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The aim of this paper is to prove the following result. Consider the critical
Ising model on the rescaled grid aZ?, then the renormalized magnetization
field

o4 :=ql3/8 Z 0x8y,
xeaZ?
seen as a random distribution (i.e., generalized function) on the plane, has

a unique scaling limit as the mesh size a N\ 0. The limiting field is confor-
mally covariant.

1. Introduction.

1.1. Overview. The Ising model, introduced by Lenz in 1920 to describe fer-
romagnetism, is one the most studied models of statistical mechanics. Its two-
dimensional version has played a special role in the theory of critical phenomena
since Peierls famously proved, in 1936, that it undergoes a phase transition, and
Onsager presented, in 1944, his derivation of the free energy [44]. The phase tran-
sition of the two-dimensional Ising model has been extensively studied by both
physicists and mathematicians, becoming a prototypical example and a test case
for developing ideas and techniques and for checking hypotheses. Its analysis has
helped to test one of the fundamental beliefs of statistical mechanics that a physi-
cal system near the critical point of a continuous phase transition is characterized
by a single length scale, the correlation length, which provides the natural length
scale for the system, and that the correlation length diverges at the critical point.
Furthermore, close to criticality, this divergence is assumed to be solely responsi-
ble for singularities in the thermodynamic functions; it also implies that the critical
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system has no characteristic length and is therefore invariant under scale transfor-
mations. This in turn suggests that all thermodynamic functions at criticality are
homogeneous functions, and predicts the appearance of power laws. It also means
that it should be possible to rescale the critical system appropriately and obtain a
continuum model (the continuum scaling limit) which may have more symmetries
(and be therefore easier to study) than the original discrete model, defined on a
lattice. This idea is at the heart of the renormalization group philosophy.

Indeed, thanks to the work of Polyakov [46] and others [7, 8], it was under-
stood by physicists since the early seventies that, once an appropriate continuum
scaling limit is taken, critical statistical mechanical models should acquire confor-
mal invariance, as long as the discrete models have “enough” rotation invariance.
This property gives important information, enabling the determination of two- and
three-point correlation functions at criticality, when they are nonvanishing. Be-
cause the conformal group is in general a finite dimensional Lie group, the result-
ing constraints are limited in number; however, the situation becomes particularly
interesting in two dimensions, since there every analytic function f defines a con-
formal transformation, provided that f’ is nonvanishing. As a consequence, the
conformal group in two dimensions is infinite-dimensional.

After this observation was made, a large number of critical problems in two
dimensions were analyzed using conformal methods, which were applied, among
others, to Ising and Potts models, Brownian motion, the self-avoiding walk, per-
colation and diffusion limited aggregation. The large body of knowledge and
techniques that resulted, starting with the work of Belavin, Polyakov and Zamolod-
chikov [7, 8] in the early eighties, goes under the name of Conformal Field Theory
(CFT). In two dimensions, one of the main goals of CFT and its most important
application to statistical mechanics is a complete classification of all universality
classes via irreducible representations of the infinite-dimensional Virasoro algebra
(see, e.g., [21]).

CFT has proved very powerful, but it also has limitations. First of all, the theory
deals primarily with correlation functions of local (or quasi-local) operators, and is
therefore not always the best tool to investigate global quantities. Secondly, given
some critical lattice model, there is no way, within the theory itself, of deciding
to which CFT it corresponds. A third limitation, at least from a mathematician’s
perspective, is its lack of mathematical rigor.

Quite remarkably, some of the most recent and significant developments in the
area of two-dimensional critical phenomena have emerged in the mathematics lit-
erature, using new mathematical tools that are free from at least some of the lim-
itations of CFT. These tools have permitted to rigorously establish the conformal
invariance of several models and prove various results/conjectures that had first
appeared in the physics literature, as well as novel results that have shed new light
on the theory of two-dimensional critical phenomena.

In 1999, Aizenman and Burchard [6], based on earlier work of Aizenman [4, 5],
proposed a framework for proving tightness, and thus the existence of subsequen-
tial scaling limits for the distribution of random paths in the scaling limit. Their
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results found applications in much of the subsequent work on scaling limits of
interfaces.

In 2000 and 2001, Kenyon [37, 38] proved conformal invariance of the two-
dimensional dimer lattice model (or domino tiling model) in the scaling limit, and
related the latter to the Gaussian free field.

A very significant breakthrough was the introduction by Schramm [48] of
the Stochastic (Schramm-—)Loewner Evolution (SLE) and its subsequent analysis
and application to the scaling limit problem for several models, most notably by
Lawler, Schramm and Werner [39], and by Smirnov [53] (see also [14]). The sub-
sequent introduction of the Conformal Loop Ensembles (CLEs) [12, 13, 50, 51,
55], which are collections of SLE-type, closed curves, provided an additional tool
to analyze the scaling limit geometry of critical models.

Substantial progress in the rigorous analysis of the two-dimensional Ising model
at criticality was made by Smirnov [54] with the introduction and scaling limit
analysis of the “fermionic observables,” also known as “discrete holomorphic ob-
servables” or “holomorphic fermions.” (Similar objects had been considered by
Mercat [42] and had appeared in the physics literature—see [32, 47].) These have
proved extremely useful in studying the Ising model in finite geometries with
boundary conditions and in establishing the conformal invariance of the scaling
limit of various quantities, including the energy density [30, 31] and spin corre-
lation functions [18]. (An independent derivation of the critical Ising correlation
functions in the plane was obtained in [23].)

The result of Chelkak, Hongler and Izyurov [18] on the scaling limit of spin
correlation functions is the main ingredient in our second proof of the uniqueness
of the scaling limit of the Ising magnetization, presented in Section 3, and it is also
used in our first proof, presented in Section 2.

Our second proof essentially consists in showing the existence of the scaling
limit of the characteristic function of the discrete field. Our first derivation is very
different in spirit from the second; it is more geometric in nature and is based
on the RSW-type result for FK-Ising percolation of Duminil-Copin, Hongler and
Nolin [24], and on scaling limit results for FK-Ising percolation [17, 34-36]. This
is in fact a conditional proof of uniqueness since it relies on a scaling limit result
that, although very plausible, does not follow immediately from known results (see
Section 2.2.2 for a detailed explanation).

Earlier influential results on the scaling limit of the two-dimensional Ising
model that have been a source of inspiration for the present paper include those
of Abraham [1, 2], Abraham and Reed [3], De Coninck [19], De Coninck and
Newman [20] and Palmer [45].

1.2. Definitions and main results. Consider the Ising model on the rescaled
grid aZ? at the critical temperature . = B¢ (ZZ), with zero external magnetic field.
(We refer, e.g., to [29] for a nice introduction to the Ising model.) We will be
interested in the following object.



ISING FIELD I: UNIQUE LIMIT 531

DEFINITION 1.1. The renormalized magnetization field ¢, a random distri-
bution on the plane, is

D=0, Y oxby,

xeaZ?

where ®, is a well-chosen renormalization factor. (In fact, we will use a slightly
modified version; see Definition 1.10.)
In most of the rest of the paper, we will fix* @, :=a'%/8.

In the scaling limit, the magnetization field is expected to converge to a Eu-
clidean random field corresponding to the simplest reflection-positive conformal
field theory [7, 8] (see also [52]). Our main theorem can be stated as follows.

THEOREM 1.2 (Scaling limit). The magnetization field ®* converges in law
as the mesh size a \( 0 to a limiting random distribution ®°. The convergence
in law holds in the Sobolev space H > under the topology given by || - ll2-3. (See
Appendix A.)

In fact, our result holds for any bounded simply connected domain 2 C C with
a smooth boundary.> More precisely, consider a simply connected domain € in
the plane which contains the origin, and let €2, denote its approximation by the
grid aZ? of mesh size a, that is, Q, := Q NaZ?. (The approximation might not be
simply connected anymore, so in this case we keep only the connected component
of the origin.) Consider the Ising model in €2, with 4 boundary conditions, at the
critical temperature S, (we will also analyze the case of free boundary conditions).
The above definition of (renormalized) magnetization field easily extends to this
setting:

PGH(= DY) =0, Y oxdy.

X€Qy,

THEOREM 1.3. Let Q be a bounded simply connected domain of the plane
with a smooth boundary. Consider the critical Ising model with 4 or free boundary
conditions in Q,. Then the magnetization field ®% = % converges in law as the
mesh size a \( 0 to a limiting random distribution ®F = ®*°. The convergence
in law holds in the Sobolev space H™> = H™3(Q) under the topology given by
| - ly-3. (See Appendix A.)

4This particular choice assumes Wu'’s result [41, 57]. Note that this choice may be debatable. For
example, the authors of [18] do not assume Wu’s result. Without such an assumption, our results
remain valid with ®, defined more implicitly. See Remark 1.5 and Section 4.

SIn principle, the results do not require the domain to be simply connected and have a smooth
boundary, but these assumptions allow us to directly use various results from the literature that so far
were proved only in the simply connected case with smooth boundary.
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We now explain how to choose the scaling factor ®,. For any bounded do-
main €2, the magnetization M“ := 3 . 0y, where o, denotes the Ising spin
variable at x, has variance

Var[M¢] = Z E[oyoy].

x,y€Q2
It can be shown (see Proposition B.1 in Appendix B) that® as a \, 0,
—4
Var[M?] < a™"Ec, (00,9 /34 v3i), I+

where C, denotes the square grid aZ? and 0, and (+/2 + +/2i), stand for lattice
approximations of the points 0, v/2 + +/2i € C.
Following the notation of [18], let us introduce the quantity

(1.1) o(a) :=Ec,l00,9( /51 /31), )

From the above discussion, it is thus natural to scale our magnetization field by
a scaling factor of order a®o(a)~!/2. In most of the rest of this paper (until Sec-
tion 4), we will assume the following celebrated result by Wu.

THEOREM 1.4 (Wu, see [41, 57]). There exists an explicit constant ¢ > 0 such
that as a (0

(1.2) o(a) ~ca'l*,

Assuming this asymptotic result leads to the choice
(1.3) Oy :=a"/®

for the scaling factor of the magnetization field.

REMARK 1.5. We believe that it is reasonable to assume Wu’s result since it
is considered to be among the rigorous results obtained in the theoretical physics
literature (yet, according to some experts, although there is no theoretical gap,
some details need to be filled in). Nevertheless, this choice may be debatable.
In [18], for example, the authors decided to state their result without assuming
Wu’s result. In our case, if one avoids assuming Wu’s asymptotic, all our results
remain valid by replacing the above formula for ®, by the more cumbersome
O, = azg(a)_l/z; see Section 4.

SIn this paper, f(a) < g(a) as a \( 0 means that f(a)/g(a) is bounded away from 0 and co while
f(a) ~ g(a) means that f(a)/g(a) > 1 asa (0.
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The following corollary on the renormalized magnetization random variable fol-
lows easily from Theorem 1.3 when taking ©, := a'%/%. We state it in a similar
way as one would state a central limit theorem. Indeed, dealing with a sum of ran-
dom variables, the result below has a classical flavor; its interest lies in the strong
dependence of the random variables being added which leads to a nondegenerate
non-Gaussian limit. (Note that the choices of the unit square as domain and of +
boundary conditions are made only for concreteness and are not essential.)

COROLLARY 1.6. Consider the critical Ising model in the N x N square Ay
with + boundary conditions on 0 A y. Then the random variable

1
N 2 O

XGAN

converges in law as N — o0.

The result in Corollary 1.6 can be expressed also in terms of the renormalized
magnetization, defined below. The magnetization is the order parameter of the
Ising phase transition, that is the extra parameter of the model that is needed, due
to the spontaneous breaking of the spin symmetry below the critical temperature, to
describe the thermodynamics of the low-temperature phase. A fundamental belief
of statistical mechanics is that, near the phase transition point, the order parameter
is the only important thermodynamic quantity.

DEFINITION 1.7 (Renormalized magnetization). For any simply connected
domain €2 with boundary condition & on 9€2 (which in this paper will be either +
or free), let m¢, be the renormalized magnetization in the domain €2 defined by

mg == (Cba, 19)

:®azax

xe,

— 415/8 Z o,.

xeR,

Exactly as in Corollary 1.6, m¢, converges in law to a limit mg as a \( 0. (The
limiting law will depend on the boundary condition &.)

The limiting magnetization field is non-Gaussian: this can be seen from the
correlation functions computed by Chelkak, Hongler and Izyurov [18], which do
not satisfy Wick’s formula. We will list a number of other properties satisfied by
the limiting fields ®2°, @2, m’ in Section 5. Most of them will be proved in [10].
In particular, we will prove in [10] that the tail behavior of these limiting fields is
of the form exp(—cx'%).

We conclude this section by stating the conformal covariance properties of the
scaling limit ®*° of the lattice magnetization field.
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THEOREM 1.8 (Conformal covariance of ). Let Q, Q be two simply con-
nected domains of the plane (not equal to C) and let ¢: 2 — Q be a conformal
map. Let = ¢! be the inverse conformal map from Q — Q. Let @ and &
be the continuum magnetization fields, respectively, in 2, Q. Then the pushfor-
ward distribution ¢ * ®°° of the random distribution ®*° has the same law as the
random distribution |y'|'/ 8D, where the latter distribution is defined as

(I8, f):= (@, wi> |9/ (w) f (w)

for any test function f : 2 — C.

In the particular case of the renormalized magnetization in squares of various
scales, the above conformal covariance property can be expressed as follows.

COROLLARY 1.9. Let m™ be the scaling limit of the renormalized magne-
tization in the square (i.e., m>® = (d>°, 1[0,1]2)). For any A > 0, let m3° be the
scaling limit of the renormalized magnetization in the square [0, \]>. Then one has
the following identity in law:

(1.4) m3® L3158
1.3. Brief outline of the proofs. We will give two proofs of our main result,

Theorem 1.3, each proof having its own advantages. Let us briefly sketch in this
subsection our two strategies. They both start with the same tightness step.

1.3.1. Tightness. Tightness of the random variable mg, := (®9, 1g) was al-
ready proved in [15] (see also [9]). To prove tightness for the random distribu-
tion ¢ we choose to work on the Sobolev space 7> and use the setup of [22].
With this setup the proof is relatively standard but somewhat technical, so we give
an outline here and present the details in Appendix A at the end of the paper. Be-
low and in the rest of the paper, except for Appendix A, we restrict our attention to
the magnetization in the unit square [0, 1], in order to simplify the notation. The
extensions to other domains and to the full plane are discussed in Appendix A.

For any a > 0, we will consider our magnetization field ®¢ as an element of
the Polish space H 3 with operator norm || - l4,-3 (see Appendix A for precise
definitions). Since Dirac point masses do not belong to H ™% for o < 1/2, it will be
convenient to change slightly the definition of the distribution ®¢ to the following
definition.

DEFINITION 1.10. We let
. 15/8 Ox
¢4 :=aqa / Z Elsa(x),
x€[0,112NaZ?

where S, (x) denotes the square centered at x of side-length a.
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With this new definition, ®“ belongs to L2, and hence has a Fourier expansion.
Using the latter, it is not hard to show that

limsup E[ | &¢]7,2] < oo,
a\0

provided that the boundary condition on the square [0, 1] consists of finitely many
arcs of +, — or free type. This is enough to prove that (%), ¢ is tight in the space
3 thanks to the Rellich theorem, which implies that, for any R > 0, the ball

By—(0, R)

is compact in 773, As a consequence, we have the following proposition.

COROLLARY 1.11.  Consider the magnetization in the unit square [0, 11> with
boundary condition consisting of finitely many arcs of +, — or free type. Then there
is a subsequential scaling limit ®*, that is, a random distribution ®* € H3 such
that for a certain subsequence ay “\ 0, ®% converges in law to ®* for the topology
on H=3 induced by || - |l4-3.

1.3.2. First proof. In the first proof (Section 2), we rely on the FK represen-
tation of the Ising model which allows us to decompose the distribution ®¢ as a
sum over the FK clusters, where each cluster C carries an independent random
sign o¢c € {—1, 1}. Two important ingredients in this proof are the RSW-type re-
sult for FK-Ising percolation of Duminil-Copin, Hongler and Nolin [24] and the
k = 0 case of Theorem 1.3 of [18]. (We note that the use of the latter result could
probably be avoided by relying on an argument similar to the one used in [27] to
prove the rotational invariance of the percolation two-point function.) The draw-
back of this approach is that we need to rely on the uniqueness of the full scaling
limit of FK percolation (see Assumption 2.3). Note that the main argument, which
consists in constructing area measures on critical FK clusters, is somewhat close
to the construction of “pivotal measures” in [27].

1.3.3. Second proof. Our second proof (Section 3), as opposed to the first one,
does not rely on any assumption (besides assuming Wu’s result if one wants to keep
the scaling ®, = a'%/®). For any bounded domain €, the idea is to characterize the
limit of ®“ by showing that the quantities

boa(f) =E[ )],

converge as a N\, 0 for any test function f € #3. The main ingredients are the
breakthrough results by Chelkak, Hongler and Izyurov on the convergence of the
k-point correlation functions as well as our Propositions 3.5 and 3.9.
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1.3.4. Proof of the conformal covariance properties. We briefly discuss how
to prove Theorem 1.8.

1. If one wants to follow the setup of our first proof (Section 2), then the confor-
mal covariance property is proved exactly in the same fashion as Theorem 6.1
in [27] on the conformal covariance of the pivotal measures for critical per-
colation on the triangular lattice, except that here one would have conformal
covariance of the ensemble of FK area measures.

2. If one wants to follow the setup of our second proof (Section 3), then The-
orem 1.8 is even easier to obtain, since it follows easily from the conformal
covariance properties of the k-point functions established in the main result,
Theorem 1.3, of [18].

In the rest of the paper, in order to simplify the notation, we will stick to the
magnetization in the unit square [0, 1]. The extension to other domains as well as
to the full plane can be done using the methods presented in Appendix A.

2. First proof of the scaling limit of ®“ using area measures on FK clusters.

2.1. The general strategy. The FK representation of the Ising model with
zero external magnetic field is based on the ¢ = 2 random-cluster measure P,
(see [25, 29, 33] for more on the random-cluster model and its connection to the
Ising model). A spin configuration distributed according to the unique infinite-
volume Gibbs distribution with zero external magnetic field and inverse tempera-
ture 8 < B. can be obtained in the following way. Take a random-cluster (FK) bond
configuration on aZ? distributed according to P, with p=p(B)=1— e 2P and
let {C{'} denote the corresponding collection of FK clusters, where a cluster is a
maximal set of vertices of the square lattice connected via bonds of the FK config-
uration (see Figure 1). One may regard the index i as taking values in the natural
numbers, but it is better to think of it as a dummy countable index without any pre-
scribed ordering, like one has for a Poisson point process. Let {o;} be (£1)-valued,
i.i.d., symmetric random variables, and assign o, = o; for all x € C{; then the col-
lection {0y}, 72 of spin variables is distributed according to the unique infinite
volume Gibbs distribution with zero external magnetic field and inverse tempera-
ture .

Using the FK representation, we can write the renormalized magnetization
field ®“ from Definition 1.1 as follows:

2.1 ®E Y i,

i
where Ko = ®u > ccce dx and the o;’s, as before, are (£1)-valued, symmet-
ric random variables independent of each other and everything else. We call the
rescaled counting measure mce the area measure of the cluster C;'.
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FI1G. 1. Example of an FK bond configuration in a rectangular region. Black dots represent vertices
of aZ?2, black horizontal and vertical edges represent FK bonds. The FK clusters are highlighted by
lighter (green) loops on the medial lattice.

d

Roughly speaking, our first proof of uniqueness consists in showing that area
measures have a scaling limit which is measurable with respect to the scaling limit
of the collection of all macroscopic crossing events. (By crossing event we mean
the occurrence of a path of FK bonds crossing a certain domain between two dis-
joint arcs on its boundary.)

To understand why this should be sufficient, let us associate in a unique way
to each area measure pce the interface y; in the medial lattice between the cor-
responding (rescaled) FK cluster Cj' and the surrounding FK clusters. Such inter-
faces form closed curves, or loops, which separate the corresponding clusters C¢
from infinity (see Figure 1). Announced results for FK percolation [36] identify
the scaling limit of those loops with CLE¢,3, a random collection of nested loops
which are locally distributed like SLE;¢/3 curves. The uniqueness of the collec-
tion of all macroscopic crossing events should then be a consequence of the results
announced in [36] (see Assumption 2.3 below and the discussion following it for
more information).

The area measure of a cluster counts the number of vertices in that cluster. In
particular, the sum of the area measures of clusters of diameter larger than some ¢
counts the number of vertices from which a path of FK bonds of diameter larger
than ¢ originates. We call the occurrence of a path of FK bonds of diameter larger
than ¢ in the scaling limit a macroscopic one-arm event (see Section 2.2.3 for a
precise definition of arm events), and we will sometimes call a one-arm vertex a
vertex from which such a path originates. Since the area measures of macroscopic
clusters count one-arm vertices, it is reasonable to expect that they be measurable
with respect to the collection of all macroscopic crossing events. Indeed, the anal-
ogous result for Bernoulli percolation was proved in [27]. Moreover, it is shown
in [15] that, in the scaling limit, only area measures corresponding to macroscopic
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clusters contribute to the magnetization, therefore the latter should also be measur-
able with respect to the collection of all macroscopic crossing events.

We end this section by briefly explaining the idea behind the proof that area
measures are measurable with respect to the collection of macroscopic crossing
events. Our proof of this fact will follow closely the proof of [27] for Bernoulli
percolation. This can be done because the main tools used in [27], such as FKG,
RSW and certain bounds on the probability of arm events, are also available for
Ising-FK percolation.

Although the proof is rather technical, the underlying idea is simple. Suppose
we are interested in the Ising model on aZ?* N[0, 1]*. We superimpose on [0, 112
a square grid with mesh e, with & much smaller than 1 but much larger than a. We
will show that the sum of the area measures of macroscopic FK clusters is well ap-
proximated by the number of squares of the e-grid that intersect a macroscopic FK
cluster, times the “mean” number of one-arm vertices inside a square of the ¢-grid
(we ignore all boundary issues in this discussion). This means that the number of
one-arm vertices can be estimated by looking only at the macroscopic features of
the FK configuration (i.e., at the collection of macroscopic crossing events).

REMARK 2.1. There are several advantages to the approach presented in this
section. First, it shows that ®>° is measurable with respect to the full scaling limit
of FK-Ising percolation (plus a collection of random signs). Furthermore, it gives
us a good way to visualize the magnetization in terms of area measures, as in (2.1).

Such a geometric representation as (2.1) would also be possible directly for the
limiting magnetization field ®*° if one could obtain the scaling limit of the col-
lection of all individual, macroscopic area measures. This should be possible with
methods similar to those used in this paper and in [27], and the resulting scaling
limit should be expressible as a collection of orthogonal measures supported on
“continuum FK clusters.”

We do not pursue this here since looking at the total number of + and — macro-
scopic one-arm vertices in a given domain is sufficient to prove the uniqueness of
the limiting magnetization field, but we point out that approximating ®°° using an
a.s. finite number of signed measures could be useful if one wanted to determine
the smallest & > 0 such that ®° is in the Sobolev space H ~¢. The latter problem
is briefly discussed in Remark A.4.

2.2. Setup for the proof of convergence.

2.2.1. Notation, space of percolation configurations, compactness. We will
work with the following setup: denote by o, an Ising configuration on aZ?> N
[0, 1]%. As explained in Section 2.1, o, can be obtained from an FK configura-
tion w, on aZ* N [0, 1]? by flipping an independent {=} fair coin for each cluster
of wy. Let o (resp., w,) be the configuration consisting of the clusters of w,
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which have been chosen to be plus (resp., minus). Let us denote by @, the coupled
pair (0], w;). Note that one has w, = o] Uw) .

It will be very convenient to consider these FK configurations w, as (random)
variables in a compact metrizable space (7, 7T) = (C%‘fo’l]z, T) which encodes
all macroscopic crossing events. We say that an FK configuration w, contains a
crossing of a domain D between two disjoint arcs, /1 and I, of its boundary o D
if there is a collection of edges from w, such that the edges form a connected set
contained in D except for two edges which intersect /1 and I», respectively.

The compact space (7, T) is not specific to our study of FK percolation and
one can in fact rely here on the setup which was introduced by Schramm and
Smirnov in [49] in the case of independent percolation (¢ = 1). Very briefly, it
works as follows: the space of percolation configurations built in [49] is the space
of closed hereditary subsets of the space of quads (Q, dg). Roughly speaking, this
means that a point w € ¢ corresponds to a family of quads Q € Q which is closed
in (Q, do) and which satisfies the following constraint: if Q € w and Q' is “easier”
to be traversed, then Q' is in w as well. In [49], it is proved that this space /¢ can
be endowed with a topology T so that the topological space (), T) is compact,
Hausdorff and metrizable. For convenience, we will choose a (nonexplicit) metric
d on s which induces the topology 7. See [49] for a clear exposition of the
topological space (7, T). See also [26, 27].

Since we will need the crossing properties of the + versus the — clusters, we
will in fact consider o, = (a)j[, w, ) as a random variable in the compact metriz-
able space 7 x ¢ endowed with the product topology.

What is known about the limit as a — 0 of the coupling ®, = (wj{, w,) €
J€ x €7 First of all, the tightness for (@,)q>0 follows immediately from the
compactness of (S x 7, T QT).

FACT 2.2. The random variable @, = (0}, w; ) is in 7 x 2 (with the prod-
uct topology). Since 77 x .7 is compact for the product topology 7 &® T, there
are subsequential scaling limits for (@,)4~0 as a — 0.

Our goal will be to show that the scaling limit ®°° of the magnetization field ®¢
is measurable with respect to the scaling limit of @, . This is the content of the main
result of this section, Theorem 2.5. That theorem, together with Assumption 2.3
below, immediately implies the uniqueness of ®*°.

2.2.2. Scaling limit for (0,)a=0- Itis known since the breakthrough paper [54]
that certain discrete “observables” for critical FK-percolation are asymptotically
conformally invariant. These observables can then be used [17] to prove that inter-
faces have a scaling limit described by SLE1¢/3 curves. In our case, we need a full
scaling limit result. Indeed, our later results in this section of the paper are based
on the following hypothesis.
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ASSUMPTION 2.3. The coupled configurations w, = (wj{, w, ) considered as
random points in (7 x 77,7 ® T) have a (unique) scaling limit as a \ 0; they
converge in law to a continuum FK oy, = (a)g“o, W,)-

This assumption is very reasonable, based on the convergence of discrete inter-
faces to SLE;¢,3 curves [17]. An even clearer evidence is provided by the work in
progress [36], where it is shown that the branching exploration tree converges to
the branching SLE 6,3 tree. However, as explained in [49], it is not always easy
to go from one notion of scaling limit to another. In the case of Bernoulli percola-
tion (i.e., the random-cluster model with g = 1), the first and third author proved
[13] the existence and several properties of the full scaling limit as the collec-
tion of all cluster boundaries, building the limit object from SLE¢ loops, and, as
explained in [27], Section 2.3, their results imply convergence also in the “quad
topology” (2, T).

In our present case, the FK percolation analog of the result contained in [13],
that is, the convergence of w, to CLE¢,3, was announced in [36]. From this con-
vergence result, following [27], Section 2.3, and using Corollary 5.9 of [16] instead
of the analogous result for Bernoulli percolation, one should be able to obtain the
convergence of w, to we in the topological space (2, T ), exactly as in the case
of Bernoulli percolation.

This step would justify the convergence of w, to ws in (S, T), but we need
slightly more, that is, the convergence of &, to @... However, note that the config-
urations ;" and w], can be obtained from w, by tossing a fair coin for each cluster
in w, to decide its sign. This suggests that the convergence of the configurations
o] and w should follow from the same arguments giving the convergence of w,.

While the preceding discussion is clearly not a complete proof, it explains why
Assumption 2.3 is very reasonable in the light of the announced results on the full
scaling limit of FK percolation.

2.2.3. Measurable events in ¢ x 7. In this subsection, we follow very
closely Section 2.4. in [27]. We refer to that paper for more details and will only
highlight briefly how to adapt the definitions to our present case.

Let A = (814, 3A) C [0, 1]% be a fixed topological annulus whose boundary,
d1 U 02 is composed of piecewise smooth cirves. We will often rely on the one-arm
events AT = Afc which are in the Borel sigma field of (27 x 2, T ® T) and
which are defined as follows:

02 Af ={ve# x #,30€Qst. Qew™
' and Q connects 9; A with d2A}.

The event A| is defined in the obvious related manner. We may also define the
one-arm event A on the “uncolored” space 7. We will need the following ex-
tension of Lemma 2.4 in [27] whose proof applies easily to our present case. The
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proof is analogous to that of Lemma 2.4 in [27], with the difference that Theo-
rem 5.8 and Corollary 5.9 of [16] replace the corresponding results for Bernoulli
percolation used in [27].

LEMMA 2.4 (See Lemma 2.4 in [27]). Let A be a piecewise smooth annulus
in [0, 11%. Then

Pldg € AL] — Plono € AT]
as the mesh size a — 0. Furthermore, in any coupling of the measures P, and P
on the space (I x 7€, T QT), in which w, — @ a.s. we have that ]lAli (0q) —
1 AE (o) almost surely.

If A is the annulus [—cy,c1]? \ [—c2/2, c2/2]%, we define af®(c2,c1) =
P[wg'o e Aq].

2.2.4. General setup of convergence: The space 7 x 7 x H™3. Let us con-
sider the coupling (@,, P%(@,)) = (a):[, w, , P e I x I x H 3. In order to
prove our main Theorem 1.2, will prove the following stronger result.

THEOREM 2.5 (Under Assumption 2.3). The random variables (v,, %) €
H x A x H> converge in law as the mesh size a — 0 to (Do, D) for the
topology induced by the metric’ dy ® dy @ Il - Iloy-3-

Furthermore, the limiting random variable ®*° € H3 is measurable with re-
spect to o, that is, we have

P® = PP (o).

From Proposition A.2, we already know that (w,, ®%(w)) is tight in the space
H x H x H3 endowed with the metric dyy ® dy @ || - ll4;-3. As in Corol-
lary 1.11, one thus has subsequential scaling limits: that is, one can find a subse-
quence a; — 0 such that (@, , %) converges in law to (@so, *) (here we use
Assumption 2.3 which says that there is a unique possible subsequential scaling
limit for @, ). Since the space (W x  x H 3, dy ®dy & | - ll2;-3) is a com-
plete separable metric space, one can apply Skorohod’s theorem. This gives us a
joint coupling of the above processes such that
(2.3) (D » D) 25 (D00, D).

Proving Theorem 2.5 boils down to proving that ®* is in fact measurable with
respect to Wso. Achieving this would indeed conclude the proof of Theorem 2.5
(and thus Theorem 1.2) since it would uniquely characterize the subsequential
scaling limits of (wg, ©).

The purpose of the next subsection is to reduce the proof of Theorem 2.5 to the
study of the renormalized magnetization in a square box.

7Recall from Section 2.2.1 that we have chosen a metric d s on ¢ which induces the topology 7.
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2.2.5. Reduction to the renormalized magnetization in a dyadic box. We wish
to prove Theorem 2.5, that is, to show that if (w4, , %) A5 (oo, P*), then P*
can be expressed as a measurable function of @s.. Since ®* € H 3, it can be
decomposed in the orthonormal basis {ej};>1, introduced in Appendix A,
of the space Cgo([O, 1]2) endowed with the L2 norm: if f = Zj,kzlaj,kej,k €
C8°(10, 11%), then

(@, f)= D (" ejnlajx.

which we write as
(2.4) DF= " (D eji)ejx-
Jk>1

From the a.s. convergence (2.3), we have that for any fixed j, k > 1:

(@a (D%, €jk)) = (@s0, (@, k)

where the convergence holds for the metric d» ® d» @ | - ||r. In order to prove
Theorem 2.5, thanks to the decomposition (2.4), we only need to prove that for
each fixed j, k > 1, the limiting quantity (®*, e; ) is itself measurable w.r.t. @ec.

It turns out that one can further reduce the difficulty of this task by approxi-
mating the functions {e; }; x>1 using step functions as follows. Let us fix some
J, k> 1. For any small 8 > 0, one can find dyadic squares B; and real numbers b;
so thatif gg :=)_; b;1p,, then

lejx — gplleqo,112) < B-

Now, exactly as in the proof of Lemma A.3, it is not hard to check that

E[(®", ;) - (. 85))"] < CB.

uniformly in a > O (for some universal constant C > 0). If one can show that, as
ar \ 0, (&%, gg) converges a.s. to a measurable function G g(@«), then using the
uniform L? bounds from Appendix A together with the triangle inequality in L2,
it follows that G g(@«o) converges as B — 0 in L? to (®*, ej k). Since L? is com-
plete, Gg(woo) has an L2-limit G as B — 0 which is itself measurable w.r.t. ®so
and one has necessarily that (®*, e; x) e Go(@oo). Since Gg is a linear combina-
tion of magnetizations in dyadic squares, it follows from the above discussion that
Theorem 2.5 is a corollary of the following theorem.

THEOREM 2.6. Let B be any dyadic square in [0, 11* and let the renormalized
magnetization in B be the random variable

. 15/8
mb =m" :=a'”/ Z Oy.

xeaZ?NB
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Then the coupled random variable (., m®) € J x FH x L? converges in law
as the mesh size a — 0 to (w0, m) for the topology induced by the metric d  x
dy X || - 2. Furthermore, the limiting random variable m € L? is measurable
with respect to w0, that is, we have

m = m(weso)-

We now turn to the proof of this theorem. Without loss of generality and for the
sake of simplicity, we may assume that our dyadic square B is just [0, 1]%.

2.3. Scaling limit for the magnetization random variable (proof of Theo-
rem 2.6).

2.3.1. Structure of the proof of Theorem 2.6. The setup for the scaling limit
of m? is similar to the setup we explained above (in Section 2.2.4) for the scaling
limit of ®“. Namely, we consider the coupling (@,, m“) embedded in the metric
space (2 x L2 dyp ®dy @ | - l;2). The tightness of (w,, m“) easily follows
from the stronger tightness of Proposition A.2 (see also [15] and [9]). In particular,
there exist subsequential scaling limits

(@ m™) —L> (&%, m*).

By Assumption 2.3, there is a unique possible law for @} , which we denoted
by @o. In order to prove Theorem 2.6, it remains to show that the second coordi-
nate m* € L? is measurable with respect to the first one.

As previously, let us couple all these random variables using Skorohod’s theo-
rem so that
(2.5) (@, m*) 25 (D00, m*)
for the metricdy ®d B || - || 2.

The main idea will be to approximate the quantity m? by relying only on
“macroscopic information” from the coupled configuration @, . The “macroscopic
quantities” we are allowed to use are the quantities which are preserved in the
scaling limit @, — @ (i.e., crossing events and so on, see Section 2.2.3).

We will approximate the magnetization m® by a two step procedure. Roughly
speaking, we first approximate the magnetization as a rescaled sum of spin vari-
ables oy such that x is the starting point of a “macroscopic” FK path, and then
approximate the latter sum by means of “macroscopic” quantities following [27],
as explained below.

For the first step, we fix some small dyadic scale p € {27%, k € N} and divide
the square [0, 1]? along the grid pZ?. Let S » be the set of p-squares thus obtained.
For each p-square Q € S, consider the annulus Ap :=3Q \ Q where we denote
by 30 the square of side-length 3p centered on Q. We will divide the clusters
in the FK-configuration w, in two groups: the clusters which cross at least one
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annulus Ag, Q € S, and the clusters which do not cross any annulus. We may
rewrite the magnetization m® as follows:

(2.6) mé = Z a3,
x€[0,112NaZ?

2.7 = Z ( Z als/gox + Z a15/80x>.
0eS, xeQ:x<03(30Q) xeQ:x«»3(3Q)

Following [15] (with a slightly different setup here), let us show that the contri-
bution of the second inside sum is negligible in L. Indeed,

2
PP
2

€S, xeQ:x»3(30)

= Z Z a15/4E[0'x0'y ler :x+0(30) lyeQ/ : yeﬁa(SQ/)]

Q’Q/ x5y
(2.8) = > > " Ellioy e x060) Lyeo': yers3on)]
Q»Q/ Xy
(2.9) < > aPPEl.,]
x,y:|x—y|<8p
] 2
(2.10) =a15/40(a—2(—’°) (,o/a)_l/4>
a
2.11) =0(p"*.

Since we are looking for a limiting law for m¢ in L?, it is thus enough [up to
a small error of O (p’/*)] to focus on the first summand

mf) = Z Z a3,

0€S, xeQ:x<0(30)

Since p > 0 is fixed and the mesh size a — 0, we are getting closer to an ap-
proximation by “macroscopic quantities.” We still need to approximate in a suit-
able macroscopic manner the quantity

LY=LY@y = Y, a"Po
xe€Q:x<3(30)

for each p-square Q € S,. This is the second step of our approximation procedure
and for this we will follow very closely the proof in [27] of the scaling limit of
counting measures on pivotal points (called pivotal measures). In the rest of the
proof, let us fix the value of p and fix some p-square Q € S,.

Let ¢ > 0 be some small fixed threshold (such that a < ¢ < p). Divide the
square Q NaZ? into equal disjoint squares of side-length &, := a|&/a]. There are
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N = Q(e72) such squares inside Q (we do not need to keep the dependence in
p in what follows) plus O(e~") squares which intersect the boundary of Q. Let
(Bi)ie(1,...,N} denote the set of such &,-squares inside Q.

Foreachi € [N]:={1,..., N}, let

(2.12) Xi=X;= Y  a
X€B; : x<3(30)

Furthermore, let B := UB; C Q. We thus have

(2.13) = > X+ > a o,

i€[N] x€Q\B:x<0(30Q)

The second term (which arises when p is not a multiple of &,) turns out to be
negligible in L? as well. Indeed,

2
(2.14) Z a15/80x < Z a15/4IP’[x<—>y]
x€0\B:x<3(30) 2 x,yeQ\B

1574 ple 4 1/4
2.15 <0 —
( ) (Da £ ,;( ) <ks)
(2.16) <0 2(p/e)ets 1V

I
(2.17) <O0()p'/*e.

Therefore, as ¢ goes to zero, and uniformly in the mesh size a < ¢, the boundary
term is negligible in L2. It thus remains to control the term dien Xi-
For this, let us introduce for each i € [ N], the variables

(2.18) Y =Yi(@g) =1 . -1 :
(B;<5030)  (Bi<%0(30))

We will prove in the next subsection the following proposition.

PROPOSITION 2.7. There exists a universal constant ¢ > 0 such that for any
square Q of side-length p as above, we have

Y XP—cBe) Y ¥f

ie[N] ie[N]

—>0

(2.19)

as ¢ = Q uniformly in a < € and where B(¢) := &2 a K, D! andalK(e 1) is the
probability of the one-arm event in the annulus [— 1, 112\ [—¢/2, e/2)? for ol

Before proving the proposition, let us explain why it indeed implies Theo-
rem 2.6. From Section 2.2.3, it follows that the functions Y defined in (2.18)
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can be seen as measurable functions of @ws, and that, for each i € [V], along the
above subsequence (ax), one has [see equation (2.5)]:

YE (@) ~ YE(@o0)-

Furthermore, one can see from Proposition 2.7 that [|(e) XY/ (@q)l2 is
bounded uniformly in O < a < €. This implies, modulo some triangle inequalities,
that

| L (@a) = cB@&) Y ¥ (@n) |, — 0,

uniformly in 0 < a;r < e. This in turn implies that the sequence
(cB(e) XY (@oo))e>0 is a Cauchy-sequence in L. In particular, it has an L2-limit
that we may denote by L g (woo) and this L2-limit is such that

|26 (@a) = Lo(@x) |, — 0

as the mesh size a; — 0.
Using the above estimates, we have that

2
R
0

uniformly in 0 < ax < p. Exactly as above with the second order approximation
in &, the above displayed equation (plus the L? bounds we already have) implies
that the Cauchy sequence (ZQ Lg(wx))p>0 has an L2-limit denoted by m (o)

as p — 0. Finally, thanks to the a.s. convergence in equation (2.5), this L2-limit
must be such that

(2.20) m* = m(dso),
which completes the proof of Theorem 2.6, modulo proving Proposition 2.7.

2.3.2. Proof of Proposition 2.7. 'We want to show that for any § > 0, one can
take ¢ > O sufficiently small so that for any 0 < a < ¢ < p,

E[(Z X —ch(e)y Yf)z] <.

Let us decompose this quantity as follows.

E[(Z XE—cBe)Y Yf)z]
=Y E[(X] — cB@)Y]) (X5 — cBe)Y])]
ij
< Y (B[X{X%]+c*B(e)’E[YfYE])
i,j:d(Bi,Bj)Sr

+ Y E[(X{ —B@Y)(X; - cB)Y])],

i,j:d(B;,Bj)>r

(2.21)
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where r is a mesoscopic scale ¢ < r < p which will be chosen later. To go from
the first to the second line, we used that fact that the cross product terms are nec-
essarily negative as can be seen by first conditioning on the noncolored FK config-
uration @y .

The first term of the RHS of the above displayed inequality is easy to bound.
Indeed,

Z E[XfXj] < Z a15/4]E[axay] < 0(r7/4)
i,j:d(Bi,Bj)<r x,yeaZ?NQ s.t. d(x,y)<2r

and similarly for 3_; ;. 45, ;)< 2B (e)?E[YF Y7]. One can thus fix r > 0 small
enough so that, uniformly in a < ¢ < r, the first term in the RHS of (2.21) is < §/2.

For the second term, we proceed as in [27] using a coupling argument. Proposi-
tion 2.7 will follow from the next lemma.

LEMMA 2.8. For any fixed r < p <1 and any 8 > 0, one can choose
e =¢(r,p,8) > 0 small enough such that for any pair of squares B;, Bj with
d(B;, Bj) > r, one has

s
E[(X} — cB(&)Y]) (X — cple)Y})] < SE[X{ X5

Let us explain why this lemma is enough to conclude the proof. Summing the
estimate provided by the lemma over all B;, B; with d(B;, B;) > r, one gets
- \\2
Do E[(X] —cB@Y) (X5 —cBe)Y])] < SE[(LH(@a)7]-

i,j:d(B;,Bj)>r

DO | O

Now, it is straightforward to check that the second moment IE[(L”Q (@a))?] is

bounded by Qpl5/ 4 uniformly in a < & < p where C is some universal constant.
By choosing § = §/C, we conclude the proof.

PROOF OF LEMMA 2.8.  Let us fix two squares B; and B; at distance at least r
from each other. Conditioned on the event that both B; and B; are connected
to d(3Q), our strategy is to compare how things look within the e-square B; with
the following “test case.” Consider the e-square By centered at the origin and let
Qo be the square [—p, p]? also centered at the origin. Let us define

(2.22) Xo:=a™® 3" oylixe000 in dul-
xeaZ?NBy

Recall the events Af defined in Section 2.2.3 and applied here to the annulus
A = Qo \ Bo. We first wish to show that there is a constant ¢ > 0 such that

E[XolA[] ~ cB(e),

2.23)
( E[XolA] ]~ —cB(e)
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uniformly as 0 < a < € go to 0. To see why this holds we note that, as in Section 4.5
in [27], one has that

Rl Xl AT] ~ 2 1589 (@, .
[XolAT] ~ (e/a)"a af®(e, 1)

To adapt the proof from [27], it is enough to have bounds on the half-plane expo-
nents of critical FK percolation “in the bulk.” Such bounds follow from standard
percolation arguments, using the RSW theorem of [24].

Now, using Theorem 1.3 (with k£ = 0) in [18] together with Wu’s result, The-
orem 1.4, we have that afK(a, 1) ~ cal’® as a — 0, which explains the desired
asymptotic.

In what follows, for any u > ¢, we will denote by D, (5u) the square cen-
tered around B; (B;) of side-length u. Let us fix yet another mesoscopic scale y
sothat e K y K r (e.g., y = r2). Let m := d(B;, B;)/2 and let z be the mid-
point between the centers of B; and B;. Let Rt be the event that {3 D, <£>
0 D,,} N{there is a circuit of @™ inside D, \ D, that surrounds D, } (see Figure 2).
The event R~ is defined similarly. Notice that R* N R~ = @. On the event R¥,
let C = C(w) be the outermost such open circuit for the FK configuration w € 77
(the outermost open circuit necessarily has the appropriate color).

Let us analyze in the term E[(X; — cB(e)Y/)(X; — cB(e)Y f )] the contribution
coming from the event (RT U R™)¢, namely,

E[(Xi — cBe)Y)(X; — cB(e)YF); (RTUR™)]
<E[X;X; + 2B (e)*Y;Y;; (RTURT)].

See the explanation after (2.21) as to why the cross product terms are negative.
Following [27],

E[X;X;; (RTUR™)]
=E[X;X}; 0D, <> dDy;
dDe <> 9D,; 3B(z,2m) <2 3(30); (RTUR)]
< O(DEM™XEMILK 1o e, p)ai™(e. y)
x P[dD, <> 3Dy; (RTURT)C],

where we have just used FKG and where we dominated X; by )?,-, the num-
ber of points in B; connected to dB; (we also used some straightforward quasi-
multiplicativity for the one-arm FK event which follows easily from the RSW
theorem in [24]; see, e.g., [56] for an explanation of quasi-multiplicativity in the
case of standard percolation and see [16] for quasi-multiplicativity results in the
case of FK percolation). Now, using FKG with RSW from [24], we get that there
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D,

FK + path outermost FK + circuit (C)
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FIG. 2. The event R™.

exists an exponent £ > 0 such that P[R™ U R™0D, PN 0D, >1— (y/m)s,
which implies that

P[aD, <25 9D,,: (RTURT)] < alfK(y, m)(y/m)*.
Altogether, we obtain that
E[X:X;; (RTUR™)] < O(DE[X; X,;1(y/m)*.

The term E[CZ,B (e)2Y;Y s (R U R™)“] can be treated similarly. We may thus fo-
cus our analysis on what is happening on the event R™ U R™. Let F¢ be the filtra-
tion induced by the configuration outside the contour C. One can write

[E[(Xi — cBe)Y])(Xj —cB(e)Yf); RTURT]|
=E[|X; — cB)Y;|E[|X; — cB(e)Yi||Fc]; RTURT],

since on the event R™ U R, the variable | X j — cB(e)Y;]| is measurable w.r.t. Fc.
Now,

E[|X; — cB&)Y;|E[|Xi — cB(e)Yi||Fc]; RTURT]
=P[RY]E[|X; — cB(e)Y;|E[|Xi — cB(e)Y; || Fc]IRT]
+P[RT)E[|X; — cB()Y;|E[|X; — cB(e)Yi||Fc]IR™].
Let us analyze the first term, it gives

P[RTIE[|X; — cB(e)Y|E[|X; — cB(e)Yi||Fc, RT]IRT]
=P[RY]|E[|X; — cB()Y||Llcwizo E[| Xi — cB(&)Yi|IC, RT]IRT]
=P[RTIE[|X; — cB(&)Yj|Lcwszo)P[0B; <> C|C, RT]

x E[|X; — cB(e)Yi||C,dB; <> C]IRT].

We will prove below the following lemma.
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LEMMA 2.9 (Coupling lemma). For any contour C, we have the following
control on the conditional expectation:

E[|Xi — cB(e)Yi|IC,dB; <> C] < K(¢/y)*B(e)

for some exponent a > 0 and some constant K € (0, 00).

Plugging this lemma into the last displayed equation leads to
P[RTIE[|X; — cB(e)Y;|E[|X; — cB(e)Yi||Fc, RT]IRT]
<C(e/y)*Be)P[R"]
(2.24) x E[|X; — cB(e)Y;|LlcwszoP[dB: < CIC, RT]|IRY]
< 0()(e/V)*Ble)ai (v, m)
x E[|X; — cB(e)Y;|lcwazo)P[dB: < CIC, RT]IRT].

Now, similarly to the above analysis of what happens on the event (R™ U R™),
it is not hard to check by cutting into different scales and dominating by wired
boundary conditions that

E[|X; — cB(e)Y|lcwao)P[dB; <> C|C, RT]|RT]
< 0Bt (e, p)at(e, ),

which together with (2.24) and quasi-multiplicativity gives us (since one has also
the same estimate on the event R™),

[E[(Xi — cB)Y])(X; — cB(e)YS); RTURT]|
ai® (e, p)?

af®m, p)
<O0()(e/y)E[X; X;],

< 0()(e/y)*B(e)?

which (modulo proving Lemma 2.9) completes our proof of Lemma 2.8. [

2.3.3. Proof of Lemma 2.9. Let vc be the wired FK probability measure con-
ditioned on d B; <> C and let vy be the FK probability measure in Q¢ conditioned
on the event A; = A (X + Qo \ By), where we translated the annulus A = Qg \ By
so that it surrounds B;. Clearly, in the domain D¢ (inside the circuit C), the mea-
sure vc dominates vg. Using RSW from [24], there is an open circuit in D¢ \ B;
for a)g ~ vg with vo-probability at least 1 — c¢(e/y)¢. Let us call this event W.
On the event W, let C be the outermost circuit inside Dc for a)g. Since v¢ dom-
inates v, one can couple @S ~ vc with @? so that on the event W, they share
the same open circuit C and are conditioned inside D¢ only on the constraint
{0B; < C }; in particular, on the event W, in this coupling one has X; = Xg. In
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order to prove Lemma 2.9, it is enough to show that E[X;; W¢|C, 0 B; <> C] and
E[Xo; W€|C, dB; <> C] are negligible w.r.t. 8(¢g), which is straightforward using
the quantity E[X;] x P[W¢] as we did previously while analyzing what happened
on the event (RT U R7)C.

3. Second proof of the scaling limit of ®? using the n-point functions of
Chelkak, Hongler and Izyurov. In this part, we will give a different proof
of Theorem 1.2, using the recent breakthrough results of Chelkak, Hongler and
Izyurov in [18]. From our tightness result obtained in Appendix A, recall that there
exist subsequential scaling limits ®* = lim &% for the convergence in law in the
space H 3. We wish to prove that there is a unique such subsequential scaling
limit. For this, we will use the following classical fact (see, e.g., [40]).

PROPOSITION 3.1. If h is a random distribution in H=> (for the sigma-field
generated by the topology of || - |l-3), then the law of h is uniquely character-
ized by

on(f) :=E[e/"))]
as a function of f € H>.

Using the tightness property proved in Appendix A, Theorem 1.2 will thus fol-
low from the next result.

PROPOSITION 3.2. Forany f € H3, the quantity
o (f) =E[/*" )]

converges as the mesh size a \ 0.

The proof of this proposition will be divided into two main steps as follows:

1. First, we will show that ®¢ has “uniform exponential moments” which will
allow us to express its characteristic function using

i*E[(®7, £)K]

dor())=E[/ "IN =14 3 ——

k>1

2. Then it remains to compute each kth moment E[(®?, f )k], that is, to show
uniqueness as a — 0. For this, one uses the scaling limit results from [18]
together with Proposition 3.9 below which takes care of k-tuples of points in
the plane where at least two points are close to each other.

Let us now state the main result we will use from [18].



552 F. CAMIA, C. GARBAN AND C. M. NEWMAN

THEOREM 3.3 ([18], Theorem 1.3). Let 2 be a bounded simply connected
domain, and 2, be discretizations of S (built from Q2 N aZ?). We denote by £ the
boundary conditions chosen on Q, and we assume & to be either + or free here.
Then, for any k > 1, there exist k-point functions

k
e €K {0y, 0005
so that for any € > 0, as the mesh size a — 0 and uniformly overall 71, ..., 7 € Q

at distance at least € from 02 and from each other, one has
3.1) 0@ B[00, 0] — (02 02

[Recall that o(a) is the renormalization factor defined in (1.1).]
Furthermore, the functions (0, ..., 0y >§2 are conformally covariant in the fol-
lowing sense: if ¢ : Q — Q' is a conformal map, then

1/8
(et s T )5 = (Oper)s - )iy [ |10/ @] .

REMARK 3.4.

e It is noted in [18] that although their Theorem 1.3 is stated only for plus bound-
ary conditions, the conclusions are valid for free and other boundary conditions
as well.

e In [18], the discretization is slightly different, which means that our k-point
function (o, ..., o*Zk)f2 is equal to the one of [18] only up to a constant factor.

e In most of this paper, we assume Wu'’s result, Theorem 1.4. In particular, one
can then use the above theorem with a*/8 instead of Q(a)k/ 2 (and with yet a
further change of the k point function by another scalar). See Section 4 for the
analysis when one does not wish to assume Wu’s result.

3.1. Exponential moments for the magnetization random variable. In this
section, we shall show that if m“ denotes the magnetization random variable
(@4, 1[g,172) (for wired or free boundary conditions on the square [0, 11%), then
m? has exponential moments. More precisely, we will prove the following.

PROPOSITION 3.5. For any t € R, and for any boundary condition &
on [0, 1]2, one has

lim sup ES [¢"™] < oo.
a\0

There are a number of ways to prove this proposition. We present one based on
the Griffiths—Hurst—Sherman inequality from [28]. Let us state it here.
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THEOREM 3.6 (GHS inequality, [28]). Let G = (V, E) be a finite graph. Con-
sider a pair ferromagnetic Ising model on this graph (i.e., the interactions J;j
between vertices i ~ j are nonnegative) and assume furthermore that the external
fieldh = (hy)yey (Which may vary from one vertex to another) is also nonnegative.
Under these general assumptions, one has for any vertices i, j,k € V,

(oiojor) — ({0i)(ojox) + (o)) {oiok) + (ok){oioj)) + 2(0i) (o) {ok) <O.
This inequality has the following useful corollary (see, e.g., [11]).

COROLLARY 3.7. Let G = (V, E) be a finite graph and let K C V be a
nonempty subset of the vertices. Let us consider a ferromagnetic Ising model on
G with the spins in K prescribed to be + spins and with a constant magnetic field
h>0on V \ K. Then the partition function of this model, that is,

Zgp = Z exp (—,BE(G)—i—h Z oi),
oe{—,+}V\K ieV\K
where E(0) =}« jcy Jijoi0}, satisfies
37 log(Zg ) <0.
PROOF OF PROPOSITION 3.5. If ¢ < 0, using the symmetry of the Ising
model, by changing the boundary condition £ into —&, we can assume ¢ > O.
Hence, one may assume that ¢ > 0. This makes the function x > e’* increasing,

and one can thus use the FKG inequality which implies that for any ¢ > 0 and any
boundary condition &, one has

104 [e’ma] <ET [etma].

With + boundary condition on [0, 1]2 NaZ?, one can now rely on the above corol-
lary of the GHS inequality which yields

BE(0)+h) o;
3 BE@)+hY oi\] _ a3 de
Gh [log(Ze o )] =9} [log(—Z JPE@) )}
= 0 [log Eg[e" =]
<0.

With 8 = B, and h := ta'>/®, one obtains that for any 7 > 0 and any mesh size
a>0:

(3.2) 32 log Bt [™] <.
Now let ¢ (r) := E*[e"]. It is easy to check that
¢'(0) =E*[m“],
¢ (0) =E+[(m® — (m®))*].
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This, together with (3.2), implies that for any ¢ > 0, a > 0:
a 12
log B[] < B [m] + ZE* [(m — [m?))?].

By our choice of rescaling, m“ := a'/8 2 xel0.112naz2 Ox» We know from Propo-
sition B.1 in Appendix B that sup,. o tE*[m“] + %E’L[(m” —(m*")? =0 +
1?) < 0o, which completes the proof of Proposition 3.5. [

We have the following easy corollary of Proposition 3.5; it applies, for example,
to 2 = [0, 11> with & plus or free, where there is a unique limit, and also to quite
general 2 and & where there may only be limits along subsequences of a — 0.

COROLLARY 3.8. Ifm = m? is the limit in law of m® for some Q and & , then:

(i) E[e"] < oo;
(i) furthermore, as a — 0, E[e'™"] — E[e'™].

The proof is straightforward. Note that for any ¢ € R, by Fatou’s lemma one has
that

(3.3) E[e'™] < liminfE["™],

a—0

which implies (i). Now (ii) follows easily from (i) (used with some 7 > |¢| and with
& = +), FKG, and the weak convergence of m“ to m.

3.2. Computing the characteristic function. Let us prove Proposition 3.2 as-
suming Proposition 3.9 below. Let f € > be fixed once and for all. For any k > 1,
note that

E[(@°, £}]| = ‘EK 3 als/gf(X)ox)k]‘

x€[0,112NaZ?

al5k/8 Z f@) - fz)Elog, -+ -0y ]

21,2k €([0,112NaZ?)k

<|IfI¥ a8 > Elos, -+ 0]
Zlsyeens zke([O,l]zﬁaZZ)"
k

< I £I5E[(m®)"].

Since, by Proposition 3.5, m“ has uniform exponential moments, we deduce
that the series

i"E[(®9, )]

b 1) =217 = 1 3 U

k>1
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is indeed summable. Now, for each k£ > 1, let us prove that the kth moment
E[{(®%, f)k] has a limit as a — 0. Let us fix some cut-off £ > 0 and let us divide
the kth moment as follows:

E[(®*, f)*] = 3 a> B f(z1)-+ f@OEloy, - 0]
21502k €([0,112NaZ2)k
(3.4) = > a®* f(z1)--- fz)a 8 Eloy, -0y, ]
iy 2t Vit
+ > aPre) - f@OEloy, oy,
otk

infjzjlzi—zjl<e

Using Theorem 3.3 and assuming Wu’s result, we have that in the domain
[0, 1]2, there exists a function z1, ..., zx — (21, ..., Zk)(0,172 such that

(3.5) a_k/gE[O,l]g [GZ] R sz] — <Z1 9 ey Zk>[0,1]2a

uniformly in inf;«; |z; — z;| > € [again, up to a change by a deterministic scalar in
the definition of these functions which arises from normalizing by either o(a)*/?
or a*/3]. The fact that the convergence is uniform implies that the first term in
equation (3.4) converges as the mesh size a — 0 to

lsi—z)l=e Vij
To conclude the proof, it remains to prove that the second term in equation (3.4)
is small uniformly in O < a < €, when the cut-off ¢ is small. This is the content of
the next section.

3.3. Handling the “local” k-tuples.

PROPOSITION 3.9. Let Q be a domain with + boundary conditions. For any
k > 1, there exist constants Cy = Cy(2) < oo such that, forall 0 < a < ¢,

k
Z alSk/sE[]—[%] < el
1

(X150 xp) tinfy {1 —x |} <e

PROOF. Our proof is based on the FK representation; we remark that a some-
what different proof can be obtained by using the Gaussian correlation inequalities
of [43]. One implements the + boundary condition via a ghost vertex correspond-
ing to the boundary and then reduces estimates of kth moments essentially to one
and two point correlations. Those are handled by arguments like in the Appendix B
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below; see especially equation (B.3). We now proceed with more details using the
FK representation approach.

One can write E[]_[Il‘ oy;] using FK as follows: let Ay be the set of graphs I'
defined on the set of vertices Vi :={1, ..., k} U {+}, and which are such that the
clusters of I which do not contain the point 4 are all of even size. (Of course, the
number |Ag| of such graph structures is finite.)

Now, similarly to Wick’s theorem, one has the identity

k
E|:1_[O'xi:| = Z ]P[Axl,...,xk(r)]’
1

FeAg

where Ay, .y, (I') is the event that the graph structure induced by the FK config-
uration w on the set {xy, ..., xx} U {32} is given by the graph I € Ay.

Note that if I" is not connected, there is some negative information inherent to
the event Ay,  , (I'). To overcome this, let le ,,,,, x (I') be the event that the graph
induced by the FK configuration w on {x1, ..., x;} U {0} includes the graph I'.
Defined this way, le ..... x (I') 1s an increasing event (which will allow us to use

FKG) and one has for any I € Ag:
PlAx...q (D] S P[Ay... (D).

Therefore, it is enough for us to prove the following upper bound:

Z Z P[Ay,,..q(D)] < Cell4g—(156)/8

(X15.eey xi) sinfizj{|xi—x;|}<e D€

This is the subject of the next lemma, which concludes the proof of the propo-
sition. [

LEMMA 3.10. For any domain Q2 and any k > 1, there exists a constant Cy =
Cr(2) < oo such that, for all 0 < a < &, one has

M Y. D PlAy,. ()] < Cra” PO,

X1, Xk €Q2y TeAL

(ii) > Y PAy.. (D] < Cre™Ha 15078,

(X150 sinfi i {|x; —xj |} <e T€Ag

PROOF (SKETCH). The proof of this lemma proceeds by induction. For
k = 1, the bounds follow easily from Proposition B.1 in the Appendix B. For
k = 2, using again Proposition B.1 and summing P[x; <> x3] over all xi, xp
which are such that |x; — x| € (2_b_1,2_b], one gets a bound of the form
O(Ma=*272 27 ja)=1/* = 0(1)277P/%q=15/%  where a=*2720 = a=2(27" /a)?
comes from the number of ways one can choose x; and x>. Summing over all
possible values of b smaller than log,(a~") gives the first bound, while summing
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over values of b such that log, e H<b< log, ) gives the second bound. (We
neglect boundary issues that can easily be dealt with.)

Let now k > 3 and assume that property (i) holds for all &’ < k. We will first
prove that it implies property (ii) from which (i) easily follows [in fact formally (i)
readily follows from (ii) by taking ¢ large enough but due to boundary issues, it is
better to divide the study into these two sums].

The outer sum in (ii) is over the ordered k-tuples (x1, ..., xx) which are such
that / := inf;+; |[x; — x| < &. For any such k-tuple (x1, ..., x¢), let us choose one
point among all points which are at distance inf;; [x; — x| from at least one of
the others (there are at most k ways to pick one) and let us reorder the points into
a k-tuple (x1, ..., Xx) so that the point we have chosen is xi.

This way, we obtain

infi¢j |x,- —Xj |<8

<k 3 Y PlAg,. .4, (D)]

.....

inf,'?gj |)2, —)?j \:inf#l |f] —)?i | <&
Now, for any such (X1, ..., Xx), we split the sum over I € A in two parts.

(1) Consider first the sum over graphs I" such that the cluster of X in " contains
a point X, at distance < 2¢ from x;. Again by reordering (and possibly losing a
factor of k), one can assume that x,, = x>. Now let Az, 2, be an annulus which
surrounds X1 and X, and which is such that, by RSW, there is probability ¢ > 0 of
the event § = S(Ay, ;,) that there is an open path in Ay, ;, surrounding X1 and xp.

Let I" be a graph on {X3, ..., Xx} obtained from I in the following way. If the
cluster of £; and £, in I does not contain other points, let T' = I" \ {£], £»}. Other-
wise, first add some connection, if necessary, to make the cluster of X; and X, in I’
connected without using x| and X, (i.e., all other vertices are connected by paths
that do not pass through X; and X;), and then remove X; and X; from the cluster.
Note that, in both cases, Te Ay—». Using FKG, one can easily check that

P[A;, . ¢ (D] < (1/c)P[A;, .z (T) and ]
< (1/c)P[#) <> % and Ay, ¢ (T) and S]

.....

where d denotes the distance between X and X, and by + we mean wired b.c. on
the inner boundary of Az, 3.

Summing over all X1, ..., %; which are such that d = |%| — £ € 27071, 27%],
and considering that there are at most k> ways of choosing %; and %, from
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{x1, ..., xr}, this case gives a contribution which is bounded by
O(l)kza—42—2b2b/4a1/4Ck_2a—(15(k—2))/8’

where a=2(27?/a)> = a=*272) is an upper bound on the number of ways to
choose x| and X from ,. Hence, we get the following upper bound:

O PAC,_pq= (15018,

It remains to sum over the possible values of b, that is, log, (e_l) <b <log, (a_1 ),
which gives a bound of the desired form.

Note that we neglected boundary issues here (they can be handled easily at least
if 92 is smooth enough).

(2) Consider now the remaining sum over graphs I" such that the cluster of x|
in I" does not contain any point at distance < 2¢ from x;. In this case, there is at
least one point, say X, which is at distance [ from x;. If the cluster of X, in "
contains a point at distance < 2¢ from X, then we can take X to play the role
of x; and we are back in situation 1. We can therefore assume that the cluster of
X2 in ' does not contain any point at distance < 2¢ from X,. We can then pick
an annulus Az, 3, that surrounds X1 and X, and does not contain any other point
belonging to the clusters of X; and X; in I', and which, by RSW, contains an open
path surrounding X and %, with probability ¢ > 0. We call § = S(Ay, ;,) the latter
event. If S occurs, X; and X, belong to the same FK cluster. If we denote by I' a
graph on (%3, ..., X} obtained from I" by connecting the clusters of X; and X in T
outside of x| and X», and then removing x| and X, from I', we have that " € A _,.
Using FKG, one can easily check that

P[A;,.. 5 D] = (1/0)P[A;, .. 5 (T) and S]

.....

.....

< oI V4 PPlAL, 5 D],
where by + we mean wired on the inner boundary of Ay, ,.
Summing over all xq, ..., x; which are such that [ = |X| — X2| = inf;-; [x; —
xjle (27b=1,27P], this case gives a contribution which is bounded by

O(k2a=42-2090/4 41 /ACy g~ (156=2)/8,

where k% comes from the ways of choosing %; and X from {xi,...,x;} and
a=%(27"/a)* = a=*2%" is an upper bound on the number of ways to choose %1
and x, from Q,. Hence, we get the following upper bound:

0(1)k22—7b/4ck_2a—(15k)/8‘
It remains to sum over the possible values of b, that is, logz(s_l) <b <log, (a‘l),
which gives the desired result.

Modulo boundary issues that are easily dealt with, this concludes the proof of
the lemma, which in turn implies the proposition. []
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3.4. Consequences of this approach. This proof of Theorem 1.2 through the
study of the moments of m® sheds some light on ®°°. For example, it enables in
some cases to explicitly compute the variance of m . Indeed, in the full plane C,
if one looks at (®, 14), then from the work of [18] or [23], we get that

1
(3.6) E[(®c, 14)%] = C/fA mdxdy.

Here, C is a constant which can be computed explicitly thanks to the formula (see
Theorem 1.4) by Wu ([41]). Therefore, the second moment of (¢, 14) can be
computed numerically or exactly depending on the set A.

4. Without assuming Wu’s result. The purpose of this section is to briefly
explain how to adapt our proofs if one does not want to rely on Wu’s result, The-
orem 1.4. In this case, as explained in Section 1.2, one would need to renormalize
our fields by

(4.1) Q4 :=a’0(a)”/?,

instead of ®, = ald/8,

4.1. Adapting the first proof (Section 2). Let us point out here that it is not a
priori needed to have an exact rescaling of the form a!/8 if one wants to obtain our
main result, Theorem 1.2. For example, this situation arises in [27], where the four-
arm event is only known up to possible logarithmic corrections. Therefore, in order
to build the pivotal measures there, it is not possible to assume a renormalization
of the discrete counting measure by 7%/4; instead, a more cumbersome renormal-
ization of n2a4(n, 1)_1 is needed—see [27] for more details. In the present work,
the same technology as in [27] would enable us to prove Theorem 1.2 without
relying on Wu’s result.

Yet, some of the present proofs would need to be slightly modified and some
quantitative lemmas (such as Lemma A.5, e.g.) would need to be changed. Let us
point out that we would have at our disposal the following useful bound on the
one-arm event:

4.2) Cn~ V2 <al®@m) <n™

for some exponent o > 0. The lower bound follows from Smirnov’s observable
(see [24]) while the upper bound follows from the RSW theorem in [24]. Such
bounds are enough to carry the proof from [27] through (except for the conformal
covariance property, Theorem 1.8, which needs at least an SLE1¢/3,16/3—6 compu-
tation for the one-arm event).
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4.2. Adapting the second proof (Section 3). The second proof is easier to
adapt, since the results in [18] are stated precisely with the renormalization fac-
tor ®, = a’0(a)~'/%. The proof of Proposition 3.5 works as before. Of course,
Proposition 3.9 would be stated in a less quantitative manner, but using, for exam-
ple, the above estimate (4.2), one could still handle the local k-tuples, which would
give us the desired result.

5. Properties of the limiting magnetization field ®°°. In this last section,
we wish to list some interesting properties satisfied by the magnetization field ®*°
which will be proved in [10] as well as some results on the near-critical behavior
of the Ising model along the /-direction which appear or will appear in [10, 11].

1. If mg’ denotes the scaling limit of the renormalized magnetization in a bounded
domain €2, then there exists a constant ¢ = cq > 0 such that

00 16

(5-1) 10gIP’[mQ >x]x:00 —CcX .
Furthermore, one can show that the constant ¢ = co depends on the domain
but does not depend on the boundary conditions. We point out that (5.1) clearly
shows the non-Gaussianity of the magnetization field; the latter already follows
from the fact that the correlation functions computed by Chelkak, Hongler and
Izyurov in [18] do not satisty Wick’s formula.

2. The probability density function of mg’ is smooth as a consequence of the
following quantitative bound on its Fourier transform: V¢ € R,

(5‘2) |EQ[e”mOO]| Se_c|t|16/15

for some constant C > 0.

3. In [10], it will be shown that the Ising model on the rescaled lattice aZ? with
renormalized external magnetic field h, := ha'>/ has a near-critical (or off-
critical) scaling limit as a \( 0. This near-critical limit is no longer scale-
invariant but is conformally covariant instead and has exponential decay of its
correlations.

4. Finally, in [11] we prove that the average magnetization (og) of the Ising model
on Z? at B = B, and with external magnetic field 4 > 0 is such that

(5.3) (00) gon =< W15,

APPENDIX A: TIGHTNESS OF THE MAGNETIZATION FIELD

We first introduce the setup for proving tightness when the field ®¢ is defined
on the compact square [0, 1]2. The extension to general domains as well as to the
full plane will be given in Section A.2.
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A.1. Tightness for ®¢ in a well-chosen Sobolev space (case of the square).
In this subsection, we follow (almost word for word) the functional approach
which was used by Julien Dubédat in [22] for another well-known field: the Gaus-
sian Free Field.

Let 7—[(1) = H(l)([O, 11%) be the classical Sobolev Hilbert space, that is, the closure
of C3°([0, 11%) for the norm

2 2
Il = [ IVIIPda.

Let ! be the dual space of H(l). It is a space of distributions (i.e., H~' c D’)
and it is also a Hilbert space equipped with the norm (the operator norm on H=")
1Al = sup (h,g).

g€C([0,11%): ligllyy1 <1
(Here, (h, g) stands for the evaluation of the distribution /& against the test func-
tion g.)
It will be useful to work with the following basis of the space CJ°([0, 11%) en-
dowed with the L? norm: for any j, k € NT, let
(A.1) ejk(x,y) =2sin(jmx)sin(kmy).
It is straightforward to check that

(€j.k) k>0 is a joint orthogonal basis for H~!and 7-[(1),
2 -2 2
(A.2) lejkllzp =J"+k%,
2
lejillz,~1 = —5—>5-
Jorlly ]2 + kZ
2
. . 2 4k
In particular, if h = }_; ; aj kej k, then ”h”H—l =2k JZIW

More generally, for any « > 0, one can define the Hilbert space Hy as the clo-
sure of C3°([0, 113) for the norm

1 G =Y a7 (i + &%),
Jj,k>0

where f € C§° is decomposed as f =3, r-oaj.kej k- Let H™® be its dual space.
It is a Hilbert space with norm

I172ll3g-e = sup (h.g).
gECF(0.11): lIgllpe <1

Furthermore, if h € L?> C H ™%, then h has a Fourier expansion and its || - [l 2=
norm can be expressed as
1
(A3) 1o = 2T e
)

We will also make use of the following classical result.
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PROPOSITION A.1 (Rellich theorem). For any a; < o, H™*' is compactly
embedded in H™*2 (H™* CcC H™%?). In particular, for any R > 0, the ball
By, (0, R)
is compact in H=3.

Thanks to this property, in order to prove tightness, it is enough for us to prove
the following result.

PROPOSITION A.2. Let us fix some boundary condition & on the square
[0, 112. Assume that the boundary condition & is made of finitely many arcs of +, —
or free type. By ®%, we denote the magnetization field within [0, 11> NaZ? subject
to the boundary condition & .Then as a \( 0, one has

limsup E[ | ¢ ||3_[,2] < 00,
a\0

uniformly in the boundary conditions &, and thus (®%),~q is tight in the
space H3.

PROOF. We wish to bound from above the quantity

a a 1
B0 2] = E| ¥ (0. 50

J, k>0

_ a , \2
ZO (] +k2)2 <<D ’e]9k> ]

Jok>
This is clone using the following lemma. [J
LEMMA A.3. There is a constant C > O such that for all j, k >0

lim sup sup E[(®“, ej,k>2] <C.
a—0 j,k

PROOF.
E[(®°, ¢j)]

< g15/4 3

x#y€e[0,112NaZ?

L 3 (/;

x€[0,1]2NaZ? “

// E[Uxay] - - _ _
- ej,k<x>ej,k(y>dA(x)dA(y)‘
Sa(x)xSa(y) a

le (x)dA(x))2
w a2 "

15/4 2 15/4 2
aMejrlll, D [Elowoyl|+aHejuld, Y. 1
x#ye[0,112NaZ? x€[0,112NaZ?

<0(),
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uniformly in j, k and the boundary condition £ (indeed, by FKG for the FK rep-
resentation, it is enough to dominate E[o 0] by the extreme boundary conditions
E=+4oré=—-) O

REMARK A.4. Using Lemma A.3 as is, it is straightforward to strengthen the
above proposition by showing that for any ¢ > 0, (&%), is in fact tight in the
space H~!7¢. It is thus natural to wonder for which values of & > 0, (®%)4~0
remains tight in 7~ It is clear that there is a lot of room if one wishes to obtain
better estimates than the one provided by Lemma A.3. Yet it appears that there is
some & > 0 such that (®%),-¢ is not tight in ™% when o < «. In particular, it
appears that ®*° =lim,_,o ® is less regular than the planar Gaussian free field.

A.2. Extension to other domains and to the full plane. The next subsection
is concerned with the case of bounded domains; later we will tackle the case of the
infinite plane.

A.2.1. Case where Q ; C is a bounded simply connected domain of the plane,
with prescribed boundary condition & on Q2. Let (Q;);eN be a Whitney decom-
position of Q into disjoint squares. For any a > 0, let ®¢, be the magnetization
field on € N aZ? induced by the boundary condition &. One can write ®¢ as

a __ a
=3 Py,

ieN

By the triangle inequality, one has that
| 52 < 3 [0, |y
ieN
Now the key step is to notice that the proof of Proposition A.2 immediately

gives the following.

LEMMA A.5. There exists a uniform constant C > 0 such that for any do-
main 2 and any boundary condition & on K2, if Q; is a square inside Q2 [with
area A(Q;)], then for any a > 0:

(A4) E[[|®fy, [5,-2] < CA(0)'3.

PROOF (SKETCH). To see why this holds, take a square Q; inside 2. Let g
be its side-length so that g% = A(Q;). By renormalizing the scale by a factor 1/¢,
one can see that our field CI>|“QI, has the same #~2 norm as

15/8 alq
a7 X P10/ 0:

But now, éQ,- is a square of side-length 1, therefore by Proposition A.2 (which
was uniform in the outer boundary condition)

2
E[| @140, [3-2] = C.
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This gives

E[|@fg, [5,2] = ¢4 = ca(@n', O

By Cauchy—Schwarz, this implies that
(A.5) E[[|®fg, |21 < €200 "/,

From this formula, one can see that one cannot hope to prove a tightness re-
sult for ¢ on the full domain 2. Indeed there are bounded domains for which
> A(Q;)1/16 diverges. Yet, for our purposes, it will be sufficient to prove the
following weaker result.

PROPOSITION A.6. Let Q be a bounded simply connected domain of the
plane. For any open set U whose closure U is contained inside 2, there is a con-
stant C = Cy > 0 such that for any boundary condition & on dS2, one has

B[] 0fy ] < Cu.

Hence, the restriction of (®%)4~q to the open subset U is a tight sequence in H 3.

PROOF. Observe that

E[HCD?UHHfZ] SCI/Z Z )‘(Qi)ls/w.
i, QiNU#D

By the properties of Whitney decompositions, only finitely many Q; intersect the
subset U, hence the above sum is finite and is bounded from above by some con-
stant C=C((U)>0. O

A.2.2. Case of the infinite plane. (The case of nonbounded simply connected
domains is treated similarly.)

Our magnetization field % := Y, 2 a'%/86,6, is well defined as a distri-
bution on the full plane R?. One natural way to proceed in order to keep some
tightness is to view our field as a nested sequence of restricted fields: (q)ka)kZ 1
where By is the square [—2k, 2%12. This sequence of nested distributions lives in
the product of Hilbert spaces

-3, -3
HOO = 1_[ HBk ’
k>1
where for each k > 1, HES denotes the dual of Hg(Bk).
Since for any k > 1, (E[||®{g, ll,,-21)a0 is a bounded sequence [by 0 (213k/8y],
By
the sequence of random variables (<I>T’Bk )a>0 is tight in the space Hgk?’ . In particular,
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there is a subsequential scaling limit, that is, there is a random field ®; € 7—[53 and
a sequence (a,’jl)mzl with a,’j1 \\ 0 such that

k
om

| By —> Oy,

in law (for the topology on ”HE}? induced by || - |[4/-3). Furthermore, from k to

k + 1, one can choose the subsequential scaling limit (a,’;“)mzl so that {a’n‘1Jrl b C
{afn}m. This allows us to define a “joint” subsequential scaling limit along the
sequence

am ==ay, .
Doing so, the sequence (QDT_ng)kzl converges in law (for the product topology) to

(D=1 € Hoo.

It is obvious (going back to the discrete mesh fields d>fB ) thata.s. forany k > 1,
one has

®pi11p, = Ok

APPENDIX B: FIRST AND SECOND MOMENTS
FOR THE MAGNETIZATION

The main purpose of this appendix is to prove the following proposition on the
first and second moments of the magnetization in a bounded smooth domain €2.
(In fact, to simplify the notation, we will only prove it in the case where Q2 is
a square domain; see Proposition B.2.) Along the way, we will also prove some
useful bounds on the one-arm event in critical FK percolation (Lemma B.3). Let
us point out that in this appendix, we do not need to assume Theorem 1.4.

PROPOSITION B.1. Let Q be a bounded smooth domain of the plane. Let
Mg, = M be the (nonrenormalized) magnetization

M? = Z Oy.
xXEQ,
There is a constant C > 0 such that for each mesh size a > 0, one has

(i) E¥[M,) < Ca=2/0(a) and
(i) ET[(M,)?] < Ca=*0(a).

[Obviously here (i) follows from (ii) using Cauchy—Schwarz.] For simplicity
of presentation, we will prove this result only in the particular case where €2 is a
square domain. Furthermore, in order to simplify the notation in the proof, we will
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work with a nonrenormalized lattice. Before restating the above proposition in this
setting, let us introduce the following notation: for any N > 1, let

(B.1) p(N) :=E »[00,00nN.n]-

As such, p(N) is related to o(a = V2(N)™Y), where o(a) was defined in (1.1).
We will show the following proposition.

PROPOSITION B.2. Forany N > 1, let Ay be the square [—N, N1? and let
My be the magnetization in Ay, that is,

My = Z Oy.
xeAN
Then there is a constant C > 0 such that for all N > 1,

(i) ET[My]<CN?p(N)'/? and
(i) E¥[My] < CN*p(N).

The proof of the proposition relies on the following lemma, which already ap-
peared in [15]. To be self-contained, we include a proof here. (Also, the lemma
below includes more than what is actually needed for Proposition B.2 but it will
be useful for future reference.) We denote by IP’l;,rcee[-] (resp., IP’IJ,FC [-] the critical FK
percolation measure with free (resp., wired) boundary conditions.

LEMMA B.3. There exists a constant C < oo such that

é p(N) <P} [0« dAN] < CVp(N),

1

VPN P[0 < 0AN] < CVo(N),

p(N) = Cp(2N).

PROOF. To derive the first two parts of the lemma, it is clearly enough to prove
the following inequality for some constant C < oo:

1
FVP(N) <PIel0 - AN < B} [0 < 0AN] < CY/p(N).
Let us first handle the LHS: clearly, using FKG, one has
T 2
p(N) <P, [0 dAN/2]".
Now we wish to show that

(B.2) P[0 < 0AN)2] < P[0 < dAy]
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for some constant ¢ < oo. This can be seen as follows: let Ry be the event that
there is open circuit in the annulus Ay /2 \ A4, then

P[0 < dAN] = P[0 <> dAN: Ry]
> P[0 < 0 An|Ry]
> P} [0 0AN.2]P; [0AN/4 < dAN],

which concludes the proof of (B.2) by using RSW from [24]. Altogether this
proves the LHS inequalities in the first two parts of Lemma B.3. The RHS is proved
along the same lines. Namely, one clearly has by FKG that

P(N) = PI[0 > 9 A o]

Now obviously, nge [0 0AN/ 2] > nge [0 <> 9 Ao ] and thus, using again (B.2),
this concludes the proof of the first two parts of Lemma B.3. It is easy to see from
the above computation that, possibly by changing the value of C, one can get the
last part of Lemma B.3. [J

PROOF OF PROPOSITION B.2.  Even though, as pointed out above, property (i)
follows from property (ii) by Cauchy—Schwarz, we will give a detailed proof of (1)
and only briefly highlight how to deal with (ii).

We divide the domain Ay into n < log, N disjoint annuli Ay, ..., A, such that
for each i € [0, n], the vertices in A; are at distance 2! (up to a factor of 2) from
the boundary 0 A . This decomposition gives us

Ef[My]= ) Y P'lx<0Ay]
0<i<nx€A;

<o) > #HAPH0 < 9A,]

0<i<n

<0() > N2PH0< dAy].

0<i<n
Now, one has that for any i <n,
P[0 <> A N] = P[0 <> 9 Ay [PT[d Ay <> DA N]
> 1/C*PT[0 < AR PTC[d A <> JAN]
from Lemma B.3. Continuing the above computation, one obtains

VP (N)

E+ M < O(N C32i .
[MNy] < O(N) Z ]pfree[aAzieaAN]

0<i<n
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It is known from [24], Proposition 24, that Pfree[aAzi < dAN] = (21 /N)/2 for
some constant ¢ > (. This gives

Ef[Myl<O(MN Y 272N'2/p(N)

0<i<n

< O(1)N*/p(N),

which completes the proof of condition (i).

The proof for the second moment (ii) follows exactly the same lines except that
the combinatorics is slightly more tedious. As an indication, let us give two upper
bounds which are useful to carry out the computation properly: if x, y € Ay are
such that [ := |x — y| <min(d(x, dAn), d(y, dAy)), then one has

B3)  Ef[o:0y] < O(DPH[0 < dATPH[8(z + Ax) <> dAN],

where z is the midpoint between x and y. If, on the other hand, one of the points
is close to the boundary, in the sense that |x — y| > min(d(x, dAyx),d(y, 0AnN)),
then one can dominate E*[oy0y,] by O(1)PT[x <> dANIPT[y <> 0AN]. O
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