A*1)w)

where v* = a?,6* = 2, Y* is given by (48) and w by (4).
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The proofs of Lemmas 7.1 and 7.2 are given in Sections 7.1.1 and 7.1.2 respectively. We need to state
one more lemma before we can give the proof of Lemma 2.7.

Lemma 7.3. It holds that 21 (a, 3,X*) = ®3(a?, 32, Y")

Proof of Lemma 7.3. It clearly suffices to prove

f2(a®, %) = 2f1(a, B) and g2(Y™) = 21 (X*).

Both of these can be verified by straightforward brute force algebra. A neater way to do this, using more
directly the uncorrelated property that Condition 2.3 represents, is to use entropy arguments. We illustrate
this for convenience in the case of f; and fy, with the same technique extending to g1, g2 as well.

Define A, B to be independent Bernoulli variables with success probabilities «, 5 respectively. It is
straightforward to see that fi(a,8) = —(H(A) + H(B)) where H(X) is the entropy of the random variable
X. Let A’ = (A1, Ay), where Ay, A5 are independent copies of the random variable A. Define similarly
B’. Using the definition of entropy, it is easy to check that fo(a?, 5%) = f(H(A’) + H(B')). But clearly
H(A"Y = H(Ay) + H(A3) = 2H(A) and similarly for B, B/, thus verifying that fo(a?, 3%) = 2f1(«, B3).

The observation which extends this idea for go(Y*) = 2¢g;(X*) is that the solution Y*, as given in (48),
is the tensor product of X*, as given in (47), with itself. We omit the tedious details. We should emphasize
that the proof of Lemma 7.3 does not rely on the fact that @+, Q~ are a function of the critical probabilities
on the infinite tree, i.e., we do not need Lemma 3.1, but rather the representation given in (6) and the
uncorrelated property that Condition 2.3 represents. O

Proof of Lemma 2.7. Employ Lemmas 7.1, 7.2, and 7.3 to obtain

—\2 1/2
LT (- (A - 1% (a1 - )1 - ) (WE)IE’ZES) RA2,

where

po ((@Q)EIE (QTQ Ey\™ _ (Q*Q )V E:Ey
Rz B) B
Thus

_ —(A-1)/2
L=(1—(A—1)%%) (aB(l - a)(1 - B))>" (W>

Ef
_ —(A—
= (1—(A—1)22) 2 1 (QTQ)’EEy\ BTV
PPA—aP(1-BF I |
By (6), we have o = Qﬁ(HEiIlei) and 8 = %ﬁ%*)’ so that

~1/2 ( E1E2E3 >(A1)/2
(B2 +Q7)?(B2+QF)2(1 4+ B1Q™)*(1 + B1Q+)? '

The lemma follows after observing the easy to prove identity

L=(1-(A-1)7%w

EEyFs
(B2 +Q7)*(B2+ Q)2 (1 + B1Q)*(1 + B1QT)?

=1-w?

7.1.1 The asymptotics of the first moment

In this section we prove Lemma 7.1, i.e. compute the asymptotics of IEg[Zg’ﬁ] for (o, B) = (p™,p7), see the
relevant Sections 4.1 and 4.3.
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Proof of Lemma 7.1. We will use the full-dimensional representation (see Section 5.1) of ¢;(X): while we
are still going to refer to the values =, in what follows the only free variable is going to be x1;. By the
approximation

1,]7

(ZZ) _ (1 + 0(1)) (bb_ a) en(bln b—alna—(a—b) ln(a—b)),

we obtain

aﬂ A—1
% (1 +0(1)y- - (aB1 )1 -5)) -

2 (0] gy )

11

Note that in the above sum terms with |z17 — 27| < O(1) dominate exponentially over the rest and in a
small enough ball around 7, the function decays quadratically, as established by Lemma 5.1. Thus, standard
integration arguments (for precise details see [15, Chapter 9]) yield

. Eg[Zg’ﬂ] 1 (A—1)/2 AJ2
i Tend (o f.X) %(aﬂ(l —a)(1- ) (HIU>

(e [ (G 2558 )

—J*(x71). Since g; is strictly concave and it achieves its maximum at zj; we have H < 0. Tt

[~ O*q1 (z11 — x7,)? 1
— Z Ay 2 T ) g = (—H) Y2
V 2w /700 P <8Z‘%1 (xll) 2 > o ( ) ’

Let H :
follows that

and consequently

Eg[Z&" 1 _
i % = 5. (0801 )1 - 9) 1)/2((_H)£[%>

—A/2

We have

g ( LN S B 1 )
O3, rn a—zn f-zn l-—a-fF4zn/)’
Substituting the values of a, 8 by (6) and the solution for z3; by (47), we obtain

(B2 + Q™ + Q"+ B1Q Q1) (B2 + B1B2Q™ + B1B2QT + B1Q~ Q)
B BQ-QF ’

. B1B2(QTQ™)?
= =@ 5o T o maran

—H =

so that

+Q-E
=] = S5
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7.1.2 The Asymptotics of the Second Moment

In this section we prove Lemma 7.2, i.e., compute the asymptotics of Eg[(Zg’ﬂ)Q] for (o, B) = (pT,p™). We

have
l(Z287)? Z Eg[YZ’),

where Eg [YG’(S] was determined in Section 4.2 (see also the relevant Section 4.3).

Proof of Lemma 7.2. As in the proof of Lemma 7.1, in the following we are going to refer to the full-
dimensional representations (see Section 5.1) of gs, @2, i.e. our free variables are going to be {y;;} with
1 <4, < 3, so that the rest of the y;; are just shorthand for their respective values (in terms of the free
variables). We have that

A—1

a,B\2 2
e 1o X (=) (18020 1264 8)a -85
n2 v.,8

() (T

’Lljl

n(@2(7,6,Y)—P2(v",67,Y™))/A

The function ®5(7,6,Y) has a unique maximum at (y*,0*,Y*). Thus, in the above sum, terms with
(7,0, Y) — (v*,6%,Y")| < O(1) dominate exponentially over the rest. Moreover, in the region ||(v,d,Y) —
(v*,0%,Y*)|| <O(1) the function @2 decays quadratically. As in the proof of Lemma 7.1, we thus obtain

a,B\2 15 A1
Jim ﬁii(ﬁ%)l) = (\/12?) (7*6*(1 — 20+ 7)1 =28+ 6*)(a —~v")*(8 - 5*)2) ’
A I . A
H y;j / / ( ! 5 / e;(%&Y)'H'(’Y@Y)TdY) d"}/d6
i oo oo \ (vE)” oo

a1 [ A -
_ ﬁ(aﬂ(l — o)1 6))2 NI
ij=1

A
1 )2/” /°° L (™ ey Heex)T

— ez\1% dY | dvdo, (49)
(\/277 oo oo \ (V21)” S0

where H denotes the Hessian matrix of @5 evaluated at (v*,*,Y*) scaled by 1/A and the operator - stands
for matrix multiplication.

We thus focus on computing the integral in (49). This will be achieved by two successive Gaussian
integrations. First, we split the exponent of the quantity inside the integral as follows.

3 3
1 1 1
5(7757Y) -H- (’Ya(;a Y)T = 5('%5) : H’y,é ' (776)T - iY . (*HY) . YT + ZZTiija

i=1j=1
where H, 5 denotes the principal minor of H corresponding to 7,d, Hy denotes the principal minor of H

corresponding to Y and
1 0%®, 0%®,
— - +9-
A Zh(f?yij 858yi]‘

T;; =

It follows that

0o A oo A
</ eé(m&Y)-H-(%&Y)Tdy) — 2 (1) Hy 5 (1.0)" (/ e~ 3 Y (-Hy)YT+327 372, Tijyide> .
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Let T denote the row vector with entries T};. Note that Hy is the Hessian of go (Y) evaluated at Y*. Since
92(Y) is concave and g, achieves its maximum at Y*, we have that Hy is negative definite. Hence,

A
(( 1 )g/oc e;(v,ém-H-(mY)TdY) = i ;I ))A/Qe%(T-(—Hyrl-TT+(7,6>-HW,6-<%6>T)_
27 —o0 et(—Hvy

We are thus left with the task of computing the integral

2 o0 oo
<\/12 ) / / e 3 (T () ™ T 4(0,0) oo (1:0)"). (50)
™ —00 J —00

It can easily be seen that the expression in the exponent is a quadratic polynomial in v, d, so that we may
again perform Gaussian integration. We have

A
5 (T-(-Hy) " TT + (v,6) - Hy 5 (7,6)") = Dy* + Eyd + F6°, (51)

for some complicated D, FE, F', which can be determined explicitly by (51), once we perform the substitutions.

Hence,
2
b A R T-(—Hy) T +(v,6)-Hy 5-(7,6)T . 1
(m) /_w/_mez( ’ R )dVd(s_m, (52)

provided that 4DF — E? > 0, so that the integration is meaningful. We will check this condition later.
Combining equations (49), (50), (52), we obtain

A
-2
. EQ[(Zg’ﬁ)2] _ 1 2(A-1) - * 2\—1/2
R RN R (a8~ )1~ 5)) Det(‘HY)Z_EI vij | (DF-E7)
1 2(A-1)
= g(eB-o)1-9) " R (53
where R
4 -2
R:= | Det(-Hy) [] v (ADF — E?)71/2,
i,j=1

At this point, we resort to Maple to perform the necessary computations. The solution in the form of (48)
is particularly handy, since it rationalizes the expressions in the computations. We have:

4

- E1E3F; . (BiB2)*(QTQ)'°
Det(_HY) - (B1B2)8(Q+Q7)12’ i]];[1 g E%Q B
7
4DF — E? = Ei (1—(A-1)°w?).

(Q*Q)2EEs
Note that by Lemma 3.2, we have 4DF — E? > 0, so that the integration in (52) is indeed meaningful. After
plugging the above values into R and substituting back in (53), the lemma follows. O

7.2 Gadget
In this subsection we prove Lemmas 6.3 and 6.4. We will need the following bound.

Lemma 7.4 (general form of Lemma 3.2 in [26]). Let by,...,by and y1,...,ye be non-negative integers. Let
a=by+--+bandx =1y + - +yp. Assume y? <b; for eachi € {1,...,0}. Then

x

(b +y1,b j—+x be+ ) ‘ a
11TY1,02 gz,-~»7 etYel 14+0 yf/bz )
| S itin) )

(bl Jbay., by
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Proof. We have

(b1+y1,b2i—£j,.“,be+yg) _ (a+ 2)! ﬁ b;!
(b0 t) al % (bi +yi)!
a® z L Yi
= s | [T +3/0) | /TT [ TTC+d/8)
! ¢ \j=1 i=1 \j=1

o 2
=~ (140 =4+Z& ... 4 & )
bgfl...bgf( + (a T T,

The lemma now follows from the fact that 2% /a < y? /by +---+y2 /b? (which follows from the Cauchy-Schwarz
inequality). O

7.2.1 First Moment
Proof of Lemma 6.3. By (7), recall that

A
Eg[2&"] = A<°‘+ﬁ>"( " ) ( " ) Ll I
g[ ¢ ] an BTL z<m§a B} ¢
where
an) ((1—a)n
Ho&ﬁ@ _ (zn) ((f—m)n) B%TLBélfozfﬁer)n'
(ﬁn)
Similarly, we have
a,f3
E?[Zé (77)]
A—1
_ y(a+B)n+ny +ny n n a,B,x a, B,z
Rl Y19 (D DI ) I DR g |
z<min{a+n, /n,B+n, /n} z<min{«,3}
where

(") (G ety

a,B,z (B—z) +ny

G (77) = ( n—+m’ )
Bntny

BiEnBélfa76+z)n+nif772_ .

From Lemma 7.4 and the fact that nf‘,nl_, 77;', Ny < n'/4, we have the following estimate on the ratio of

/ﬁ%ﬁ’x(n) and mg’ﬁ’x:
a,B,x - + — +
e (7]) am (1 —a)™ ﬂnz 1— ﬂ Mg + -
L) Sl LN Gl _prion (54)
kG (a—2)n (1 —a—pB+x)n " (f—1x)m

It is easy to see that for any «, 3, the logarithm of the function mg’ﬂ " scaled by n is exactly the full-

dimensional representation of the function g;(X) (see Section 4.3). Since ¢;(X) is strictly concave with
respect to X, it has a unique maximum. With these observations, it can easily be calculated that the value
of = x1; for which g1(X) achieves its maximum is given by the unique positive solution of

BiBy(a—z")(f—z")=z"(1—a—B+a").
a,B,x

By Lemma 5.1, the logarithm of k""" decays quadratically in the distance from x*. Let

A={z:|z—az*| <n Y4}
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The relative contribution of terms outside A to Eg [Zg’ﬁ] is exp(—(n'/?)) and hence can be omitted.

Similarly, using (54), the relative contribution of terms outside A to Eg[Z%’B(n)] is exp(—Q(n'/?)) and
hence can also be omitted.
For z € A we have

Hoz,ﬁ,x(

"G (14 @ (1~ )i % (1 - P By
re™ (a—a)n (l—a—f+a)yi e (B—a)m
Thus,
Eg [Z%’B(n)] o™ (1 —a)™ gnz (1— )

= (1+0(1)) (

A—1
g PURaPN
Eg[Z&"] (= 2*) (1 —a— B+ )0~ (5 — z*)m2

which proves the first part of the lemma.
When (a, 8) = (pT,p~), we express «, 8 and z* = z%¥; in terms of QT, Q™ using equations (6) and (47).
We obtain

a™ (1 - a)m*gn;(l _ ﬁ)nz* e
(@—a9)m (1—a—B+a)m " (f—z)n
B (32(1 —a)(1 —5)>m' (a(l —a—ﬁ+x*)>”f (5(1 —a—5+x*)>’75
S\ l-a-p+az* By(a —2*)(1 — ) By(B —x*)(1 - pB)
( (B2 +Q1)(Ba+ Q) )’”’(HB@)%(H&@)”Q
T\ B+ QT +Q +BiQTQ~ By +Q~ By + QT '

and hence

Eg(Z5°(n)] _ 1+ BiQ~ 14 BQ "
L~ o)e ( o ) A (BZ+Q+> , (55)

where C* is given by (40). Using the fact that QF, Q™ satisfy (3), we have

L (14 B\ _ <1+BlQ+>A‘1
Q _)\<BQ+Q> and Q7 =X Bt OF

Hence, we obtain

Eg (22 (n) , ,
Bal% 0l _ et sty ooy
Eg[Zg"]
NG n N 3y
(o) (o) (Fe) (5e)
1+Q* 1+Qt 1+Q~ 1+Q-
The second part of the lemma follows after observing that ¢= %7 1—gt = ﬁ O

7.2.2 Second Moment
Proof of Lemma 6.4. By (10), we have

w%ﬂ%%@@;@@%ﬂ%‘ﬂ@%) .

where

4
,6Y Rin n
Yi1M, Yi2M, Yi3M, YiaM Y151, Y251, Y351, Ya5M0 Y11m, Yia2m, . .., YaaM

(2y11+y12+y13+y21+y22+ys1 +y33)n (y22+y24+y33+yza+ya2+yaz+2yaa)n
x B By ,
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Li=7v, Ly=L3s=a—-v, Li=1-2a+7,
Ri=6, Ro=R3=p-9, Ry=1-28+49,

and Y stands for the nonnegative variables y;;, 1 < ¢, < 4 such that
ijij = Lz and Zzylj = Rj.

Similarly, we have that

Eg[(Z%’ﬂ(ﬁ))Q} — \2(a+B)n+2(ny +ny) (ann> (ﬂnﬂ) % (:Z) (Ei‘_?;;z) <§Z> (E; _5;2) (57)
vox VT 7,6.Y
(Two) (Te),
Y

Y
where

4 4 «
=TI, VL G ) G )
G 1 \Fiin, Yion, Yisn, Yian) Y157 Y251, Y3510, Yagn J11m, Y12M, .« -+ Yaan

« B(2y11+y12+y13+y21+y22+y31+@33)nB(1}22+z}24+z?33+1734+1742+z?43+21}44)n
1 2 )
Li=y+ny, Lo=Ly=a—-v, Li=1-2a+7+1n;,
Ri=6+1m, Ro=R3=p-0, Ri=1-28+0+n;,
and Y stands for the nonnegative variables §;;, 1 <4, < 4 such that
ijij = -i/z and ngij = Rj.

For a given Y, consider Y such that yij = Ui; forall 4, j € {1,2, 3,4}, except §14 = Y14+17 , a1 = Ya1+75 ,
and §44 = yaa +m’' —ny —n5 . This is always possible, except at the boundary, but as we will see shortly,
these cases can be safely ignored. By Lemma 7.4, we have

e - + en— +
‘%% (n) (1 1 M (1 =24 )" 62 (1 — 284 6)" Bzm/_gn;_Qn; (58)
7,0, Y _( +O( )) nr my mi—ny -1 2 .
ka Y14 Y41 Yaa

Let

A={(1,0,Y) : (1,6,Y) = (7", 8%, Y") |2 <n~ 11,
where v* = a2, §* = 32 and Y* is given by (48). By Condition 2.3 and Lemma 5.1, the relative contribution
of terms outside A to Eg [(Zg’ﬂ)g] is exp(—Q(n'/?)) and hence can be omitted. Similarly, using (58), the
relative contribution of terms outside A to IEE[(Z%’B (77))2] is exp(—Q(n'/?)) and hence can also be omitted.
For (v,0,Y) € A we have

,5,Y _ _
KGO (M) (14 o(1)) (Y™ (1 = 20+ )™ (6%)72 (1 — 28 + 6% B = 20y
- - - ’ - - 2 *
R (yia)™ (yin)™ (yg)™ "~

Using equations (6) and (48), we express «, 3 and Y in terms of QT, Q. For (v,6,Y) € A, we obtain that

K20 ()

v (1+0(1)) (

kg

B3(1—2a+~*)(1—28+ 5*))’”
Yis

x( 7'y > ( 5"y )
B3yiy(1 - 2a + %) B3yi; (1 — 28 +6%)

= (o) (Bt @Bt Q) ) (HBQ) (1+M2+>
= 0 Bo+Qt+Q +B,Q+tQ~ Byt Q- By 1 OF

Plugging the last equation into (56) and (57) we obtain the lemma. O
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7.2.3 Proof of Lemma 6.5
Proof of Lemma 6.5. By equations (41) and (55), we have

- Eg[(22° ()]

= (Bgzg )T T (Ee[257))

@

The lemma follows, after using Lemma 2.7. O

8 Asymptotically Almost Surely results

8.1 Overview

In this section, we apply the small graph conditioning method to obtain Lemmas 2.9 and 6.6, see Section 2
for a brief discussion. Closely related results have appeared in [23, 26] for the hard-core model, but here we
need to account for the extra parameters By, By. The proofs are similar, however the technical calculations
are a bit more complicated due to the extra parameters.

The following theorem is taken from [23]. The notation [X],, refers to the m-th order falling factorial of
the variable X.

Theorem 8.1. Let A\; > 0 and 6; > —1 be real numbers for i =1,2,.... Let r(n) — 0 and suppose that for
each n there are random variables X; = X;(n), i =1,2,... and Y =Y (n), all defined on the same probability
space G = G,, such that X; is nonnegative integer valued, Y is nonnegative and E[Y] > 0 (for n sufficiently
large). Suppose furthermore that

1. For each k > 1, the variables X1,..., Xy are asymptotically independent Poisson random variables

2. for every finite sequence maq, ..., my of nonnegative integers,

330 NidE < oo
4. E[Y?]/(E[Y])? < exp (X, Xid2) + o(1) as n — oo.
Then'Y > r(n)E[Y] asymptotically almost surely.
Proof. 3 O

Recall that Zg’ﬂ is the measure of configurations in EZJB for a random A-regular bipartite graph G. Let
X; be the number of cycles of length ¢ in G. Clearly X; = 0 iff ¢ is odd. We have the following lemmas.

Lemma 8.2 (Lemma 7.3 in [23]). Condition 1 of Theorem 8.1 holds for even i with

)\i — T(A? 7’) ,

7

where r(A, i) is the number of ways one can properly edge color a cycle of length i with A colors.

Proof. The proof of Lemma 8.2 is given in [23, Lemma 7.3]. 4 O

3= Add a pointer to the theorem in [23]. —Eric
4= Added lemma number in [23]. —Eric
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Lemma 8.3. For (o, 3) = (p*,pT), we have that

Q|

Eg[Z%P X)) EglZ2” (n)Xi]
a[Z%’ﬁ(ﬂ)}

= = X(1+38;) and = Ai(1+d4),
Eq(2¢”)

&=

where
(1 _ Ble)i/Q(Q—i-Q—)im

(14 B+ BB + @B+ @)

5 =

The proof of Lemma 8.3 is given in Section 8.2.

Lemma 8.4. It holds that
exp Z )\i61'2 _ (1 _ wz)—(A—l)/Q(l N 1)2w2)—1/2’
even i>2

where w is given by (4).

The proof of Lemma 8.4 is given in Section 8.2.

Lemma 8.5. For (a,3) = (p*,pT) and for every finite sequence my,...,my of nonnegative integers, it
holds that 5 .
Eg|Z% Xolm, - [Xok]m ms
g[2&" ()] 2](115 [Xor]m ] ST a)™,
EglZ&"] i=1
and 5 i
Ez|ZZ Xolmy - [Xok]my, e
gl%" ﬂﬂl Yot S T e+ )™,
EE[Zé (m)] i=1
Proof. The proof of Lemma 8.5 is identical to [23, Proof of Lemma 7.5]. O

We are now in position to prove Lemmas 2.9 and 6.6.

Proofs of Lemmas 2.9 and 6.6. We verify the conditions of Theorem 8.1 in each case: Condition 1 holds
(Lemma 8.2), Condition 2 holds (Lemma 8.5), Conditions 3 and 4 hold (Lemma 8.4 and Lemmas 2.7
and 6.5). Lemmas 2.9 and 6.6 follow by picking r(n) = 1/n and r(n) = 1/+/n respectively. O

8.2 Random Bipartite A-regular Graphs

In this section, we prove Lemma 8.3. We give the proof for the variables Zg’ﬁ and omit the proof for the

variables Z%’ﬁ (1), which can be carried out the same way as in [26, Lemma 3.8] and along the lines of
Section 7.2.1.
Recall that (A, i) denotes the number of proper A-edge colorings of a cycle of length 4.

Lemma 8.6. 7(A,i) = (A —1)"+ (=1)%(A - 1).
Proof. The (simple) proof of Lemma 8.6 is given in [23, Lemma 7.6]. O

Proof of Lemma 8.3. For sets S, T such that S C V4, T C V5, |S| = an,|T| = pn, denote by Ys 1 the measure
of the configuration ¢ that S, T induce, i.e. for a vertex v € V(G), o(v) =1iff v € SUT.
Fix a specific pair of S,T. By symmetry,

E[Z5°X;)  E[VsrXi]
E[Z&7) E[Ys,r]

We now decompose X; as follows:
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e ¢ will denote a proper A-edge colored, rooted and oriented i-cycle (r(A, ) possibilities), in which the
vertices are colored with red(R), blue(B) and white(TV) such that no two adjacent vertices in the cycle
have both R or B color, i.e. the only assignments which are prohibited for an edge are (R, R), (B, B).
The color of the edges will prescribe which of the A perfect matchings an edge of a (potential) cycle will
belong to. R denotes vertices belonging to S, B denotes vertices belonging to T and W the remaining
vertices.

e Given ¢, ¢ denotes a position that an i-cycle can be in (i.e. the exact vertices it traverses, in order)
such that prescription of the vertex colors of £ is satisfied.

e 1. . is the indicator function whether a cycle specified by &, ¢ is present in the graph G.

Note that each possible cycle corresponds to exactly 2¢ different configurations ¢ (the number of ways to
root and orient the cycle). For each of those £, the respective sets of configurations ¢ are the same. Hence,

we may write
1
Xi=g; 2.2 lec:
£ <

Let P, := Pr[l¢ ¢ = 1]. It follows that
1
E[YsrX;] = R ZE: Z<: P E[Ysr|lec = 1].

In light of (60), we need to study the ratio E[Ys 7|1, ¢ = 1]/E[Ys r]. At this point, to simplify notation, we
may assume that &, ¢ are fixed.

We have shown in Section 4.1 that
A

)

(an) ((lfa)n)
E[Ys ] = Al@+An (Z ‘m((rf)‘s)nBisnBélaB+6)n>
5 Bn

where § denotes the number of edges between S, T in one matching.

To calculate E[Ys 7|1¢ ¢ = 1], we need some notation. For colors ¢1, ¢ € {R, B, W}, we say that an edge
is of type {c1,c2} if its endpoints have colors ¢1,ce. Let j1,j2 denote the number of red and blue vertices
in the coloring prescribed by £. For k = 1,..., A, let a;(k) denote the number of edges of color k of type
{R, B}, az(k) denote the number of edges of color k of type {W, W}, di(k) denote the number of edges of
color k of type {R, W}, d2(k) denote the number of edges of color k of type {B,W?}. Finally, for j = 1,2
let a; =3, a;(k) and d; = ), d;(k). By considering the sum of the degrees of R vertices, the sum of the
degrees of B vertices and the total number of edges of the cycle, we obtain the following equalities.

ar +di =251, a1 +d2 =2j2, a1 +az+di +dy = 1. (61)
A straightforward modification of the arguments in Section 4.1 yields
E[Ysr|lec = 1] = Ale+An

A
<1
k

=1

(anfal(k)fdl(k)) (((1—04)77,—(12 (k)—da2(k)

Z Skn B—Jk)n—al(k)—dQ(k’)) BSknJral(k)B(lfozf,BJrék)nJral(k)
(nfal(k)fag(k)fdl(k:)fdz(k)) 1 2 )
Ok pn—ay(k)—dz(k)

By Lemma 7.4, we have

(a"—aléle—dl(k)) N (a . 6k>a1(k)+d1(k)
(s1m) a
(1—a)n—az(k)—da(k) a a
(ALY N <1 —a- B+ 5k> 2(1) =) < B — 6k > 1))
(1—a)n 1— 1—a-—
((5=s0)m) “ &= B+
(nfal(k)fag(k)fdl(k)fdﬂk))
Bn—ay (k)—da (k) - Bal(k)-l—dz(k) (1- 6)az(k)+d1(k).

(5n)

)

7
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By the same line of arguments as in the proofs of Lemmas 6.3 and 6.4, we obtain that

EVorlec =1) | (59)%27 (o — 51+ (5 — )01 +02(B, By)™
E[YS,T} qa1t+di Bai+dz (1 — a)az-‘rdz (1 _ 6)a2+d1

Clearly P, ~ n~% and for given £, the number of possible ¢ is asymptotic to
ajlﬂjz(l _ a)i/Q—jl (1 _ /B)i/2_j2ni.
Thus, for the given &, we have

ZC Pl]E[YS,T|1§’§ = 1] (1 - 5 + 5*)112*!11 (a _ 6*)a1+d1 (ﬁ _ 6*)a1+d2 (BlBQ)al — R
E[Ys 7] ~ auitdi—ii faitda—ja (1 _ q)az+datii=i/2(] _ f)aa+ditiz—=i/2 "

Utilize (61) to express everything in terms of 4, j1, jo, az to get

(1 —a—f+ 5*)i—2j1—2j2 (Oé _ 5*)2j1 (/8 _ 6*)2j2 (BIBQ)az—i+2j1+2j2

R - . . i . i ;
a1 fBiz(1 — )21 (1 — B)2 792
Substituting
o— QT(1+B1Q) 3= Q~(1+B:1Q") 5 — B1Q~Q"
B+ QT+ QT+ BIQTQT T Ba+ QT+ QY +BiQTQY T Ba+Q 4+ QT+ BiQ™QT

it follows that 25142 , ‘
Btllz 1271 Jngz (Q+)J1(Q—)J2

R = . . - .
(14 B1Q™)* (1 4+ B1Q*)72(By + Q7)¥/2791(By + QF)#/2732
We thus obtain E[Vsr[1 1
S,T116¢ = Ly J1 5 J2 4,02
— e~ gty 22w
E[Ys,r] Y
where
1 B2Q+(B - B2Q— (B +
T = LY = IQ( 2+_Q )722 1Q( 2+Q ),w:BlBQ-
Bi\/(B; + Q") (B2 +QF) 1+ B1Q 1+ BQ+
Thus, by (60), we obtain
E[YX;] r(Ad) —
EY] 2 Z Gr.iniaal Z W, (62)
J1,J2,a2

where a; j, j,.a, is the number of possible £ with j; red vertices, jo blue vertices and as edges of type {W, W}.
To analyze such sums, an elegant technique (given in [14]) is to define an appropriate transition matrix. The
powers of the matrix count the (multiplicative) weight of walks in the implicit graph. In our setting, the
transition matrix is given by

0 vy 0 Yy
z 0 z 0
A= 0 1 0 w
1 0 w 0

Note that a rooted oriented cycle with specification &, ( corresponds to a unique closed walk in the implicit
graph defined by A. We have that Tr(A?) = Z?zl eé, where e; are the eigenvalues of A (j =1,...,4). We
thus obtain

EYX,] r(Ai) « .
EY] 2 ;(“J) '
A computation gives
%

= —e4 = B1\/(Bs +Q+)(Ba + Q7).

e1=—ez = Bi (1 - B1By) \/(1 +B1QT)(1+ B1Q7)’ "
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It follows that for even i, we have

EYX] _r(Ad) [, (1-BiB,)/Q Q- z
E[Y] i VI+BQHA+BQ )(B2+ QM) (B2 +Q7) ) |’
thus proving the lemma. O

Proof of Lemma 8.4. Using Lemma 8.6, we have

Z Xid7 = Z T(A’i)'wiz Z (A_l)i+(A_l)-wi.

7

even i>2 even i>2 even i>2
Observe that .-, % = —11In(1 — 2?) for all |z| < 1. Clearly this holds for w and by Lemma 3.2, it also

holds for (A — 1)w. It follows that
$2 _1 _ _ 2 2 _ 2
Y e = 2(111(1 (A—1)%2) + (A—1)In(1-w )),
even i>2

thus proving the lemma. O

9 Remaining Proofs

9.1 Proof of Lemma 3.2

In this section, we give the proof of Lemma 3.2. We prove only the inequality for w, since the inequality
for w* is the condition for non-uniqueness, see the discussion in Section 3. We will in fact establish a
slightly stronger inequality, as is captured by the following lemma. To aid the presentation, let us work with
$:Q+7y:Q_7d:A_1-

Lemma 9.1. For any d > 2, it holds that Byxzy + B1Ba(z +y) + Bs > (d — 1)(1 — B1B2)/zy.
Proof of Lemma 3.2. Let W := Byxy + B1Ba(x + y) + Bs. Observe
W = (31£E + ].)(y + Bg) - (1 - BlBQ)y = (Bly + ].)(LC + BQ) — (]. — BlBQ)(E.
Using the two expressions of W and the AM-GM inequality, we obtain
W2 = (Buz -+ 1)(y + Ba) (Bay +1)(w + Ba) + (1 = ByBa)’y
— (1= B1Bs)(y(Biz + 1)(B2 + y) + 2(Biy + 1)(B2 + )
2
< (V(Biz + 1)(Biy + 1)(B2 + 2)(B2 +y) — (1 — B1Ba)\/7y) " (63)

Trivially
(Biz 4+ 1)(Byy + 1)(Ba + ) (B + y) > xy > (1 — B1By) xy,

so (63) and Lemma 9.1 give

\/(Blﬂ? + 1)(y + BQ)(Bly + 1)(.13 + BQ) — (1 — BlBg)\/Jiy > (d — 1)(1 — BlB2).
which after trivial manipulations reduces to the desired inequality. O

Proof of Lemma 9.1. The x,y satisfy
d d
Biy+1 Bix+1
! <y+32> ey ($+B2)
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It follows that

$+B2 y+BQ

(B (B et 3 s 3

Let W := Byxy + By1Box + B1 By + By. Observe that

(Biz +1)(y + B2) = Bizy + BiBox +y + Bo = W + (1 — B1Ba)y,

Hence, (64) gives
(W + (1= BiBy)y)* =y (W + (1 — ByBo)x)".

Expanding using Newton’s formula gives

xZ( )Wd *(1=BiBy)y :yzd:( )Wd (1= BiBy)a)",

=0

which is equivalent to

Wz —y _xyz<>wd F(1— B Ba)* (z"71 — 7).

Since z # y, this can be rewritten as

d
d ph=1 _ k=1
Wi =ay > (k> Wek(1 — By By)* (xy) .

k=2

k—1 k—1

Claim 9.2. For k > 2 and x,y > 0 with © # y, it holds that r -y . (k- 1)(9cy)(k_2)/2.

r—y
The simple proof of Claim 9.2 is given at the end. Using Claim 9.2, (65) gives

>Z() W (1= B By) ()2

or equivalently

w4 Z ( >Wd ¥(1 = ByBy)F (ay)*/? > Z ( )kwdku — By By)F(ay)*/?.

k=2

C D

d—1

Using again Newton’s formula and the identity (Z) = %(k_l

), we have

C = (W + (1= BBy)yay)’ —dW (1 — B,B,)/aw,

D=d(1— BlBQ)\/@ki2 <Z B 1) Wk — By By) 1 (yay)k?
=d(1— BlBg)\/@((W + (1 - BlBg)\/aTy)d_l — Wd—l).

Thus, (66) gives
W > (d—1)(1 — B1Bs)/xy,

which is exactly the inequality we wanted. Finally, we give the proof of Claim 9.2.
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Proof of Claim 9.2. Since k > 2, observe that

k—1 k—1
—Y

T 1/(k—1) B

I T 1)((xy)(k—1)(k—2)/2) (k — 1) (zy)*=2/2,

r—y

The inequality is an application of the AM-GM inequality to z*~2,...,y*2. Equality holds iff z = y. O

This completes the proof of Lemma 9.1. O
9.2 Proofs for Section 5.1

Proof of Lemma 5.1. We first give the proof when M;; > 0 for all ¢, 7. Then it is easy to see that the function
9(Z) attains its maximum in the interior of the region (14), since

0
879 :lnMij —hlZij—].—)-l-OO as Zij —)0+.

Since g(Z) is differentiable in the interior of the region (14) (by a; # 0 # 5;), we may formulate the
maximization of g(Z) using Lagrange multipliers. Let

A(Z,A,A,) ZQ(Z)—FAz( E Zij —Oéi)—i-)\;’( E Zij _ﬁj)-
j i
The optimal Z must satisfy

oA
8Zij

=O<:>lnMij—anij—1+/\i—|—/\;- = Z;j :eXp(/\i—F/\;-—l)Mij.

Setting R; = exp(\;), C; = exp(\} — 1) one obtains that the stationary points of g(Z) have the form stated

in Lemma 5.1. The equalities (17) come from the conditions % = (,?AA, =0.
i i

We next treat the case where some entries of M;; are zero. Recall the convention (Section 4.3) that
In0 = —oo and 0In0 = 0. To see why these conventions are relevant, notice that whenever M;; = 0, g(Z)
can have a maximum at Z* only if Z;; = 0. Going back to the interpretations of g(Z) in the first and second
moments, the reader will immediately notice that these are in complete accordance with the combinatorial
meaning of the variables Z,;. Let P = {(¢,7) : M;; = 0}. We may restrict our attention for the maximum
of g(Z) in the region

> Zij=ai(u), foriel,....m,

Z;ZZJ :Bj(v), fOI‘je 1,...,n, (67)
Zijzoa fOI‘ (17])¢P7
Zij =0 for (’L,]) eP.

The proof given above (under the assumptions M;; > 0 for all ¢, j) now goes through for the region (67), as
it can readily be checked. Since M;; = 0 for (4,j) € P, the form of Z* stated in Lemma 5.1 is consistent
with the region (67).

Finally, the desired quadratic decay is an immediate consequence of the stationarity of Z*, the strict
concavity of g and Taylor’s expansion. O

Proof of Lemma 5.2. The lemma is essentially an application of the envelope theorem, but we give the short
proof for the sake of completeness. From (17) we have

) m - 0 0
<6uRi> ;Mijw&;m%q = (68)
96 ZH:M~R»+C-§:M~£R- =0 (69)
ou ? P O ji:l Yout T
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Then

% = — ZZMZ] < (;LRz) (Cj ln(Ri) + Cj ln(Cj)) + ( g Cj) (Ri ln(Ri) + R; ln(Cj))

i=1 j=1 Ou
0 0
+ (auRZ) C; + R; <8U0j> >7

which, using (68) and (69), simplifies to

9.3 Proofs for Section 5.2

Proof of Lemma 5.4. To avoid unnecessary complications, we give the proof for B; By > 0. The case with
B; = 0 (essentially hard-core model) is covered in [7, Claim 2.2]. By (19) and (20) we have

91 a \*TN R\ l-a( a R\*

aa_an(l_a) () >—1“(A = (em) ) i
I¢r _ B NN L [\ 1=8( B C\°
c‘ﬂﬁln<A<1—B> (&) >IH<A 7 (i5e) )

(71)
where the R;, C; satisfy (21). By (21), we have
« 7&.B101+02 B 7Q.B1R1+R2
1—a_R2 Cl'i‘BQCQ’ 1—6_02 R1+B2R2.
Hence, the derivatives %, % become
¢ 11—« (B1C;+Cy A
— =In| A 72
i n< S (Barey), ™)
091 1-8 (BiRi+ Ry A
— =In| A\ . 73
95 “( (7 imR) ) (7%)

The following claim, which we prove at the end, will be helpful.

Claim 9.3. When By > 0, By > 0, the function

Bir +y
x, = s
f(z,y) =+ Bay

defined for x,y > 0 with xy # 0 is upper and lower bounded by strictly positive constants depending only on
B1, Bs.
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Observe that Claim 9.3 is applicable to our case since not all of Ry, Ry or C7,C5 can be equal to 0 (by
equations (21)).

With Claim 9.3, we can easily analyze the boundary cases. We consider the boundaries with o(1 — a) —
0" and prove that the derivatives with respect to « go the right way. The remaining cases (and their
combinations) are completely analogous. We consider cases.

1. « = 0". Then 1 — a — 1. By Claim 9.3 and (72), we obtain % — +o00.

2. 1—a— 0". Then a — 1. By Claim 9.3 and (72), we obtain % — —00.
We now give the proof of Claim 9.3.

Proof of Claim 9.3. Observe that for ¢ > 0 it holds that f(z,y) = f(tz,ty), so that we may assume x+y = 1.
Thus, Bix + y and « 4+ Bay are convex combinations of {1, B1} and {1, By} respectively. Since we assumed
that By, B2 > 0, f(x,y) is bounded by strictly positive constants. O

This concludes the proof of Lemma 5.4. O

Proof of Lemma 5.5. Denote by H; the Hessian of ®; evaluated at (p™,p~, X*). We keep only «, 3,711 as

free variables in ®; (the rest of the z;; are substituted by (8)). We check that the principal minors along the

diagonal are positive, the first principal minor being the lower right corner of the matrix. This is equivalent

to applying Sylvester’s criterion in a rearranged version of —H;. We use Maple to perform the necessary

computations and plug into the resulting formulas the values of p, X* as given in (6) and (47) respectively.
Denote by P; the determinant of the i-th leading principal minor. We obtain

AFE\F, AE}(Ba+ Q7)1+ B1Q7)(1+ (A —1w) P AEL(1— (A -1)w)

=550 ™ B1B2(Q)2Q+ T BB(QTQ)Y

where E7, E5 and w are given by (46) and (4). Trivially P, P, > 0. The fact that P3 > 0 is just Lemma 3.2.
To prove that (p*,p*, X°) is a saddle point, observe that the respective expressions for P;, P», P; can be

*

obtained by substituting Q= + Q*, QT < Q*, where Q* = 13(1*. We have that P; < 0 by Lemma 3.2. [

9.4 Proofs for Section 5.3

Proof of Lemma 5.7. To avoid unnecessary complications, we give the proof for B; By > 0. The case with
B; = 0 (essentially hard-core model) is covered in [8, Lemma 12].
By equations (26) and (27), we have

66%2 - <<W>A (RR;)A> - <7<1(Ci_2§)+2 7) (7(1@—26;; . RRj%)A) ’

dps s1—28+8\*"" [ c2 \*\ (B—06)2 [(61-28+6) C2 \*°
86‘1“<( ) (aa) >_1n<5(1—26+5)< o ) )

where the R;, C; satisfy (25). By (25), we have

’y(]. — 20+ "}/) . RiRy (B%Cl +2B1Cy + 04)(01 + 2B5Cy + B§C4)

(a — 7)2 o R% . (3101 + (BlBQ + 1)02 + 3204)2 ’
5(1 — Qﬂ + 5) . C1Cy ) (B%Rl +2B1 Ry + R4)(R1 +2Bos Ry + B§R4)
(B—90)2 32 (B1R1 + (B1B2 + 1)Ry + BoRy)? ’
Hence, the derivatives %, % become
Oy’ 09

(74)

92 | _(a—9) <(chl +2B1Cy + Cy)(Cy + 2B2Cs + B3Cy) > 8
vy (1 =20 +7) (B1C1 + (B1 B2 + 1)C2 + ByCy)? ’
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9y _ [ (B=9) <(B%R1 +2B1 Ry + Ry)(Ry +2BsRy + B3R,) ) 4
D6 6(1—28+90) (B1Ry + (B1B3 + 1)Ry + B3R,)? '

Before proceeding we need the following claim, which we prove at the end.

Claim 9.4. When By > 0, By > 0, the function

(Bz + 2B1y + 2)(z + 2Bay + B32)
(B1$ + (BlBQ + l)y + 322)2

defined for x,y,z > 0 such that at least one of x,y,z is non-zero is upper and lower bounded by strictly
positive constants depending only on By, Bs.

Observe that Claim 9.4 is applicable to our case since not all of R, Ry, R4 or C1,C5, Cy can be equal to
0 (by equations (25)).

With Claim 9.4 at hand, it is immediate to treat the boundary cases. We consider the boundaries with
v(a —¥)(1 — 2a + ) — 0T and prove that the derivatives with respect to v go the right way. The other
cases (and their combinations) are completely analogous. We consider cases.

1. v — 07. This case may only occur if 1 —2a > 0. Thena —y = a>0and 1 —2a +v — 1 —2a > 0.
By Claim 9.4 and (74), we obtain %L,’f — +o0.

2. 1—2a+v — 0. This case may only occur if 2 —1 > 0. Then vy - 2a—1>0and a—v — 1 —a > 0.

By Claim 9.4 and (74), we obtain aaiff — +o0.

3.a—y—=0t. Theny > a>0and 1 —2a+~v = 1 —a > 0. By Claim 9.4 and (74), we obtain
O¢2
&2 5 —0.
Oy

We now give the proof of Claim 9.4.

Proof of Claim 9.4. Observe that for ¢ > 0 it holds that f(z,y,2) = f(tz,ty,tz), so we may assume that
r+y+2z = 1. Thus, Bz +2B1y+z, 1+2Boy+ B3z and Byx+ (By Ba+1)y+ Baz are convex combinations of
{B%,2B1,1},{1,2B3, B3} and {By, By B2 + 1, Ba} respectively. Since we assumed that By, By > 0, f(z,v, 2)
is bounded by strictly positive constants. O

This concludes the proof of Lemma 5.7. O

Proof of Lemma 5.8. For (o, 8) = (p*,p~), denote by Ha the Hessian of ®5 evaluated at (a?, 8%, Y*). We
keep only v, d,y;; with 4,7 = 1,2, 3 as free variables in ®, (the rest of the y;; are substituted by (11)).

We use Sylvester’s criterion to check that —Hs is positive definite. We check that the principal minors
are positive, the first principal minor being the lower right corner of the matrix. This is equivalent to
applying Sylvester’s criterion in a rearranged version of —Hy. Note that the first nine principal minors are
guaranteed to be positive since they correspond to the Hessian of the convex function —go(Y) evaluated
at its minimum point. Thus we need to check only the remaining two principal minors. We use Maple to
perform the necessary computations and we plug into the resulting formulas the values of p* from (6) and
the Y* as given in (48).

Denote by P; the determinant of the i-th leading principal minor. We have:

AYEPES(By + Q)2 (14 B1Q7)*(1+ (A - 1)w?)

(B1B2)8(Q*)14(Q+)12

AYEFE3 (1 — (A —1)%w?)
(B1B2)3(Q) " (@)

where E1, E5 and w are given by (46) and (4). Trivially Pjg > 0. And we also have P;; > 0 by Lemma 3.2. O

Py =

b

P11 = det(—Hz) =
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9.5 Proof of Lemma 2.5

We now prove Condition 2.3 for the Ising model without external field and for d = 2, that is By = By =
B,\=1and A = 3. See Section 5.4 for the proof overview.

Our point of departure is (32). As in the proof of Lemma 2.4, we may assume that rir4, cicq are either
both greater than 1 or both are less than 1. We are going to argue that (32) cannot hold in these cases. For
B; = By = B, multiplying the equations in (32) gives

(1 — 32)2(0164 — 1) (1 — 32)2(’['17“4 — 1)

Bey + (B? +1) + Bey)*(B B?+ 1)+ Bry)® = 76
(Ber + (B” 4+ 1) 4+ Bea)™(Bry + (B” + 1) + Bra) (crea) /2 — 1 (rira) /2 — 1 (76)
We will prove that for 0 < B < g;}, when 174 # 1 (and similarly when c¢ieq # 1)
1 — B?)2 -1
(Bry + (B +1) + Bry)” > ( Jrra = 1) (77)

\/T1T4 — 1

In the region 0 < B < g; the values of a and f are heavily biased towards 1 and 0 respectively, and
this reflects at the values of 71,74, ¢1,c4. The required bias of the values of «, 8 is captured by the following
lemma.

1

Lemma 9.5. Assume 0 < B < B

2—-1
£+ I For (o, B) = (p™,p~) it holds that 1 ixa

The proof of Lemma 9.5 is given in Section 9.5.1. We utilize Lemma 9.5 to prove:

:%>

O W~

Lemma 9.6. Assume 0 < B < gﬂ For (o, 8) = (pT,p™) and 71,74, c1,cq4 satisfying the equations in
(28), (29), it holds that

1 1 1
or1>§-ﬁand04>g~§.
e If in addition riry4,c1cq > 1, then ri > é . i and cq4 > é . i
9 B2 9 B2

The proof of Lemma 9.6 is given in Section 9.5.2. We now prove inequality (77). Rewrite (77) as
B2(ri +74)* +2B(B* + 1)(r1 +74) + (B> + 1) > (1 = B*)* (1 + /r174) ,

or

B2(ry +74)* + 2B(B* + 1)(ry +r4) +4B* > (1 — B*)*/rir4. (78)
At this point, we split the analysis into the cases r1r4 > 1 and r174 < 1, the first being considerably harder.
Claim 9.7. Inequality (78) holds when riry < 1.

Proof of Claim 9.8. We prove the stricter inequality (since 1 > B > 0 and r1,74 > 0)

2Bry > \/ri7s.
By item 1 of Lemma 9.6 and the assumptions, we have

2 1
2Br; > 3B > 1> /riry.

Sy

Claim 9.8. Inequality (78) holds when riry > 1.
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Proof of Claim 9.8. We prove the stricter inequality (since 1 > B > 0 and r1,74 > 0)

BQ(Tl —|—7‘4)2 > \/T1T4. (79)

We first identify the regions where (79) is hard to prove. Note that B?(rf + 2rir4 +73) > 4B%rr4, so that
(79) is true if 4B?ryry > \/r1r3. Thus we may assume that

65t > riry. (80)
Since ryr4 > 1, by item 2 of Lemma 9.6
wis £ o
so that (79) is true if % > /r1r4. Thus we may assume that
44
"re > gipr (82)
We are now ready to prove (79). Using (80), (81) and (82) we obtain
B2(r2 4 2041y +12) = B2 4 2r0) > (42 +2- 44) .
B? \ 92 94 B? 4
O

9.5.1 Proof of Lemma 9.5
By the remarks in the end of Section 3, for the Ising model with no external field it holds that 2~ = %

and QT Q™ = 1. For ease of presentation, let z = Q,y = Q™. By (3) and (6), we have

a  x(By+1)
l-a  y+B

By+1
y+ B

2
,Wherex:< ) and x > 1>y >0.

Since zy = 1, we have that

o By +1 1 ( By +1 >2
= , where — = [ —— and 0 <y < 1. 83
l—a  y(y+B) y* \yly+B) (83)
4 1
Proof of Lemma 9.5. For 0 < B < g: = 3 — 2v/2, we want to prove that T a > 9 B which in light

of (83), is equivalent to y < (3/2)</3/2B2. For convenience, let ¢ := (3/2){/3/2. The equation for y in (83)
may be rewritten as

(y + B)? = y(By + 1)? = B+ (-1+42B)y*+(1-2B)y—B*=0=
(y—1)(B*?+ (B*+2B—-1)y+B*) =0 = B*?+ (B*+2B-1)y+ B*=0,
since by (83) we are interested in 0 < y < 1.
Let f(2) := B?2? + (B? + 2B — 1)z + B?. By Lemma 3, we know that y is the unique root of f(z) for

0 < z < 1. Observe that f(0) = B? > 0, so the desired inequality will follow if we prove that f(B2%c) < 0.

Now, f may be rewritten as
1 1-2B- B2
= B2 S

Forz:BQCandO<B<3—2\/§7wehave
4.2 _ 4.2
Z+1:Bc+1g(3 2\/5)6+1.i’
z B2c c B2
1-2B-B? _1-2(3-2v2)—-(3-2V2)? 16v2—-22
B2 = B2 - B

A straightforward calculation gives % <3< 161/2 — 22, thus proving f(B?c) < 0. The lemma
follows. O
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9.5.2 Proof of Lemma 9.6
We need the following lemma.
Lemma 9.9. When By Bs > 0 and r1,74,c1, cq satisfy (28) and (29), it holds that

« - 1+7r1/Bs 1+ Bicy I5;
1—«a 1—|—B2’I“4’ 1+C4/B1 1-p

We first give the proof of Lemma 9.6 and then give the proof of Lemma 9.9.
Proof of Lemma 9.6. When B; = By, = B, Lemma 9.9 gives

o <1+7"1/B 14 Bcy B
1—-a 1+ Bry’ l+c/B " 1-4

Since 14,1 > 0, it follows that

a 4 1 1-3 41

where we have used Lemma 9.5 to bound %~ and % This proves the first item of the lemma, after

observing that g “gs — 1> 1. 35 forany B <1/3.
To prove the second item of the Lemma, note that when r17r4, c1cq4 > 1 it holds
1—|—7’1/B 1+T1/B_’I"1 1—|—B81 1+B/C4 B

= — d = —.
1+Brys “1+B/rmn B™ 11a/B 1+ta/B a

It follows that

1 —
1faand04>B-TB.
1-3

The desired bounds now follow after using Lemma 9.5 to bound =~ and = O

rn>B-

Proof of Lemma 9.9. It will be convenient to have the following variables at hand.

= B%q +2B1 4+ ¢4 O — c1+ 2B + B§C4

"7 Bio + (B1B2 + 1) + Bacy’ YT Bio + (B1Bs + 1) + Bacy’
R B%’/‘l —|—2Bl + 74 1 —|—2B2—|—B%T4

1

= 5 R = .
Bl’f’l + (BlBQ + 1) + BQ’I"4 4 Blcl + (B1B2 + 1) + BQC4

Note that the C, C4, R, R4 do not have anything to do with the R;, C; in the proof of Lemma 5.6, but this
notation is convenient since the equations in (28), (29) may be written as

rlcl = T4C4 = (84)
a —7y a —7y
0 1-26+49§
ClRl = m, C4R4 = Tl_ﬁé (85)

Eliminating v, d from (84) and (85) respectively, we obtain
o 1+rC; I3 . 1+c R

= = . 86
11—« ].-5-7‘46'47 1-0 14+ caRy ( )
We have the following loose bounds on R, R4, C1, Cy.
B — — B .
1 < Rq, Ry < Bl7 1 < BQ’ < Cy (87)

These bounds may be proved by picking any of the inequalities, multiplying out and using B1Bs < 1. It is
immediate now to check that the bounds in Lemma 9.9 follow after combining (86) and (87). O
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9.6 Proof of Lemma 2.6

Lemma 9.10. For the hard-core model (that is, B1 =0, By = 1) for A = 3,4,5 and (o, 8) = (p*,p~) the
solution of (22), (23) and (24) satisfies v = o* and § = 32.

Proof. Let d:= A —1 and let ¢; := C1/Cy, ¢4 := C4/Cs, 71 := R1/Ra, 74 := R4/ Ry (the same notation as
we used in the proof of Lemma 5.6). Equations in (32), for B; = 0 and By = 1, become

1/d_1:£ d 1/d_1:M
(c1eq) ETHE and  (rqry) Tk (88)
Let z = (r174)Y?, y = (c1c4)Y?, a = 1/r4, and b = 1/c4. We can rewrite equation (88) as follows
1+ 2a + a®x? 1+ 2b + b2y?
— el d = "7 89
YT Tt 2at+a2 MY YT TTx 02 (89)
Solving for a and b we obtain
y—1+4qa z—1+q
a = W and b= W, (90)
where
ga=-D"=1) and ¢ =(@-1)(y"-1). (91)

Note that @ > 0 and b > 0. Assume y > 1. Then = > 1 (otherwise the sides of (88) would have different signs)
and also y < x? (the right hand side of (89) is a convex combination of 1 and x%) and hence |g,| > y — 1.
Thus, using a > 0 in Equation (90), we obtain g, > 0 and similarly g, > 0. Now assume y < 1. Then
r < 1 and also y > 2 (again, the right hand side of (89) is a convex combination of 1 and x¢) and hence
|ga| > 1 — y. Thus, using a > 0 in Equation (90), we obtain g, < 0 and similarly ¢, < 0.

Because of symmetry between x and y we only need to consider two cases (in the case x = y = 1 we have
v =a? and § = 3?):

e CASE 1: 1 <y§$§yd7 Ga ‘= (yfl)(xdfl)vqb = (xil)(ydfl)a and
e CASE2: 0<y?<z<y<l,q,:=—/(y—1(x?—-1), g :=—/(x—1)(y? - 1).

From Equation (24) one obtains the following expressions for a and S (see equation (86))

Cq T4
a  Taht 1 and B TEnRa Tt 1
oo w1 M 75 et

Solving for «, 8 and using the parametrization with z,y, a,b we have
o y(1+a)?—-1—a+ab
S z(1+b)2+y(l+a)2+2ab—1’
5= 2(1+b)2%—-1—b+ab
C2(14+b)2+y(l+a)2+2ab—1

Equations (1), (6) for By =0, By =1, (o, 8) = (p*, p™) easily imply
a(l—a)® = p(1 - p)". (93)
Equation (93) is equivalent to (assuming a # f3)

a(l —a)? - (1 - B)°

=0 94
- , (04)
which using the expressions for a and § from (92) becomes
(y(1+a)® —1—a+ab) (z(14b)%+ab+a)? — (¢ (14+b)? —1—b+ab) (y(1+a)*+ab+b)?) 0 (95)
z(b+1)2—y(a+1)24+a—b -
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The final part of the proof will require some computational assistance (just to manipulate polynomials).
First we are going to plug-in the expression for a and b from (90) into (95). Then we are going to use the
expressions in (91) to reduce the powers of ¢, and g, occurring in the expression obtaining an expression of
the form

€0 t+ €109a + €019y + C119aQb,

where cqg, o1, C10,c11 are polynomials in « and y. Then we are going to show that in CASE 1 we have
coo >0, co1 > 0, c10 > 0, ¢11 > 0 and in CASE 2 we have ¢gp > 0, ¢co1 < 0, ¢190 < 0, ¢11 > 0 (and
hence (95) cannot be zero) . This will be accomplished by reparameterizing x = (ty + y¢)/(t + 1), factoring
the expressions, and observing that:

e factor y — 1 occurs with even power in cog and c11,
e factor y — 1 occurs with odd power in ¢g; and c19, and
e all the other factors have all coefficients positive.

The details of the argument appear in Appendix A of the online version [9]. O
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