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MIXING PROPERTIES AND EXPONENTIAL DECAY
FOR LATTICE SYSTEMS IN FINITE VOLUMES'

By KENNETH S. ALEXANDER
University of Southern California

An infinite-volume mixing or exponential-decay property in a spin
system or percolation model reflects the inability of the influence of the
configuration in one region to propagate to distant regions, but in some
circumstances where such properties hold, propagation can nonetheless occur
in finite volumes endowed with boundary conditions. We establish the
absense of such propagation, particularly in two dimensions in finite volumes
which are simply connected, under a variety of conditions, mainly for the
Potts model and the Fortuin—Kasteleyn (FK) random cluster model, allowing
external fields. For example, for the FK model in two dimensions we show
that exponential decay of connectivity in infinite volume implies exponential
decay in simply connected finite volumes, uniformly over all such volumes
and all boundary conditions, and implies a strong mixing property for such
volumes with certain types of boundary conditions. For the Potts model in
two dimensions we show that exponential decay of correlations in infinite
volume implies a strong mixing property in simply connected finite volumes,
which includes exponential decay of correlations in simply connected finite
volumes, uniformly over all such volumes and all boundary conditions.

1. Introduction and preliminaries. Many models encountered in statistical
mechanics exhibit exponential decay of the two-point function at sufficiently high
temperatures. Typical spin systems exhibit exponential decay of correlations, and
many standard percolation models are known or believed to have exponential
decay of connectivities for those noncritical parameter values at which there is
no percolation. In particular, this can be said for many random cluster models
(graphical representations) corresponding to spin systems. Such exponential decay
is by its nature an infinite-volume property, but it does have a finite-volume analog
which has apparently been little studied. Let R be a bounded subset of R”. For a
spin system on the lattice Z", we consider the truncated correlation (covariance)
(8(0, =i} Ofo,= j})i’n for the system on A = R NZ" at inverse temperature § under
boundary condition n; here §4 denotes the indicator function of the event A. For
a percolation model we consider the probability Pg ,(x <> y) of the event x <> y
that there exists a path of open bonds from x to y, for the model on the set B of
all bonds contained in R, under boundary condition p. We may ask, do there exist
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constants C and A, not depending on the region R or on the boundary condition,
such that for all x, y € A this finite-volume correlation or connectivity is bounded
above by C exp(—Ad(x, y))? There are two natural choices for the metric d here:
the Euclidean metric dy and the restricted-path metric

dg(x,y) =min{n > 0:there exists a lattice path of length n in R from x to y}.

When such C, A exist we say there is uniform exponential decay of finite-
volume correlations or connectivities. When the uniformity is only over some
limited class € of regions, or regions with boundary conditions, we refer to the
uniform exponential decay as being for the class €. If the metric is not clear
from the context, we refer to the decay as being in the Euclidean metric or in
the restricted-path metrics. We will establish here sufficient conditions for such
uniform exponential decay in two dimensions, in both metrics.

What makes the study of correlations, and analogously connectivities, under a
boundary condition difficult is that the influence of one spin might in principle
propagate (in part) along the boundary to affect distant spins much more than
would occur in infinite volume. Such propagation was studied by Martinelli,
Olivieri and Schonmann [24] in showing that in two dimensions, weak mixing
implies a form of strong mixing. But these authors restricted attention to very
regular regions A, specifically large squares or unions of large squares; we will
consider more general regions here. We will not, however, consider spin systems
as general as those in [24].

The region A cannot be completely arbitrary. The examples ([23], pages 458
and 459), one due to Schonmann, show that when A is so irregular that the
boundary dA permeates through the bulk of A, the influence of a single spin
can propagate much more than is the case in infinite volume. The hypothesis we
will make on A is a lattice version of simple connectedness, which we will see is
enough to avoid this problem.

The main percolation model of interest to us is the Fortuin—Kasteleyn random
cluster model (briefly, the FK model) of [13-15], including the version with
external fields. The FK model is a graphical representation of the Potts model.
When possible, however, we will state results for more general models.

In two dimensions one can also consider decay of dual connectivities in finite
volumes, and here the effect of boundary conditions can be dramatic. For example,
the FK model corresponding to an Ising model at subcritical temperature exhibits
exponential decay of dual connectivity in infinite volume, but for a large square
with Dobrushin boundary conditions (plus on the top half, minus on the bottom
half), a long dual connection is forced to exist, meaning the exponential decay is
destroyed.

For the Ising model in finite volume with boundary condition in which all
boundary spins are plus or 0 (free), as observed by Pfister [26], the boundary
condition may be viewed as an infinite external field applied to the boundary
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plus spins, together with the “turning off” of the couplings for all bonds with
an endpoint at a boundary O spin. Standard symmetry inequalities then show
that the truncated correlation in finite volume is bounded above by the infinite-
volume truncated correlation, so exponential decay of correlations implies at least
a weaker form of uniform exponential decay of finite-volume connectivities, in
which we restrict the allowed boundary conditions. But symmetry inequalities
tell us nothing here under Ising-model boundary conditions which mix plus
and minus spins. And for other models of interest, such as the Potts model,
symmetry inequalities are not even available. Instead, our techniques involve
first establishing uniform exponential decay of finite-volume connectivities in
percolation models, then transferring these results to some spin systems using
random cluster representations.

Beyond exponential decay of the two-point function, we consider mixing
properties. Consider finite regions A C A with boundary condition on A€.
Roughly, weak mixing is the property that the maximum influence (measured
additively) of the boundary condition on the probability of any event occuring
in any fixed A decays to 0 exponentially in d>(A, A€) as dA recedes to infinity,
and ratio weak mixing is a similar but stronger property with influence measured
multiplicatively. In strong mixing, the maximum (additive) influence of a change
made in the boundary condition ® C A€ on the probability of any event occurring
in any subset A of A decays, roughly speaking, exponentially in d(A, ®). Thus
weak mixing allows the influence of a region ® C A€ to propagate along the
boundary, but strong mixing does not allow this. In [2] the following facts are
proved. For bond percolation models in two dimensions, under mild hypotheses
(satisfied, e.g., by the FK model), exponential decay of connectivities implies
weak mixing. In any dimension, under additional hypotheses satisfied by the
FK model, weak mixing and exponential decay of connectivity imply ratio weak
mixing. For the Potts model without external fields above the critical temperature
in two dimensions, exponential decay of correlations implies weak mixing, and in
arbitrary dimension, weak mixing implies ratio weak mixing. Further, in [24] it is
shown that in two dimensions, weak mixing is equivalent to a restricted version of
strong mixing in which A is required to be a union of large squares. We consider
here uniform versions of these results in finite volumes.

The condition in [24] that A be a union of large squares is more restrictive than
it might first appear, for the following reason. It is often of interest to take two
subsets A, ¥ C A and, under a boundary condition specified on d A, consider the
influence of an event or configuration on X on the probabilities of events occuring
on A. One can hope to apply the results of [24] in this situation by treating X as
part of the boundary, but this requires that A \ X be a union of large squares, which
is not generally natural.

Turning to formalities, a bond, denoted (xy), is an unordered pair of nearest
neighbor sites of Z". When convenient we view bonds as being closed line
segments in the plane; this should be clear from the context. In particular
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for R C R", B(R) denotes the set of all bonds for which the corresponding closed
line segments are contained in R, and when we refer to distances between sets of
bonds, we mean distances between the corresponding sets of line segments. The
exception is for A C Z", for which we set B(A) = {(xy):x,y € A}. (Again, this
should be clear from the context.) For a set £ of bonds we let V(D) denote the
set of all endpoints of bonds in £ and

0D ={(xy):x e V(D),y ¢ V(D)}, D=DUID.

We write B(A) for B(A), and D CC B means D is a finite subset of B.
A bond configuration is an element w € {0, 1}@")_ A bond e is open in the
configuration w if w, = 1 and closed if w, = 0.

For n =2, the dual lattice is the translation of the integer lattice by (1/2, 1/2);
we write x* for x + (1/2,1/2). To each (regular) bond e of the lattice there
corresponds a dual bond e* which is its perpendicular bisector; the dual bond is
defined to be open in a configuration w precisely when the regular bond is closed,
and the corresponding configuration of dual bonds is denoted w*. We write (Z2)*
for {x*:x € Z%}.

A cluster in a given configuration is a connected component of the graph with
site set Z" and all open bonds; for n = 2, dual clusters are defined analogously
for open dual bonds. (In contexts where there is a boundary condition consisting
of a configuration on the complement B¢ for some set 8B of bonds, a cluster may
include bonds in B¢.) For a configuration on B(A) for some finite A, a boundary
cluster is a cluster which intersects d A and a nonboundary cluster is one which
does not.

Given a set D of bonds, we write D* for {e¢*:e € D}. The set of all endpoints
of bonds in D* is denoted V*(D) or V*(D*).

For A C Z" or A C (Z*)* we define

dA ={x ¢ A:x adjacentto A}, din A = {x € A :x adjacent to A€},

where adjacency is in the appropriate lattice Z" or (Z?)*.

A (dual) path is a sequence y = (xg, (X0X1), X1, .--»Xn—1, {(Xn—1Xn), Xn) Of
alternating (dual) sites and bonds. The sequence y is self-avoiding if all sites are
distinct. We write x <> y (x & y) in w if there is a path of open (dual) bonds from x
to y in w.

By a bond percolation model we mean a probability measure P on {0, 1}8Z".
The ﬁ:gite-volume distribution for the model P under boundary condition p €
{0, 1}8° is

Pg., = P(:|w, = p, for all e € B°),

where B8 CC B(Z"). We write p' for the all-i boundary condition. We say a bond
percolation model P has bounded energy if there exists pg > 0 such that

(1.1 1—po> P(we=1|wp,bF#e)> pg for all {wp, b # e},
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and semibounded energy if the first inequality in (1.1) holds. Write wgp for
{w.:e € D} and let G o denote the o-algebra generated by wgp. The model P
has the weak mixing property if for some C, A > 0, for all finite sets D, & with
DCE,

sup{Var(Pg ,(wyp € ), Pe p(wp €)):p, p € {0, 1}¥')
<C 3 )
xeV(D),yeV(&°)

where Var(-, -) denotes total variation distance between measures and | - | denotes
the Euclidean norm. Roughly, the influence of the boundary condition on a finite
region decays exponentially with distance from that region. Equivalently, for some
C, x>0, for all sets &, F C B(Z?) with € finite,

sup{|P(E|F) — P(E)|:E € g, F € G5, P(F) > 0}
(1.2) <C ) o=yl
xeV(8),yeV (F)

The model P has the ratio weak mixing property if for some C, A > 0, for all sets
&, F C B(Z?) with & finite,

’ P(ENF)
{ P(E)P(F)

< C Z e—}»\x—)’\,

xeV(8),yeV(F)

- 1‘ E€Ge, FeGg, P(EYP(F) > 0}
(1.3)

whenever the right-hand side of (1.3) is less than 1. Note that in weak mixing the
influence of the event F on the probability of E is measured additively, but in ratio
weak mixing it is measured multiplicatively—F can alter the probability of E
by at most a factor near 1. A multiplicative result is much stronger when dealing
with events E of probability much smaller than the additive constant, that is, the
right-hand side of (1.2).

The finite-volume analog of weak mixing is strong mixing, as studied for spin
systems in [24] and elsewhere, sometimes under other names. We say P has the
strong mixing property (for a class € of finite regions and boundary conditions, in
the metric d) if for some C, A > 0, for all (B, p) € Cand all &, F C B,

sup{| Pg,o(E|F) — Pg ,(E)|: E € §¢, F € §5, Pg,o(F) > 0}
(L.4) <C Z o d(x.y)
xeV(8),yeV(F)
The ratio strong mixing property is defined similarly with (1.4) replaced by

Pe,(EOF) 1‘ Ecbe.F Gy, Pg ,(E)Pg ,(F) o}
- . &, F, LB, B, >
Pg ,(E)Pg ,(F) TR g

< C Z e—)»d(x,y)'
xeV(€),yeV(¥F)

sup{
(1.5)
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Here d is either d> or the restricted-path metric dg. As we will see (Remark 1.4),
in contrast to the situation for spin systems, for bond percolation models these
properties are not always quite the right ones to consider, as influence may be
transmitted, in effect, through the boundary configuration p. Hence later, for the
FK model we will be restricting &, ¥ in (1.4) and (1.5) in a manner depending
on p.

Given p € {0, 1}8 (M) we define (w, p) to be the bond configuration on the full
lattice which coincides with @ on B(A) and with p on B(A)°.

Let us use “<” to denote the coordinatewise partial ordering on {0, 1}5. An
event A is called increasing if w € A, w < ' imply ' € A, and decreasing if its
complement is increasing. A probability measure P on {0, 1} is said to have the
FKG property if

P(ANB)> P(A)P(B) for all increasing events A, B;
P is said to satisfy the FKG lattice condition if
(1.6) PwVo)PwAo)> P(w)P(w) for all w, o'.

As proved in [16], the FKG lattice condition implies the FKG property. For
P1 and P, probability measures on {0, 1}8, we say P1 dominates P, (in the FKG
sense) if P1(A) > P,(A) for all increasing events A.

We say that an (infinite-volume) bond percolation model P has exponential
decay of connectivities if there exist C, A > 0 such that for all x and y,

P(x < y) < Ce =+,

If P has the FKG property, then —log P (0* <> x*) is a subadditive function of x,
and therefore the limit

1
(1.7) 7(x) = lim ——1log P(0 < kx)
k—oo k

exists for x € Q", provided we take the limit through values of k for which
kx € Z". This definition extends to R" by continuity (see [4]); the resulting 7 is
a norm on R”. It follows from axis symmetry that, letting ¢; denote the ith unit
coordinate vector, we have

(1.8) %r(el) < % <2t(e) for all x # 0.

By standard subadditivity results, the limit in (1.7) is approached from above, so
that, for 6 = x/|x|,

(1.9) PO < x) <e TW = p~t@)] for all x.

For A C Z" finite, p € {0,1}%®9, and I C A° finite, we call (") a
controlling region for B(A) and p if for every p’ € {0, 1384 such that p = p’
on B(I"), we have Py , = Py . We say P has exponentially bounded controlling
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regions if there exist constants C, A > 0 such that for every choice of disjoint finite
sets A and I,

P({p {0, 1389 . 8(T) is not a controlling region for B(A) and o}

(1.10) <c Y e

xeA,yeA\I'

Note that when P(E) is much smaller than the right-hand side of (1.2), the
weak mixing condition (1.2) allows P (E|F) to be many times larger than P (E),
but the ratio weak mixing condition (1.3) does not allow this. Nonetheless, it is
proved in [2] that if P is translation invariant and has exponentially bounded
controlling regions and the weak mixing property, then P has the ratio weak
mixing property. (The hypothesis of translation invariance should have been
included in the statement of this result in [2].)

We call D c B(Z?) simply lattice-connected if O and (B(Z? \ D)* are
connected. We call A C Z? simply lattice-connected if B(A) has that property.

We can now state our first main result for percolation models, essentially that
when open paths do not propagate far in infinite volume, neither can they propagate
in finite volumes, along the boundary or through the bulk, provided the model has
the weak mixing property in infinite volume. The statement is given for the square
lattice for ease of exposition, but the result is valid for any planar lattice, as all
cited results used in the proof similarly so extend. We defer all proofs to Section 2.

THEOREM 1.1. Let P be a translation-invariant bond percolation model
on B(Z?) having semibounded energy, exponential decay of connectivities and
the weak mixing property. Then P has uniform exponential decay of finite-volume
connectivities for the class of all simply lattice-connected subsets of B(Z?) with
arbitrary bond boundary conditions, for both the Euclidean and restricted-path
metrics.

This result for the restricted-path metric clearly implies the result for the
Euclidean metric, so the last phrase is really just for emphasis. The same applies
to the other results of this paper.

We do not know whether the rate of exponential decay in infinite volume and the
uniform rate of exponential decay in finite volumes are the same in Theorem 1.1.

For p € [0,1],¢ > 0 and 8 CC B(Z"), the FK model P}\’? on the graph
(V(8B), B) with parameters (p, g) and free boundary condition is defined by the
weights

(1.11) W (w) = plol(1 — p)Bl-lol K @)

Here |w| means the number of open bonds in w and K (w) denotes the number of
open clusters in w. More generally, let K (w|p) be the number of open clusters of
(w, p) which intersect V (8). The FK model P K’Z with bond boundary condition p
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is given by the weights in (1.11) with K (w) replaced by K (w|p). The boundary
condition p! is also called the wired boundary condition and we write K ,(w) for
K (w|p); the corresponding weights are

(1.12) W (@) = pl@l(1 — p)lBI-lel gKu(@)

Alternatively, we consider site boundary conditions. For notational convenience
we allow an additional spin value 0 at boundary sites, that is, € {0, 1, ..., g}%;
taking n, = 0 makes the boundary condition free at x. Specifically, suppose
B = B(A) for some finite A C Z"; givenn e {0,1,..., q}aA define

J(A,n) ={we{0, )30, nx =1,y forevery x,y € 9A
(1.13) for which x < yinw, w, =0
foralle € {(xy):x € A,y €A, n, =0}}.

Here x <> y means there is a path of open bonds connecting x to y. The FK

model P%’g\) . with site boundary condition 7 is given by the weights in (1.12),

multiplied by 874, (w). We write n' for the all-i site boundary condition. Taking
n = n° gives the FK model with free boundary condition. Let

BT(A, ) =BA)U{(xy):x €A, y€dA,n, #0}.

Generally 75 is understood from the context and we suppress it in the notation,
writing 81 (A). The the model on B(A) with boundary condition 7 is equivalent
to the model on BT (A) with site boundary condition defined only on {y €
dA :ny # 0}. We call n a single-species boundary condition if for some i, 1, €
{0,i} for all x. For a summary of basic properties of the FK model, see [17].
In particular, since we are in two dimensions, for p # ,/q/(1 + ,/q) there is a
unique infinite-volume FK measure on B(Z?), which can be obtained as the limit
of P%’&) p NS 7?%; we denote this measure PP+ and we say that random-
cluster uhiqueness holds for the FK model at (p, g). For ¢ > 1, the FK model
satisfies the FKG lattice condition, under any bond or single-species site boundary
condition.

For the FK model with external fields 4;, i =1, ..., g, and free boundary, the
factor ¢X() in the weight W () is replaced by

(L1 T (A=p" O+ =)D o (1= p)te*©)),
CeC(w)

where C(w) is the set of clusters in (A, B8(A)) in the configuration w and s(C)
denotes the number of sites in the cluster C. The parameters are then (p, g, {h;});
g must be an integer, and we may omit {#;} when all external fields are 0. We
need only consider O = hy > hy > --- > hy, so we henceforth assume this in our
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notation. Species i is called stable if h; is maximal, that is, h; = hy = 0. For bond
boundary conditions p we replace (1.14) with

15 [T (a=p" O+ 1= p) O (1)),
CeC(wlp)

where C(w|p) is the set of open clusters of (w, p) which intersect V(B).
If B(Z") \ 8B is connected then for stable i the wired boundary condition is
equivalent to the site boundary condition 7' ; we therefore refer to ' as the i-wired
boundary condition. For general site boundary conditions 7 for the model on B(A)
the factor (1.14) is replaced by

H ((1 — P)hls(C) + (1 — p)hzs(C) + (1 — p)hqs(C))
CeCpi(w)

X 1_[ (1= pOsC 55 a (@),
CeCy(w)

(1.16)

where Cj(w) [resp. Cint(w)] is the set of clusters in the configuration @ which
do (resp. do not) intersect dA and i(C) is the species for which n, =i for all
i € 9A NC. [The existence of such an i is forced by the event J (A, n).] We call n
a single-stable-species boundary condition if for some stable i, n, € {0, i} for all x.
For ¢ > 1, the FK model with external fields satisfies the FKG Ilattice condition,
under any bond or single-stable-species site boundary condition. It should be
noted that a single-stable-species site boundary condition 7 is equivalent to a bond
boundary condition in which all sites x € 0 A where 71, # 0 are part of a single
infinite cluster in the boundary B(A)C.

Let p.(q,n, {h;}) denote the percolation critical point of the FK model on Z";
we omit the {#;} when there are no external fields. The following facts are known
forn=2.Forq=1,q =2and g >25.72, we have p.(q,2) = /q/(1+./q) [22],
and the connectivity decays exponentially for all p < p.(q,2) [18]. This is
believed to be true for all ¢; for 2 < g < 25.72 the connectivity is known to decay
exponentially at least for all p < /g —1/(1 + /g — 1), and analogous results
hold for other planar lattices [3]. For general ¢ > 1, if the connectivity decays
exponentially then the model has the ratio weak mixing property [2]. (This result is
actually given assuming a nonnegative external field applied to at most one species,
but the proof carries over without change to arbitrary external fields; the necessary
FKG property is proved in [7].) From this and Theorem 1.1 we immediately get
the following.

THEOREM 1.2. Let P = PP41i} pe an FK model on B(Z*) with p <
pe(q, 2,{h;}), and suppose P has exponential decay of connectivities. Then P has
uniform exponential decay of finite-volume connectivities for the class of all
simply lattice-connected subsets of B(Z?*) with arbitrary (site or bond) boundary
condition, for both the Euclidean and restricted-path metrics.
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Theorem 1.2 is implicitly stated here, and later proved, for ¢ an integer, but in
the absense of external fields it is valid for noninteger g as well. The proof requires
only minor modifications. Similar considerations hold for all our other results.

When long paths of open bonds exist for subcritical p, the standard heuristic
picture is that the path has a “string of beads” structure, meaning that “blobs” of
open bonds, containing many double connections between pairs of sites and having
a linear scale on the order of the correlation length, are connected by short single
paths of open bonds. Such a picture has been made rigorous in [9] and [10] for
Bernoulli percolation. The next corollary establishes a small part of such a picture
for the FK model in two dimensions, by showing that long double connections
have an exponential cost over and above the cost of a single connection.

COROLLARY 1.3. Let P = PP-4-2i} pe an FK model on B(Z?*) with p<
pc(q,2,{hi}), and suppose P has exponential decay of connectivities. Then there
exists € > 0 such that for all x € 72, for 0 = x/|x|,

P (there exist two bond-disjoint open paths 0 <> x) < ¢~ T@+elxl,

REMARK 1.4. For a bond percolation model on a finite set 8 of bonds under
bond boundary condition p, influence can propagate not only along the boundary
inside B but also through the exterior via p. For example, for the FK model,
suppose (uv), (xy) € B and in p there are open paths from u to x and from v
to y, and these two paths are in different clusters of the configuration p. That
is, the two paths form a tunnel from (uv) to (xy). It is then straightforward
to show that the events that (uv) and (xy) are open can have a correlation
bounded away from 0 uniformly in the length of the tunnel. Tunnels of dual bonds
can cause similar problems and effectively can exist even under site boundary
conditions (see Example 1.5). Nonetheless, restricting some of our results to site
boundary conditions makes tunneling a manageable problem. As we have noted,
single-stable-species site boundary conditions are equivalent to bond boundary
conditions, and are thus effectively a natural class of bond boundary conditions
which do not allow the tunneling phenomenon to be a problem. The results we state
under such boundary conditions can be generalized to some other bond boundary
conditions for which tunneling does not occur in such a way as to be a problem.

For x e R" and [ > 0 let Q;(x) denote the closed cube of side 2/ centered at x.
Write Q(x) for Q1/2(x), and for A C Z" let Q(A) =Uyep Q(x).
EXAMPLE 1.5. Define bonds of the square lattice
b:{:((n,O),(n—kl,O)), b, =((—n —1,0), (—n,0))

and consider the FK model on B(Q,,(0)), without external fields, at (1 — &, g),
where ¢ > 0 and g > 1, with site boundary condition n, =1 if x = (n + 1,0)
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or x = (—n — 1,0), n, = 0 otherwise. It is straightforward to verify the following
statements:

P((—=n,0) < (n,0))
=1-0(;
P (b is closed|(—n, 0) <> (n, 0))
= P(b, is closed|(—n, 0) <> (n,0))

n
=e+ 0(82);

P (b, and b,, are closed|(—n, 0) <> (1, 0))
= qsz + 0(83).

In all cases the O(-) is uniform in n. The first statement implies that the last
two are true without the conditioning on {(—n,0) < (n,0)}. It follows that
when ¢ is sufficiently small, the correlation between the events {bj[ is closed}
and {b, is closed} does not decay to 0 as n — oo. The boundary condition n
is equivalent to a bond boundary condition in which an open path connects
(—n — 1,0) to (n + 1,0) outside B(Q,(0)). Thus strong mixing fails for bond
and for single-species-site boundary conditions, although exponential decay of
dual connectivity and weak mixing both hold in infinite volume, and uniform
exponential decay of finite-volume dual connectivities holds, by Theorem 1.2.

This same phenomenon persists in the presence of external fields, provided there
is more than one stable species. In Theorem 1.6 we will see that when there is a
unique stable species, we do obtain strong mixing.

Replacing regular bonds with dual bonds throughout this example (in the case of
no external fields), including in the bond form of the boundary condition, we obtain
an example in which there is exponential decay of connectivity and weak mixing
in infinite volume, and uniform exponential decay of finite-volume connectivities,
but strong mixing for general bond boundary conditions fails. This is an example
of the tunneling phenomenon of Remark 1.4.

Given a metric d we call a class € of subsets of B(Z") inheriting with respect
to d if for all B € €, x € V(B) and r > 0, the connected component of x in
{e e B:d(e,x) <r}is in €. The class of all simply lattice-connected subsets
of B(Z?) is clearly inheriting, with respect to the Euclidean and restricted-path
metrics.

We define a closure subset of B(Z") to be a subset of form B(A) for some
finite A. These are the subsets which can take site boundary conditions. If
& = B(A) is a simply lattice-connected closure subset of B(Z"), then Exr =
EN{ee B(TZ"):d(e,x) <r} is simply lattice-connected but is not typically a
closure subset, so strictly speaking the class of all simply lattice-connected closure
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subsets of B(Z") is not inheriting. However we can add a few bonds to & ,—
specifically, those in &y , \ dB(A)—to create a closure subset. Classes which are
“almost” inheriting in this sense work perfectly well in our proofs, so we tacitly
treat them as if they were inheriting in what follows.

The next result, for the FK model in general dimension, says in effect that when
paths cannot propagate in any of a class of finite regions, then neither can influence
(of one event on another distant one) so propagate, under site boundary conditions,
even when this influence is measured multiplicatively. This result is not restricted
to two dimensions. The underlying idea for establishing mixing from uniform
exponential decay occurs in [6] and [25], though without the “ratio” aspect, which
appears in [2].

THEOREM 1.6. Let P = PP9-1hi} pe the FK model at (p,q,{h;}) on B(Z")
and suppose random-cluster uniqueness holds. Let d be either the Euclidean or
restricted-path metric and let € be a class of closure subsets of B(Z") which is
inheriting with respect to d. Suppose P has uniform exponential decay of finite-
volume connectivities for the class € with wired boundary conditions, for the
metric d. Then P has the ratio strong mixing property for the class € and arbitrary
site boundary conditions, for the metric d.

For dimension n = 2, as in Theorem 1.2 we need not assume uniformity of the
exponential decay to draw a similar conclusion. Specifically, we will prove the
following.

THEOREM 1.7. Let P = P-4} pe the FK model at (p,q,{hi}) on B(Z?),
and let € be the class of all simply lattice-connected closure subsets of B(Z?).
Suppose random-cluster uniqueness holds at (p,q,{h;}). Let d be either the
Euclidean or the restricted-path metric.

(1) Suppose P has exponential decay of connectivities. Then P has the ratio
strong mixing property for the class € with arbitrary site boundary conditions.

(i1) Suppose P has exponential decay of dual connectivities. Then P has
the ratio strong mixing property for the class € with free and wired boundary
conditions.

(iii) Suppose there is a unique stable species and P has exponential decay of
dual connectivities. Then P has the ratio strong mixing property for the class €
with arbitrary site boundary conditions.

From Theorem 1.7(i) we see that for the FK model on B(Z32), exponential
decay of connectivity in infinite volume is enough to ensure that in finite regions,
influence cannot propagate along the boundary or through the bulk, under site
boundary conditions.

Example 1.5 shows that significantly more general boundary conditions cannot
be allowed in Theorem 1.7(ii), in contrast to Theorem 1.7(ii1).
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From [7], the assumption of random-cluster uniqueness in Theorem 1.7 is
satisfied except possibly at the (unique) percolation critical point, which we denote
pe(@, 2, (hi}).

We turn our attention now to spin systems. We restrict attention mainly to the
q-state Potts model (with possible external fields), which is the spin system with

single-spin space S = {1, ..., g} and Hamiltonian
q
HynO) == D Semr@=oanam) = ) D hiblo,=i)
(xy)EB(A) i=lxeA

for the model on A with boundary condition n; the corresponding finite-volume
Gibbs distribution at inverse temperature § is given by

Ahi 1 —
PR (00) = —gme PN gy e sh,
A

where Zﬁ’ {nh"} is the partition function. We denote the critical inverse temperature

of the model on Z", without external fields, by B.(q, n).

As shown by Edwards and Sokal [12], for B given by p =1 — e P,
a configuration of the g-state Potts model (without external fields) on A
with boundary condition 5 at inverse temperature B8 can be obtained from a
configuration @ of the FK model at (p, q) with site boundary condition 5, by
choosing a label for each nonboundary cluster of @ independently and uniformly
from {1, ..., q}. For a cluster intersecting {x € dA :0, = i} (which can happen
for at most one i), all sites are labeled i. This cluster-labeling construction yields
a joint site-bond configuration, which we call an Edwards—Sokal configuration,
in which the sites are a Potts model and the bonds are an FK model. When the
parameters are related in this way, we call the Potts and FK models corresponding.
Alternatively, if one selects a Potts configuration o5 and does independent
percolation at density p on the set of bonds

{{xy) € B(A): (o, m)x = (0,1)y),

the resulting bond configuration is a realization of the corresponding FK model.
We call this the percolation construction of the FK model. For the g-state Potts
model (without external fields) at inverse temperature § < B.(q,n), for p =
1 — e and the FK model at ( P, q), the covariance in the Potts model and the
connectivity in the FK model are related by

(1.17) g cov(Siop=i)» Sioy=i)) = (@ — DPO < x),  i=1,...,q;

see [1] or [17]. Thus exponential decay of connectivities in the FK model is
equivalent to exponential decay of correlations in the corresponding Potts model.
Further, we have

(118) pc(q’ n) =1 e—ﬂv(q,n);
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again see [1] or [17]. When external fields are present, we can take (1.18) as the
definition of an inverse temperature S.(q, n, {h;}), that is,

(1.19) pe(q,n, {hi}) =1 — e Pe@nthi),

This B.(q,n, {h;}) is not necessarily a true critical point, however, if there is a
unique stable species.

Under external fields {A;}, the cluster-labeling construction is modified as
follows. Let s(C) denote the number of sites in a cluster C. For nonboundary
clusters C, the spin i is chosen for the cluster C with probability proportional
to eBhis(C)

The (ratio) weak mixing and (ratio) strong mixing properties extend straight-
forwardly to spin systems. We do not write out a separate definition explicitly;
see [3].

The following is the Potts-model analog of Theorem 1.7.

THEOREM 1.8. Let uP 9} pe the g-state Potts model at (B, {h;}) on Z>.
Let € be the class of all finite simply lattice-connected subsets of 7> with arbitrary
boundary condition, and let d be either the Euclidean or the restricted-path
metric.

(1) If there are multiple stable species, B < B:(q,?2,{h;}) and Mﬁ’q’{hi} has
exponential decay of correlations, then it has the ratio strong mixing property for
the class €.

@Gi) If B < Bc(q,2,{h;}) and the corresponding FK model has exponential
decay of connectivities, then u? 4"} has the ratio strong mixing property for the
class €.

(iii) If there is a unique stable species, B > B.(q, 2, {h;}) and the correspond-
ing FK model has exponential decay of dual connectivities, then u? %"} has the
ratio strong mixing property for the class €.

Note that in Theorem 1.8 we are implicitly viewing € as a class of pairs
consisting of a set and a boundary condition on that set, rather than just as a class
of sets. We will use each meaning of € at various times; which one we are using
should be clear from the context.

From the relation (1.18) and the remarks preceding Theorem 1.2, we see that
the hypothesis in Theorem 1.8(i) of exponential decay of correlations is known
to be satisfied whenever ef < efc =1 4 J/q if g =2 or g > 26, and whenever
P <14 g —1if 3 < g <25, in the absense of external fields.

The Potts-model analog of Theorem 1.6 is contained in the following theorem.

THEOREM 1.9.  Consider the q-state Potts model uP4"i} on 77 at inverse
temperature 3 with external fields h;. Let d be either the Euclidean or the re-
stricted path metric and let © be a class of finite subsets of Z" such that the
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class € = {B(A): A € D} is inheriting with respect to d. Suppose that the corre-
sponding FK model has uniform exponential decay of finite-volume connectivities
for the class € and wired boundary condition, for the metric d. Then uf4%i} pas
the ratio strong mixing property for the class ® and arbitrary boundary condi-
tions, for the same metric.

REMARK 1.10. The notion of a “corresponding random cluster model” makes
sense in the context of any random cluster representation of any spin system.
The analog of Theorem 1.9 will be valid for a nearest-neighbor spin system
provided the following conditions are satisfied. (1) There exists a bond percolation
model P on Z" such that for every finite A, Pg,, ,, FKG-dominates the random
cluster representation on B(A) with arbitrary spin boundary condition, and P has
uniform exponential decay of finite-volume connectivities. (In Theorem 1.9, P is
the FK model itself.) (2) The joint site-bond configuration obtained in the cluster-
labeling construction has the following Markov property for open dual surfaces:
for every A C A, every boundary condition 1 on d A, and every configuration oa
on A, given op and given that all bonds in B(A) N IB(A) are closed, the
configuration op\a has distribution corresponding to the boundary condition on
d(A \ A) which is given by ny for x € 9(A\ A)NIA, free forx € (A \ A)NA.
Condition (2) is valid provided that there is no interaction between clusters in the
random cluster representation, that is, the weight assigned to a bond configuration
is a product of weights assigned to clusters. This is true for the FK model (with or
without external fields) and for the random cluster representations of the models
given studied in [6], which are given as follows: the single-spin space S is a
compact group, & : § — R is a function, and the Hamiltonian is

(1.20) Hayon)==1 > &0y 'ay).
(xy)eB(A)

This includes the Potts model without external fields.

2. Proof of uniform exponential decay. Throughout the paper c1, ¢z, ... and
1, €2, . . . represent positive constants; which depend only on the infinite-volume
model under discussion, with &; used for “sufficiently small” constants; d;, denotes
the /7 metric.

We begin with a result needed for the proof of Theorem 1.1. For 8 C B(Z")
and r > 0, let

B ={ee B:dy(e, B(Z"\ B)) > r}.

Recall that Q;(x) denotes the cube of side 2/ centered at x. By a chain of I-cubes
(from x; to x;) we mean a finite sequence Qj(x1),..., Q;(xx) of cubes with
disjoint interiors, with x; € [Z" forall i < k and doo(x;, x;4+1) =2l foralli <k—1.
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PROPOSITION 2.1. Let P be a translation-invariant bond percolation model
on 7" having exponential decay of connectivities and the weak mixing property.
Then for each sufficiently large r there exist Cy, A, > 0 such that for all 8 C
B(ZM), all x, y € V(B,) and every boundary condition p € {0, 1}35,

Pg ,(x <> y via a path in B,) < Cpe trda(e.y)

PROOF. From the weak mixing property, there exist cy, ¢, €1, €2 > 0 such that
if z € Z" and r € Z is sufficiently large, then for every boundary condition 6 on

(BN B(Q2(2)))°,
P8n8(0,, (2)).0(there is an open path in B, from u to v
for some u, v with u € Q,(x) and da(u, v) > r/2)
2.1 < P(there is an open path in B, from u to v

for some u, v with u € Q,(x) and da(u, v) >r/2) 4+ cre” "

< cpe 2,

For fixed r we call a cube Qy,(z) bad if the event on the left-hand side of (2.1)
occurs. By (2.1), the probability for all 2r-cubes in a given chain of length & to be
bad is at most (cpe 2"k,

If do(x,y) > r/2 and x <> y via a path in B,, it is easy to see that there
exist w, z € 2rZ" such that x € Q,(w), y € 03,(z), and there is a chain of bad
2r-cubes from w to z. In fact, letting y be an open path in B, from x to y,
we first make a “pre-chain” as follows. Start with any Qj,(w) with w € 2rZ"
such that x € Q,(w), then follow y from x until it reaches some cube Q,(w’)
with w’ € 2rZ" and Q,(w’) N Q,(w) = &; see Figure 1. (Note there are 5" — 3"
possible w’.) We then designate Q,,(w’) as the second cube in the pre-chain. We
then follow y until it reaches some cube Q,(w”) disjoint from Q2 (w) U Q. (w'),
and designate Q;,(w”) as the third cube in the pre-chain. We continue in this
manner until there is a cube Q9,(z) in the pre-chain with y € Q3,(z). The cubes in
the pre-chain necessarily form a connected set and have disjoint interiors. We then

™

FIG. 1. A chain of bad 2r-cubes obtained from a path starting at x. The spacing of the grid is 2r.



DECAY IN FINITE VOLUMES 457

discard as many cubes as possible from the pre-chain subject to the constraints that
0>, (w) and Q,(z) are not discarded, and the undiscarded cubes form a connected
set. It is easy to see that, after appropriate numbering, the undiscarded cubes form
the desired chain of bad 2r-cubes from w to z.

The number of chains of 2r-cubes from w to z of length k is at most 5", so the
probability there is a chain of length k of bad 2r-cubes starting from a given w is
bounded above for large r by (coe™¢2"5") < 27, Since the minimal length k of
chain required to reach z with y € 03, (z) is at least proportional to d>(x, y), the
proposition now follows easily. []

The next lemma establishes a weaker analog of Theorem 1.1, which we will
later bootstrap using renormalization. The lemma removes the restriction imposed
in Proposition 2.1 that paths stay away from the boundary.

LEMMA 2.2. Let P be a translation-invariant bond percolation model on
B(Z*) having semibounded energy, exponential decay of connectivities and the
weak mixing property. Let € be the class of all finite simply lattice-connected
subsets of B(Z?). There exist constants c;, €3 such that forall B € €, all boundary
conditions p and all x, y € V(B) with dy(x, y) > c3,

Pg p(x < y) < C4e—83d2(x,y)/logd2(x,y)‘

PROOF. Let r,C,, A, be as in Proposition 2.1, and fix x, y, 8 with 8 € €,
dy(x,y) > 30r and x,y € V(8B). Let y be the lattice dual circuit which is the
outer boundary of Q(V (8)). Let x’, y’ be the dual sites in y closest to x and y,
respectively (breaking ties arbitrarily), and let yr and y1, denote the segments of y
from x” to y” (counterclockwise) and from y’ to x’, respectively. Let & > 0.

assume the former. Then by Proposition 2.1, if da(x, y) is sufficiently large
(depending on r), then for every boundary condition p,

CASE 1. Either dy(x,y) = {5da(x,y) or da(y,y) = 75da(x, y); We may

Pg,(x < y) < ng,p(x < z via a path in 8B, for some z
(2.2)
with da(x,2) > 35da(x. y))

< csdy(x, y)Cre hrd2()/20,
CASE 2.

max(da(x, ). da(y. ¥)) < 1gda(x. y).

Let 4 denote the set of bonds in B¢ which are surrounded by y. Since B is
simply lattice-connected, every dual bond in §* must be connected to exactly one
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of yL, YR, by apathin 8%, This partitions 4 into two subsets, call them 4; and 43,
and we define y1, =y U 48[, yr = yr U 8. For k > 1 let

Q={zeV(B):(k—1)cslogda(x,y) < da(z,x") <kcglogdy(x, y)},
where cg = c¢(r) is a (large) constant to be specified, and let
Dy = {(uv) eEB:ueQ,ve Qk—i—l}-

We may assume x, y satisfy
4
logds(x, y) > —.
c6

Let kmin — 1 and kpyax be the smallest and largest integers k, respectively, for which
dy(x', x) < kcglogdy(x, y) <min(da(x', y), d2(x", y")). Then

— kmin > —dZ(x’ y) .
2cglogda(x,y)

For each kmin < k < kmax, every path from x to y must pass through the shells
B(%), and B(2x)* must include bonds of both 71 and 7R. Among the connected
components of O there is at least one which has one endpoint in y1. and the other
in yR; let us call such a component k-crossing. Among the k-crossing components
there is one, which we denote &;°, with the property that for every path ¢ from
x to y, & is the last k-crossing crossed by ¢; see Figure 2. By defining &
we implicitly define &; as well. Now & | and & divide 8 into 3 pieces, and
we call the middle one Ci; more precisely, Gy is the connected component of
B\ (k-1 U &) for which both &_1 C dC and & C dCy. Thus the crossings &;
form a sequence of barriers which must be crossed in order when traveling from x
to y, and the Ci’s are the regions between these barriers. For ¢ > 0 let

B ={zeV(C):di(z L) <1}, By ={zeV(C):di(z, 7r) <1},
AF =V(C)NV(E, A7 =V(C)NV(E_1)

and

(2.3) Kimax

Cr = Cr—1 U E—1 UCLU & U Cryr;

Zn

X' Qe Qy
\ \

X & ¥
et GJ— &

FI1G. 2. Diagram showing 2 shells Q2 _1, Q2 and corresponding barriers 81'*'

see Figure 3.
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F1G. 3. Diagram showing portions of boundary regions uk 2r, EE 2" and barrier 8;_1. .'Fk* is the

segment of 8" between g and h.
k—1

CASE 2A. Ek N DE 3" £ & Then there is a dual path of length at most 6r

from yp to yr in Gk If this dual path is open, then there can be no open path

in Gk from A, to Ak 41~ For po as in (1.1) we therefore have for all boundary
conditions p and all bond configurations 6 8\6, "

(24) P ,o(Ar_, < A, viaapathin ék|w£\ék = Gﬁ\ék) <1-pf.

CASE 2B. E;" NERY = @. Let Ay = G \ B(E;” U EX?"). Then there

exist paths from x to y in B outside :B("‘L ry EE 2r) and there is a unique

connected component F;* of &_; N9 Q(V (Ax)) such that all such paths cross F*.
Necessarily ;" has one endpoint in 9 Q("‘L 2’) and the other in 0 Q("‘R 2r) From
duality, there are two possibilities: either there is an open path from A, to AZ“

in Ay, or there is an open dual path from 8Q("‘L 2’) to 8Q("‘R 2’) in 4. Since
A C By, it follows from Proposition 2.1 that, provided c¢ and then c3 are chosen
large enough, for all boundary conditions p and all bond configurations Qﬁ\ék’

Pg ,(d Q("‘L & aQ(EE’Zr) via a dual path in A}’;la)o@\ék = Gﬁ\ék)

>1—Pg (A < A,:L via a path in Ak|w£\ék = 04’3\@)

(2.5) >1—|A;| |Alj|Cre—Ar06(10gdz(x,y))/2
> 1 — (crda(x, y))zcre—erG(logdz(x,Y))/Z
1
> 1

When there is an open dual path in A} from BQ("L Yy to BQ("R 2y there is
a unique such path, which we denote oy, which is “closest to #*”” (analogous to

the “lowest occupied crossing” of, e.g., [20]); see Figure 3. Let Y 11“ and Y,f denote
the (random) initial and final sites, respectively, of a.
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For every dual site u in 0 Q(Ek 2r) NV () there is a dual path of length at most

2r + 2 from u to y outside A;; we denote this path by BL, making an arbitrary
choice of AL if more than one is possible. We define SR analogously for u in
0 Q(Ef’zr) N V(). Conditionally on the connection event on the left-hand side

of (2.5), the probability that ,B 1 and ,BYR are both open dual paths is at least p4rJr4

Further, when these two dual paths are both open, there is an open dual path in Gk
from pr to yRr. From this and (2.5) we conclude that for all boundary conditions
p and all bond configurations Qﬁ\ék’

Pg., (7L< & viaa dual path in Gflog s =0g 6,)
2.6) > pé’”Pﬁ,p(a Q(EF) S 00(ER) via a dual path
in Aflwg s =0g6,)

> % pgr+4.
Using duality again, this shows that, again for all boundary conditions p and all
bond configurations 6 B\6,
(2.7)  Pg,(A; < Af viaapathin ék|w£\@k 0£\Gk) 1— —pé’r+4.

We have shown that provided r is large, in both Cases 2a and 2b,
(28)  Pg (A, < Al viaapathin Clog s =0g4) <1—pf-
Let G denote the event {A5 i1 A;rj 41 via a path in é3 j} and let jmin and jmax

be the smallest and largest integers, respectively, in {j € Z:kmin < 3j < kmax}-
From (2.8) we have

P£p(G |G.]m1n ﬂGJ 1)<1—_p0 forall]mlnf]fjmax,
and hence
Jmax 1
P!B,p(x <> y)< P!B,p( m G ) gr)lmax Jmin+

J=Jmin
From (2.3), provided d>(x, y) is sufficiently large,

dy(x,y)

1
SN P —
Jmax — Jmin + 1= 3( max ~ Kmin) = 7C6 logds(x, y)’

and the lemma follows from this and (2.2). 0O

We call a subset A of Z"* [*°-connected if for all x, y € A there is a sequence of
sites x = X1, ..., X, =y in A with doo(x;, x;41) <1 forall i.
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PROOF OF THEOREM 1.1. From Lemma 2.2 we see that given ¢ > 0 there
exists [ such that for all 8 € €, all boundary conditions p, and all z € 72,

PJG’ﬂ!B(Q](Z)),p(u <> v for some u, v € Q;(z) with dr(u, v) > 1/4)

2.9
&2 <D P8nB(Qi),pu < v) <,

u,v
where the sum is over all u, v as in the first event in (2.9). Here we use the fact
that each component of 8 N B(Q;(z)) is simply lattice-connected. Fix B € €. For
z € 1Z? we call Q;(z) bad if the event on the left-hand side of (2.9) occurs. As in
the proof of Proposition 2.1, if x <> y for some x, y with d>(x, y) > 8/, then there
is a chain of bad /-cubes from w to z, of length at least d» (x, y)/4l, where w, z are
sites in [Z? with x € Q;(w), y € Q2(z). The probability for all /-cubes in a given
chain of length k to be bad is at most £X. Provided ¢ is sufficiently small, as in the
proof of Proposition 2.1 we obtain that for all boundary conditions 6 and all x, y
with d(x, y) > 8,

Pgg(x <> y) < cge RN/

This proves the theorem for the metric d>.

Next we consider dg. Suppose x <> y for some x,y with dg(x,y) > 15/°.
Fix z € [Z? with x € Q; ,2(z) and let A be the connected component of Q;(z) in
ULQi(w) 1w € 172, Q;(w) is bad}. Let

O ={weZ*: Qi(lw) C A, Q;(Iw) is bad).

Note that since any one bond is contained in at most 6 sets Q;({w) with w € Z?,
there must be a subset f(®) C ® with | f(®)| > |®]/6 and {Q;(lw), w € f(O)}
mutually disjoint. Let C, be the open cluster of x and A" = {u € R%:dy(u, A) < t};
then

C, C A4, |{bonds in C,}| > dg(x, y).

There are at most 9/ bonds in a cube Q;(w), and hence at most 9|0/ in B(A)
and at most 15|0|/2 in B(A!*). Therefore |®| > dg(x, y)/1512. Now ® must be
an [*®-connected subset of Z? with z € ®. The log of the number of possible such
lattice animals ® with |®] =n is O(n), by the argument of [21], page 85. Thus
provided ¢ is sufficiently small we have, again by the argument in the proof of
Proposition 2.1,

dg(x, )’))
1512

dg(x,y) deix R
= PJG’,p(|f(@)| = W) < cgeE4dB (X, y)/90

which proves the theorem for the metric dg. [

Pg.p(x < y) < Pg,p(|®| >
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Let B, (x, r) denote the t-ball of radius r centered at x. Consider distinct points
X,y € R? with | y—x| > 4/2. We let S(x, y) denote the closed slab between the
tangent line to d B; (x, T(y —x)) at y and the parallel line through x; we call S(x, y)
the natural slab of x and y. (Note the tangent line is not necessarily unique; if it
is not we make some arbitrary choice.) Due to the 8-fold symmetry of the lattice,
S(x, y) makes an angle of not less than 45° with y — x. Note that if u, v are on
opposite sides of S(x, y), then

(2.10) Tt(v—u)>1t(y —x).

PROOF OF COROLLARY 1.3. Fix x and let R be the closed parallelogram
of which two of the sides are segments of d5(0, x) of length 8|x| centered at
0 and x respectively. Note the other two sides are parallel to the line through
0 and x. We denote the sides containing O and x by [y and [, respectively. We
view [y as the left side of the parallelogram, which specifies which short side is
the bottom. Let ' denote the lowest open crossing of R from [y to [, when an
open crossing exists; see Figure 4. Given a path y from [y to [, we let U, denote
the portion of R which is strictly above y, and let V), o (resp. V) x) denote the set
of sites in V(8B(U,)) which are endpoints of bonds intersecting /y (resp. I;). By
Theorem 1.2, there exists ¢ > 0 such that, for each such y, we have

Pgw,)w(Vyo < Vyx) <e W,

If there are 2 bond-disjoint paths from O to x, then either at least one of them
crosses S(0, x) at least partly outside R, or the 2 paths contain bond-disjoint paths
from [y to [, in R. Therefore, provided x is sufficiently large, using (1.8),

P (there exist two bond-disjoint open paths 0 <> x)
< P(0 <« y for some y with |y| > 3|x|)
+ P (there exist two bond-disjoint open paths ly <> [, in R)

<croe 2TOR 4 Z P(T'gr = y;ly <> I via an open path in U,,)
v

<cioe O LY P(Tr=9)Paw,)w(Vyo < Vyx)
v

< c10e T ORI 4 o=2651 p (1 5 1) < cppe 2T ORI 1 o=@+

where the third inequality uses the FKG property and the fifth uses (2.10), and the
sums are over all self-avoiding paths y from /y to /. This completes the proof. [

FIG. 4. The parallelogram R and two bond-disjoint paths from 0 to x, crossing R.



DECAY IN FINITE VOLUMES 463

3. Proofs of strong mixing properties. We turn next to the proof of
Theorem 1.6. We first establish strong mixing, and later obtain ratio strong
mixing as a consequence. We need to use certain variants of the Markov property.
A dual plaquette is a face of a hypercube Q(x) for some x € Z". As with dual
bonds, a dual plaquette is defined to be open precisely when the bond which it
perpendicularly bisects is closed. For a set A of bonds (or dual plaquettes), let
Open(A) denote the event that all bonds (or dual plaquettes) in A are open. By a
dual surface we mean a set of dual plaquettes which is the outer boundary of Q(A)
for some finite A C Z" for which the interior of Q(A) is connected. We say a bond
percolation model P has the Markov property for open dual surfaces if for every
dual surface S, the bond configurations inside and outside S are independent given
the event Open(S). The FK model with arbitrary external fields has this property.
In two dimensions, the Markov property for open circuits (of regular bonds) is
defined analogously; the FK model has this property if and only if there are no
external fields (see [5]). However, we can come close to the Markov property even
under external fields: if P is the infinite-volume k-wired FK model on B(Z?) for
some stable k, then letting wiy and wex; denote the bond configurations inside and
outside y, respectively, we have (see [5]) for some C, a > 0,

su ” P(U)int S Al OPCH()/), Wext € B) _
P P (wim € A| Open(y))

1|1 A € $83nt(y))s

3.1
©-1) B e 9:3(Ext(y))}

< Ce 4l for all y,

where Int and Ext denote the interior and exterior, respectively. When (3.1) holds
we say P has the near-Markov property for open circuits.

A coupling of two measures P; and P> on {0, 1}® is a measure P on {0, 1}% x
{0, 1} with marginals P; and P, (in order). A standard way of constructing
couplings (see [2, 6, 25]) is via what we call a construction algorithm, which is a
rule specifying for each subset & of B and each pair (wé, a)é) of configurations
on & a choice of a bond b = b(é‘,wé,a)é) and a choice of a “single-bond”
coupling of P (wp = -|wé) and P> (wp = -|a)§) on {0, 1}. In particular, there is an
initial bond b; = b(2) and an initial single-bond coupling on b{. We construct a
coupled pair of configurations by first choosing (a)},1 , a),%l) under the initial single-
bond coupling, then applying the rule to determine both the second bond b =
b({b1}, a)})l,a)gl) and the single-bond coupling on b, then choosing (a)}72, a),%z)
using this single-bond coupling on b,, and iterating in this manner until the entire
configuration is constructed. We let &,, denote the (random) set consisting of the
first n bonds chosen. We also consider stopped construction algorithms in which
the construction stops after a random number 7 of steps, with T a stopping time
relative to {S,}, where &,, is the o-field generated by the first n steps of the
construction. It is easy to see that, given a set A of bonds or sites, 7 may be chosen
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so that &; is the closure of the cluster of A; one merely “builds the cluster outwards
from A

We will use two particular types of construction algorithms. The first type
are independent (stopped) construction algorithms, in which a); and a)g are
chosen independently of each other in each iteration, that is, the single-bond
coupling is product measure. The second type are FKG (stopped) construc-
tion algorithms [25] which exist if P; or P, satisfies the FKG lattice con-
dition and P;(w)/P>(w) is an increasing function of w. This ensures that
Pi(wge € -|wg = pg) dominates Pr(wge € -|wg = pg) for all & and pg. In turn
this means that at each step of the construction, the single-bond coupling can be

chosen so a)}, > w%, and thus at the end, ")(1-;} > a)ér.

PROPOSITION 3.1. Let P = PP-21hi} pe the FK model at (p, q, {h;}) on Z",
let d be either the Euclidean or the restricted path metric and let € be a class
of finite subsets of 7' which is inheriting with respect to d. Suppose P has
uniform exponential decay of finite-volume connectivities for the class € with wired
boundary conditions. Then P has the strong mixing property for the class € and
arbitrary site boundary conditions, for the metric d.

PROOF. Fix 8 = B(A) € ¢, a site boundary condition  and &, ¥ C B8 with
€ N ¥ = . For a bond configuration wg\ 7 let

Cr(wg\F) = U Cr(wg\7),
xeV(B\F)NV(F)
where C (wg\ ) is the cluster of x in w g\ & . Note that all bonds in dC# (wg\7) N
(B \ F) are closed. Also,
conditionally on the event {C# = #}, the bond configuration on
(3.2) B\ (AU F) is the FK model with site boundary condition given by
non V(B\(AUF)NIA,0on V(B\(AUF))NA.

(This is a straightforward extension of the Markov property for open dual
surfaces.) Further, since Pg ,, has the strong FKG property, the measure Pg\#
FKG-dominates Pg ,(wg\F € -lwg = 0f) for all 6. From these observations,
as in [25] and [6], we see that for each pair of configurations 6, 9; it is possible,
using an FKG construction algorithm, to construct a coupling measure P on
({0, 1}8\F)3 such that:

(i) the marginals of P are (in order) Pg,(wg\F € -lwog = 0f),
Pg ,(wg\5 € |log =0%) and Pg\5 w;
(ii) with P-probability 1, the configuration (o, @', »”) € ({0, 1}%\F)3 satisfies

< N PN
wzw, w=w, CB\(FUCs (7)) = PB\(FUCK (g, #))’
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That is, the first 2 configurations agree outside the cluster of ¥ in the largest
configuration »”. Then for E € §¢,
|Pg.y(Elwg =05) — Pg n(Elog =0%)|
<P(w#a)
< Pg\7u(Cr(wg\g)NE #¢)
= Pg\5.,uw(x < y forsome x € V(F),y € V(§)).

3.3)

We claim that for some c11, &5 (not depending on 8B, &, ), the right-hand side
of (3.3) is bounded above by

(3.4) Yoo cppe Y,
x€V(€),yeV(F)
(This is not immediate from the uniform exponential decay assumption because
we do not assume B \ F € €.) Let F+ = {x € Z":d(x, F) < d(x,8)}.
For z€dFTNA let U, be the connected component of z in the “ball”
W,={eeB:d(z,e) < %d (z, F)}. Then from the uniform exponential decay
of connectivities, the FKG property and the inheriting property of €, for some
¢; and &g,
Pg\5 w(x <>y forsomex € V(€),y € V(¥))
< Pg\5.uw(z< V(B \W,) for some z € 3F )

< Y PuuwizeV(@B\W))
3.5) z€dF T
<y ciod(z, F)" e tod@F)
Z€EIF T
< Z C13e_56d(2,$)/2‘

Z€EIF T

For each z € 9F T let f(z) be the site in V(F) which is closest to z (in the
metric d, breaking ties arbitrarily). Then for x € V() and z € f ~1(x), from the
definition of T,

dx,8)<d(x,2)+d(z,8) <d(x,2) +d(z, F)=2d(x, 2).

Therefore,

Z e—Ssd(Z,?)/2
Z€QF T

< Z Z e—SGd(z,x)/Z

XeV(F) zef~1(x)

(3.6) < Z Z o—c6d(2.x)/2

XeV(F) zezr:d(z,x)>%d(x,8)



466 K. S. ALEXANDER

< Z cree 40 E)/8
xeV(F)

< Y el
xeV(F),yeV(€)

This and (3.5) prove the claim of the bound (3.4). Combining the claim with (3.3),
and averaging over 0 and then over 0z shows that

|Pg ,(E|F)— Pg ,(E)| < > cryef6dE /4
xeV(F),yeV(E)

which proves the proposition. [

The next two results form the analog of the last proposition for dual connectiv-
ity. The proof does not carry over, due to the fact that, under external fields, the FK
model has only the near-Markov property for open circuits, not the full Markov
property for open circuits, and the extension (3.2) of the Markov property breaks
down completely. We evade this difficulty by using the asymmetric random clus-
ter (ARC) model of [3]. For g > 0, Q > 1 and p,, p, € [0, 1], the ARC model on
(A, B(A)) with parameters (p,, pg, g, Q) is given by the weights

W (r, g) = plorl(1 — pj)/BOI=ler|

(3.7) "o _
X pg $(1 — pg)IJG’(A)I—IngqK(wr)Ql(wrvwg),

assigned to configurations (w,, ) € {0, 1}8A) % {0, 138 Here I (w) denotes
the number of isolated sites (singleton open clusters) in A in the configuration w,
and w, V wg denotes the coordinatewise maximum. Bonds in w, are called red
bonds and bonds in w, are called green bonds. The black configuration is defined
to be wp = w, V wg, the bondwise maximum. The ARC model is a graphical
representation of the g-state Potts lattice gas, and hence, as a special case, of the
(g + 1)-state Potts model on A C Z" at inverse temperature 8 with an external
field applied to one species only, say /1 applied to species 1, when we take

eBQ2d+hy)

(3.8) pr=pg=1—eP, Q=1+T.

Under site boundary conditions n with the property that, for some i € {2, ...,
q + 1}, n, € {0,1,i} for all x € A, the ARC model satisfies the FKG lattice
condition [3].

It should be noted here that in [3], the species for the (¢ + 1)-state Potts model
were given as 0,1,...,q instead of 1,2,...,¢g + 1, and the external field was
applied to species 0. Here we instead retain the meaning of O as a free boundary
condition.
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As with the FK model, for integer ¢ it is straightforward in the ARC model to
allow external fields applied to all species, by replacing the factor X @) in the
ARC weight (3.7) with the weight

1_[ ((1 _ p)hzs(C) +(1— p)h3S(C) Foe (1= p)hq+ls(c))
CeC(wy)

as in (1.14) under free boundary conditions, with modifications analogous
to (1.15); (1.16) for bond and site boundary conditions. It is readily checked that
the FKG lattice condition still holds under all bond boundary conditions and under
site boundary conditions with ny, € {0, 1,i} for all x, where i € {2, ..., ¢}. The
parameters are (py, pg, q, Q, {h;}). In the ARC model with external fields we need
not require that 4y > hy > --- > hy but rather only that iy > --- > hy1; the
position of A relative to the other /;’s is arbitrary. To make the model a graphical
representation of the Potts model with external fields, one should replace g in (3.8)
with
P2 o 4 ePhat

For parameters as in (3.8) (modified as above for external fields, if necessary),
the cluster-labeling construction of the Potts model from the ARC model works as
follows [3]. Each nonboundary cluster C of w, which is not a single isolated site
in wp is independently given label i, 2 <i < g + 1, with probability proportional
to eP5(©); no such cluster is ever given label i = 1. In each boundary cluster
of w, intersecting {x € 0A : 0, =i}, all sites are labeled i. Each site in A which is
isolated in wy, is independently given label i with probability proportional to e#"i
for 2 <i < g + 1 and proportional to ¢4+ for i = 1. [Note the resulting
probability for label 1 is (Q — 1)/Q.] Thus in the Edwards—Sokal-type joint
construction, sites with species 1 are always isolated in the black configuration wy,.

In certain contexts it is useful to consider the model obtained from the ARC
model when only a portion of the cluster labeling is done. Specifically, given
an ARC-model configuration with parameters as in (3.8) we can independently
label each isolated site as being of species 1 with probability (Q — 1)/Q, leaving
all other sites unlabeled. As in [3] we call the resulting measure on site/bond
configurations the particle-bond form of the ARC model. Given a realization of
the particle-bond ARC model on some set B(A), with red-bond configuration w;,
we can enlarge the set of open red bonds by doing independent percolation,
with red bonds, at density p, on the set of bonds {(xy):0, = 0y, = 1} (noting
that such x and y are necessarily isolated in w,). The resulting enlarged red
configuration is a realization of the FK model on B(A) at (p,,q,{hi}) [3]. We
call this the ARC-based percolation construction of the FK model.

We say that a g-state Potts model w (in infinite volume) has exponential decay
of non-1 connectivities if there exists C, A > 0 such that for all x, y,

w(there exists a lattice path from x to y in which every site z has o, # 1)

< Ce HMy=x,
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We say that Gibbs uniqueness holds at (B, {h;}) if there is a unique infinite-
volume Gibbs distribution for the Potts model with those parameters. If Gibbs
uniqueness holds and 8 > B.(q,n, {h;}), then there must be a unique stable
species. Conversely, if there is a unique stable species and the dimension n = 2,
then random-cluster uniqueness holds for the corresponding FK model except
possibly at p = p.(q, 2, {h;}) [7], and it follows readily from the cluster-labeling
construction that Gibbs uniqueness holds for the Potts model except possibly at
B = Bc(q,2,{h;}). This exception is a real one, at least for large ¢ and small
fields—the existence of a unique stable species need not imply Gibbs uniqueness
at Bc(q, 2, {hi}) [11].

PROPOSITION 3.2. Let uﬂ’q’{hf} be the q-state Potts model at (B8, {h;}) on Z2.
Suppose Gibbs uniqueness holds. Let d be either the Euclidean or the restricted
path metric. Suppose one of the following holds:

(1) the corresponding FK model has exponential decay of connectivities;
(ii) the Potts model P9} has exponential decay of non-1 connectivities;
(iii) the corresponding FK model has exponential decay of dual connectivities;
(iv) the corresponding ARC model black configuration has exponential decay
of connectivities.

Then uP- 21"t (resp. the corresponding FK and ARC models) has the strong
mixing property for the class of all finite simply lattice-connected subsets of 7>
[resp. of B(Z?)] and arbitrary site boundary conditions, for the metric d.

By the remarks preceding Proposition 3.2, if (ii) or (iii) (and Gibbs uniqueness)
hold, then there must be a unique stable species, but (i) and (iv) allow multiple
stable species if the temperature is supercritical. Also, (i) can only be valid at high
temperatures [ < B:(q, 2, {h;})] and (iii) can only be valid at low temperatures
[B > Bc(q,2,{h;})] but (ii)) and (iv) may be valid at arbitrary temperatures.

Gibbs uniqueness in the Potts model implies random-cluster uniqueness in
the corresponding FK and ARC models, as is apparent from the percolation
construction, so (i), (iii) and (iv) are not ambiguous.

PROOF OF PROPOSITION 3.2. Suppose (iii) holds. For the corresponding
Potts model define

Yy ={x:ox =1},
Ty ={x:0r€{2,....q9}}.

Consider a joint Potts—FK—ARC configuration. In infinite volume, every connected
component of B(X,) in the Potts configuration must be finite, and must be
surrounded by an open dual circuit in the FK configuration. It follows that (ii)
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holds. Since all x with o, = 1 are isolated sites in the ARC model, (ii) implies (iv).
Thus, except under (i), we may assume (iv).

The ARC model then has the weak mixing property, by Theorem 3.1 of [2].
(Strictly speaking, that theorem is stated for a single configuration whereas the
ARC model has separate red and green configurations, but the extension is
trivial.) The ARC model is easily seen to have semibounded energy; therefore
by Theorem 1.1, the ARC model has uniform exponential decay of connectivities
for the class of all simply lattice-connected subsets of B(Z?), with arbitrary site
or bond boundary conditions. The proof of Proposition 3.1 then goes through
[with O replaced by 1 in (3.2)] to show that the ARC model has the strong
mixing property for the class of all simply lattice-connected subsets of B(Z?)
with arbitrary site boundary conditions.

In fact, the proof of Proposition 3.1 shows more. Consider the joint Potts—
ARC configuration under a site boundary condition n on d A, and let w = (w,, wg)
denote a generic ARC model configuration. Let A, I C A with ANT = & and let
&r, [ be Potts-model configurations on I'. Define the ARC-model cluster of I' by

Cr(oganam) = U Crl@znam):
xel

where C, (a)g( AN\ £(F)) is the cluster of x in the ARC model black configuration
(a)g( AN\ JS’(F))b‘ Analogously to (3.2), conditionally on the event {Ct = A}, the
site configuration on A \ V(+4) is the Potts model with site boundary condition
given by n on 3(A \ V(A)) NdA,0on d(A \ V(4A)) NT. Observe that the ARC
model measures on B(A) \ B(I") with site boundary conditions n on dA and &r
or & on I' are both FKG-dominated by the wired measure on B(A)\ B,
and the latter has the FKG property. Therefore these three ARC-model measures
can be coupled so that the configurations agree outside the cluster of I' in
the largest (wired) configuration. Then via the cluster-labeling construction, the
corresponding three Potts configurations can be coupled so that they agree outside
this same cluster of I'. As in (3.3)—(3.6) this shows that for any event E € G,

2 {hi 2 {hi
R Elor = &r) — uh 0" (Elor = &)

< Pg(p)»(x <> yforsomex e,y € A)

= X e,
xell,yeA

where Pg,, ,, 1s the wired ARC model. This proves that wuh-41hit has the desired
strong mixing property.
Under (i), essentially the same proof works, with the FK model substituted for
the ARC model, to yield that uf-9-1%i} has the desired strong mixing property.
Given I' C A and a joint Potts—FK configuration (&, pg)) on (I', B(I")), it is
easy to see that conditioning on both &r and pg(r) is the same as conditioning
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only on &r. As in the proof of [2], Theorem 6.1(i), this observation and the
percolation and cluster-labeling constructions of the FK model can be used to show
that whenever the Potts model has the stated strong mixing property, so does the
corresponding FK model. [

Proposition 3.2 does not cover the case in which there are multiple stable
species and the FK model has exponential decay of dual connectivities. Of
course, in that case the Potts model itself will not satisfy Gibbs uniqueness
so will not have any reasonable sort of mixing property, but the corresponding
FK model still may. The next proposition, like Theorem 1.6(iii), removes the
assumption, in Proposition 3.2(iii), of Gibbs uniqueness in the corresponding Potts
model, allowing multiple stable species, at the expense of great restriction on the
boundary condition. The proof, which will follow some preliminary lemmas, is
also significantly more complex.

PROPOSITION 3.3. Let P = PP 2"} pe the FK model at (p, q, {h;}) on Z>.
Suppose random-cluster uniqueness holds and P has exponential decay of dual
connectivities. Let d be either the Euclidean or restricted path metric. Then
PP4-thi} pas the strong mixing property for the class of all finite simply lattice-
connected closure subsets of B(Z*) with free and wired boundary conditions, for
the metric d.

Since, under the assumptions of Proposition 3.3, there is not necesssarily Gibbs
uniqueness in the corresponding Potts and ARC models, (iii) and especially (iv)
in Proposition 3.2 become potentially ambiguous statements and thus the proof
of Proposition 3.2 does not carry over. Instead we will make use of the following.
Consider a g-state Potts model at (8, {;}) on a finite A with stable species 1, ...,k
and unstable species k41, .. ., g. Starting from the corresponding Edwards—Sokal
joint Potts—FK model, with p = 1 — e#, as in [3] we color each site x yellow if
oy is stable, white if o, is unstable, and designate each open bond to have the color
of its (necessarily matching) endpoints. We call the corresponding configuration
of colored bonds and sites (without the values o, ) the bicolored FK model. When
necessary for clarity, we call the usual FK model the uncolored FK model. Using
the Edwards—Sokal joint Potts—FK model, we see that in either the bicolored or
uncolored FK model, one can have bond boundary conditions p € {0, 1} for
which each cluster is designated to be one of 3 types: yellow, white, or uncolored
(see Remark 3.5). Note that the yellow-wired boundary condition is the same
as the uncolored wired boundary condition, since infinite clusters can only be
yellow. The configuration of open yellow bonds {8 open and yellow} : & € B(A)} (or
its distribution, in a harmless abuse of terminology) is called the stable partial
FK model, or briefly the SPFK model, with parameters (p,q, k, {h;}), and its

T (p.q.k,thi}) .
distribution is denoted PSPFK,E A)p’ For the SPFK model we can think of all open
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bonds, including those in the boundary condition, as being yellow. Define

J(w, A) = {x € A:x is an isolated site of w},

Hw, A) = [L(w, A)],

q
n :rn(P, hk+1, ...,hq) = Z (1 _ p)_”hi'
i=k+1

It is easily calculated (see [3]) that the weight associated to an SPFK
configuration @ under a bond boundary condition p is

Wsprk (o) = pl@l(1 — p)lBWIZIlK@I0) G (),

where

—_ |w|
Glw) = k@D )3 <L> ( I1 r|c|>

o 1 -
0 €{0,1}BL(@.0). ANOB(A) p CeC(wy)

k 4+ r\ ! (@Veuw.p).R)
x ( ) .
r

Here the configurations w,, correspond to white configurations in the bicolored
FK model. Given a bond configuration @ and a bond e, we let w Vv e denote the
configuration obtained by adding the bond e to w (i.e., by declaring e to be open).

REMARK 3.4. The reason for interest in the SPFK model is as follows.
Consider a circuit y and let A be the set of sites surrounded by y, with boundary
condition in which all bonds of y are open. The FK model with external fields
lacks the Markov property for open dual circuits because the weight attached to
the boundary cluster in B(A) depends on the number of sites outside y in that
cluster, hence is affected by the bond configuration outside y . In the SPFK model,
this same boundary cluster gets weight k in all configurations, so it is easy to see
that the Markov property for open circuits does hold.

REMARK 3.5. A boundary condition p for the SPFK model can be viewed
as a boundary condition for the full FK model, with all nonsingleton clusters
of p conditioned to be be labeled with stable species in the cluster-labeling
construction, and with the label types (stable/unstable) for singleton clusters not
specified. This idea can be extended to allow boundary conditions p for the SPFK
model which are bond configurations for the full FK model, with stable/unstable
labels specified for some clusters, with both singleton and nonsingleton clusters
of p allowed to have specified or unspecified labels. We call such a p a partly
labeled bond boundary condition.
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Consider an unlabeled nonsingleton boundary cluster C in a partly labeled bond
boundary condition p, with C N dA # &. The effect of the presence of C is to
identify the sites C N d A into a single “condensed site” which should be treated as
one site in determining the set £((-, p), A) of isolated sites in the formula for G (w).
However, if the condensed site is isolated the weight associated to it in the FK
model is k + r¢(c), not k + ry, so the factor (k + r1)/r; associated to such an
isolated condensed site should be replaced by (k + rg(c))/rs(c). Similarly, if the
condensed site C consists of j original sites and is not isolated, all j must be
counted in calculating the size s(-) of the cluster containing C.

The proofs of Lemmas 3.6 and 3.7 are both valid for partly labeled bond
boundary conditions, with no significant modifications.

LEMMA 3.6. For every finite A, every (p,q, k, {h;}) and every bond bound-
ary condition p, the SPFK model PS";’ZI’; %’(i[}\)’p satisfies the FKG lattice condition.

PROOF. As is standard, it is sufficient to show that, for every bond e,
Wsprk (@ V e)/ Wsprk(w) is an increasing function of w. Thus fix e = (xy) €
B(A). Since K(w V e|p) — K(w|p) is increasing, it is sufficient to show that
G(w V e)/G(w) is increasing. We proceed as in the proof of [3], Proposi-
tion 4.16. Let F (w) = k! (@2 G (w) denote the sum in G(w) and let D(w) =
BU((w, p), A)) N B(A) denote the set of bonds on which the configura-
tions w,, exist. Note F(w) is the partition function of the ARC model on D (w)
at (p,0,q —k, kf—l”, {his1, ..., hy}) with free boundary; we denote this model

by PARC Let
A)=I((@,p), K) = I((@ Ve, p),A)=]{x, y} N I((@, p), A)].

Terms in the sum F (w V e), each multiplied by (k + )2, correspond precisely
to those configurations w,, of this ARC model in which {x, y} N L((w, p), A) C
L((w V wy, p), A), or equivalently, in which all bonds in D (w) N {e} are closed.
It follows that

F(ov Tel
% = (k+r)) 2@ PARC(14),, 1 all bonds in D (w) N {e] are closed in w, })
w
and then that
G(wVe) _( k )A(“’)
(3.9 Gl  \k+r

X PﬁRC({a)w :all bonds in D (w) N {e} are closed in wy, }).

It is easy to see that (kf:—rl)A(“)) is an increasing function of w. It is proved
in [3] that the ARC model without external fields satisfies the FKG lattice
condition. With external fields the proof is similar except that one must establish
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the straightforward fact that r,4,,/r,r;, is an increasing function of m and n.
Thus Pa’,*RC satisfies the FKG lattice condition. Let b = (uv) be a bond which
is closed in w V e. Then

Pﬁ&,c )= PﬁRC((a)w) D(wvb) € -|all bonds in D (w) N {b} are closed in w,,)
and the conditioning here is on a decreasing event. Therefore,

PARC(1w,, : all bonds in D(w v b) N {e] are closed in wy,})

(3.10) = Pa/?RC( all bonds in D (w Vv b) N {e} are closed in w,,
' |all bonds in D (w) N {b} are closed in a)w)

> Pa/? RC( all bonds in D (w) N {e} are closed in w,,),

so G(w V e)/ G(w) is increasing, as desired. [J

It follows from Lemma 3.6 that the free- and wired-boundary SPFK models
have infinite-volume limits, and there is a unique infinite-volume limit if and only
if the free and wired models are equal.

LEMMA 3.7. Let P = PP4-thi} pe the FK model at (p,q,{hi}) on 72,
Suppose random-cluster uniqueness holds and P has exponential decay of dual
connectivities. Then the corresponding SPFK model has the weak mixing property
and has uniform exponential decay of finite-volume dual connectivities for the
class of all finite simply lattice-connected subsets of B(Z*) with arbitrary bond
boundary condition, for both the Euclidean and restricted-path metrics.

PROOF. It is clear that the SPFK model also satisfies random-cluster unique-
ness. Further, in the infinite-volume FK model there is with probability 1 a unique
infinite cluster with finite “holes” defined by exterior open dual circuits, with an
exponentially decreasing tail for the distribution of hole sizes. In the Edwards—
Sokal joint construction the infinite cluster is stable with probability 1, so the same
infinite cluster with the same holes is present in the SPFK configuration. It follows
that the SPFK model has exponential decay of dual connectivities.

Let y, be the dual circuit forming the boundary of [—n — % n—+ %]2 and let
A, =[—n, n]>NZ2. Let k be the number of stable species. Given a bond boundary

condition p on B(A,)¢, by Lemma 3.6 and the Markov property for open circuits
p.q.k.{hi}
P, SPFK,B(An),p

with the property that the respective configurations @, o/ on B(A)

(see Remark 3.4), there exists a coupling of the measures and

pP-a-kihi}
SPFK, B(A,), f
agree outside the set

[beB(A,):b* Sy, in (0)F).
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(Such couplings can be made using an FKG construction algorithm—see [2], [6]
or [25].) Therefore by [2], Theorem 3.1, the SPFK model has the weak mixing
property. It is easily seen that it also has bounded energy (note this property may
fail for the FK model with external fields). The uniform exponential decay now
follows from Theorem 1.1. [

The next lemma controls the size of the portion of the FK-model boundary
cluster which is attached to boundary sites occupied by unstable species.

LEMMA 3.8. Let P = PP4-1hi} pe an FK model on B(Z?), and let d be the
Euclidean or restricted-path metric. There exist constants C, A such that for every
finite T' C Z?, every site boundary condition n, every x € I' and every unstable
species j, for (3T'); ={y € ' :ny = j},

Pr.(x <> (3T);) < Ce 0N,
PROOF. We will do the proof for the Euclidean metric; the modifications for
the restricted-path metric are minor. Fix I', 5 and x € I". Let k£ be the number of

stable species. Recall that Q, (x) denotes the closed square of side 2r centered at x
and let Dy, denote the set of all bonds which cross 0 9y, 1/2(x). Let

Mmin = [ 3d(x, @T);)],
Mmax = | 3d (x, (7)) ],

where |-| denotes the integer part. Let C, denote the open cluster of x, fix
Mmin < m < mmax and define events

Bg ={x < (dI');,C; N D, = B}
for ® C D,,. We fix such a ® and write bond configurations w as (wf(l“)\@’ we).
Thus we define
- ‘ 1
Bo ={wgrye: (@5r)\e Pe) € Bo},

where, as will be recalled, ,oé) denotes the all-i configuration on ®.

Given a configuration w € Bg, closing all bonds in ® breaks the cluster C into
one or more clusters in Q,,(x), and one or more clusters outside the interior of
Om+1(x). More precisely, the first group is

éx (%(1")\@) = {all clusters of (“’E(F)\@’ ,02)) contained
in Cy (wf(r)\@» P6) N O ()},

and the FK weight assigned to each cluster C in this group is k + r|c| > 1. Let
N(wgrye) denote the total number of sites in the clusters in C, (wgrye) and

let W(w) denote the FK weight of w. We then have, for wgrne € Bg, that
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N (wf(r)\@)) > m and therefore

1
P((wgrpe: Po)l@gre)
- W(%(r)\(a’ Pé)

— 0
W(wg(r)\@, ,0@)

p \® hest N
l—p

» o]
< (—vl) (1 — p)~hwsm,
l1—p

(3.11)

Therefore,

P(Be) < max{P ((wgrye: £6)l@zrye)  @Bre € Bel

» o]
< (1— Y 1) (1 — p)y Fwsrm,

Fix M > 0 to be specified. We have
P(x < (dD);,|Cx N Dy| < M)

< ) P®Bo

(3.12) 0D, 10|<M

M
= Cl9|<1)m|M<% \ 1) (11— p)_hk+lm

so that, provided d(x, (") ;) is sufficiently large (depending on M),

P(x < (d);, |Cx N Dyy| < M for some mupmin <m < Mmax)

M
(3.13) < ciod(x, (ar)j)|:ommax|M<lL v 1) (1 — p)~hwrrmnin
4

< co0(1 — p)—hkﬂd(X’(aF)j)/q
Next we consider configurations satisfying

x < (o), |ICx N Dy, | > M for all mmin <m < Mmax.
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Taking m = mmax and © as above, in (3.11) we have for such configurations
N(wgrye) = Md(x, (31) j)/3. Therefore,

P(x < (1), |Cx N Dy| > M for all muyin <m < mmax)
1
OCDimmax

p ‘Qmmax‘ -
- 2|:ommax|< v 1) (1= p) eI Md(e.(OD))/3
< T
<co(l— p)—hk+1Md(X,(3F)j)/6

(3.14)

provided M is sufficiently large. With (3.13) this completes the proof. [

PROOF OF PROPOSITION 3.3. Let A be a finite subset of Z% and &, F C
B(A), let ) be the free or wired boundary condition on dA and let pg, ,oé be bond
configurations on &. We wish to show roughly that Pg( A)’n(a) F € -lwg = pg) and
Pf( A)’n(a) F € -|lwg = pé) differ by an exponentially small amount. Let [P denote
the distribution of the Edwards—Sokal joint Potts—FK configuration (o, w) on
B(A). Define

U(o) ={x € V(&) :0, is unstable}
and consider the measures
P(-lwg = pe, U(0) =Up),  P(log = pg, U(o) = 2),

where Uy C V(&) is compatible with pg, that is, Uy contains either all or none of
each cluster of pg. We call the first of these measures the lower measure and the
second the upper measure. It is sufficient to show that for arbitrary compatible Uy,
these two measures can be coupled so that the corresponding bond configurations
agree on ¥, except with an exponentially small probability. Note, that if 7 is
the wired boundary condition, the Potts model under P is conditioned on the
event that all boundary spins are the same stable species. Also, we may assume
& =B(E)NB(A) for some E C A. Then B(A)\ & = B(A \ E).

The idea is roughly the following. Let 4 C B(A). When as in the proof of
Proposition 3.1 we use the Markov property, or its extension (3.2), to couple two
measures, conditioned on different configurations on J{, outside the cluster C of {,
we may view this as using the dual of the cluster boundary, which consists of
open dual bonds, to “wall off” { from the rest of 8(A). In the present situation,
we want to first wall off Uy in the lower configuration only, so that the effective
boundary condition on the rest of B8(A) does not involve unstable species, and the
SPFK model can thus be used outside the wall. We will let &, denote & together
with the region behind this first wall. Then, switching to a dual picture, we want
to wall off the dual cluster of &, in the SPFK model in both the lower and upper
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FIG. 5. A is the closure of the FK cluster, outside &, of the unstable part Uy of & in the lower
configuration. J is the closure of the dual SPFK cluster of (6+)* = (§ UA)* and D is the boundary
of that dual cluster.

configurations, with the wall consisting of open regular bonds. For this second wall
we have the Markov property (see Remark 3.4) that allows the configurations to
agree outside it.

In detail, the coupling is constructed as follows. The lower and upper bond

: -~ / . .
configurations are denoted wg(,y ¢ and D Ane’ respectively. First we use a

stopped construction algorithm to create Cy, (wg(a)\e)- the closure of the cluster
of Uy, in the lower FK configuration wg M\E- Suppose the resulting value of the

cluster closure is on(wg(A)\g) = A for some A C B(A) \ &; see Figure 5.
We then choose the stable part of the upper bond configuration on this same
set «4, using the SPFK model, making this choice of upper SPFK configuration
independently of the lower FK configuration we selected on +4. Let &1 = & U #A.
Note that in the lower configuration, all bonds in 8CUO(a)§( A)\E:) NB(A)\ &
(the first wall) are closed. We now treat the upper and lower configurations
on A as parts of extended boundary conditions for the remaining upper and
lower configurations on 8(A) \ &, . [Here “extended” refers to the fact that these
boundary conditions are configurations on B(A)¢ U &, not just on B(A).]
Since all of the open bonds relevant to these extended boundary conditions have
stable species at their endpoints, we can treat them as boundary conditions for
the SPFK model, rather than for the full FK model. [Those bonds with unstable
species at their endpoints are irrelevant because they cannot have endpoints in
B(A)\ &, .] Let Wga\e, and cb% (ANE, respectively, denote the lower and upper
SPFK configurations. Note that the extended boundary condition for the upper
configuration is always larger, in the usual ordering, than the extended boundary
condition for the lower configuration. Therefore by Lemma 3.6, the upper SPFK
configuration on B(A) \ &4 FKG-dominates the lower one.

Note that in part of what follows we will use the domain 81 (A) instead of
B(A), because for 1 free we do not want to allow the use of the boundary dual
bonds (B (A))*, which are always open, in forming our dual paths.

We next use another stopped construction algorithm to create C;‘;i (@g+(A)\E4)s

the closure of the dual cluster of &7 in the lower SPFK configuration @g+a\é, »
while simultaneously creating the upper SPFK configuration on the same (random)
set of dual bonds. By the FKG domination, this can be done with the upper SPFK
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configuration larger than the lower one. Suppose the resulting values of this dual-
cluster closure and the dual-cluster boundary, or second wall, in 81 (A) \ &, are
C—&(@£+(A)\g+) = J¢* and 8C§1(5)3+(A)\g+) = D* for some D, H C £+(A) \
&1. Then all (regular) bonds in &£ are open, in both the upper and lower SPFK
configurations. Let &, = &, U J. As before with &, the upper and lower
SPFK configurations on &4 can each be treated as further-extended boundary
conditions for the corresponding configurations on B(A) \ &4 . Because all bonds
in O are open, these further-extended boundary conditions are both the same—
wired on each component of D if n is free, and analogously if n is wired. Here
we are using an extension, analogous to (3.2), of the Markov property for open
surfaces valid for the SPFK model—see Remark 3.4—and for n free we are using
simple lattice-connectedness of B(A) to ensure that no two components of D
intersect (i.e., have sites in common with) the same component of B(A) \ & .
Even when the SPFK configurations we have constructed on portions of &, are
extended to full FK configurations on the same portions of &, the boundary
condition for configurations on B(A) \ &, is not affected. (Here “portions
of 44" means # in the lower configuration and all of &, in the upper
configuration.) Thus in completing the upper and lower FK configurations we can
choose wgpy g, and wl to be equal. The set E41 = €14 (wg()e) 1S Of

BM\E++
course random, and we have

IP(Flwe = pg, U(o) = Up) — P(Flwg = p¢, U(o) = D)

(3.15)

ForO<a <1 let
T'(E.a)= {x cA:d(x,6) < %d(x, r)},
(€, a) = {x e V¥(B(A)):d(x,8) < %d(x, r)}.

These are the sites and dual sites which are, roughly speaking, at most « fraction
of the way from & to . Then

P(&++(0gane) N F # Blwe = pg, U(o) = Uo)
= P<g+(w§(A)\8) NT(€, ) # Blwg = pg, U(o) = Uo)
(3.16)
+ P(8+(%(A)\s) Nr(. ;) =9,

Ert(wgane) NF # Blwg =pe, U(o) = Uo)-
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Since conditioning on wg = pg, U(o) = Uy is just an average of certain site
boundary conditions, Lemma 3.8 yields that, for some ¢33, €3,

P(&1(0mane) NT(E, ) # Bws = ps, U0) = Up)

=c» > e fsdxy)
xe€,yel (€,1/3)

(3.17)

for some constants ¢;. As in the proof of [2], Theorem 3.3, we have for some
€23, €9,
(3.18) Z eesdey) < o0 Z o 69d(x.2)
xe€,yel(8.3)° x€8,zeF
Define, for x ¢ &,
B, = |y e R*:d(x, y) < }d(x., &)},

Bl ={yeR*:d(x,y) < 3d(x,8) +2}.

By Lemma 3.7, the SPFK model has uniform exponential decay of finite-volume
dual connectivities for the class of all simply lattice-connected subsets of B(Z?)
with arbitrary bond boundary conditions. With k£ denoting the number of stable
species, it follows readily that

P(&+ (@gane) NT(E 1) =2, 614 (0gane) N F #2

|we = pe, U(o) = Uo)

qu{h}

< sup SPRK. BB (. 1)).p (there exists an open dual path which

starts within distance 1 of I'(€, %)

(3.19) and ends within distance 1 of )

p.q.k,{hi} * ne
= Sgp > Popek BanBr(e.1/3)).0 5 < By
XedT*(€,2/3)

p.q.k.{h;} * e
= P > Pspek B(nnssr)., & < B
X€dT*(E,2/3)

< Z c24e_810d(x’8)/4,
xeal'*(&€,2/3)

where the sup is over all bond boundary conditions, and where for the last
inequality we use Theorem 1.1 and the fact that each component of B(A)NB(B;)
is simply lattice-connected. Similarly to (3.18), we have

(3.20) Yo cpem 0l EA < N pspmend(2),
x€dl*(8,2/3) yeg,zeF



480 K. S. ALEXANDER

Now (3.15)—(3.20) prove that
IP(F|wg = pg, U(o) = Uo) — P(Flwg = pg, U(o) = 2]
3.21) < Z e E12d(x,y)

xe&,yeF
Since Uy is arbitrary, this shows that
|Pga)., (Flog = pe) — Pgy) ,(Flwg = pg)|

<6 Z e—Slzd(X,)’),
xe&,yeF

(3.22)

which completes the proof. [J

To move from strong mixing to ratio strong mixing in our varied contexts, we
need to extend some definitions and results in [2]. A component partition of a set
& C B(Z") is a partition & = & U --- U &, such that each component of & is
contained in some &;. For a bond percolation model P on B(Z"), for A C Z"
finite,  a site boundary condition on dA, B8 C B(A), B(A)\B=EUF a
component partition, £ > 0, and p € {0, 1}B™) we say B is an e-near blocking
region for &, F in p if for every configuration p’ such that p = o’ on B and every
event A € §g we have

(1 —&)Pa y(AloguF = pgus)
< Pp y(Alogus = psur)
<(1+¢&)Pa(Alwgur = pgus)-

In other words, the configuration on B blocks the configuration on ¥ from
influencing probabilities for events on & by more than a factor of 1 + ¢.
A 0-blocking region is also called a fully blocking region. Blocking regions
are the finite-volume analogs of contolling regions. Let € be a class of subsets
of B(Z"). We say that P has exponentially bounded blocking regions for the
class ¢ and metric d if there exist C, A such that for every A,n and 8 C B(A)
with (B(A),n) € ¢ and every component partition B(A) \ B8 = & U F, for
£ =C) rev(e),yeV(¥) e 44*Y) e have

(3.23) Pf(A)’n(JB is not an e-near blocking region for &, ¥) < ¢.

We say that P has exponentially bounded fully blocking regions for the metric d if
in place of (3.23) we have

Pg(n).n(B is not a fully blocking region for €, ) < ¢.

Essentially the same definition applies under bond boundary conditions.
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LEMMA 3.9. Let P = PP-%i} pe an FK model on B(Z"), let d be the
Euclidean or restricted-path metric and let € be a class of finite closure subsets
of ZI* which is inheriting with respect to d.

(1) If P has uniform exponential decay of finite-volume connectivities for the
class € with arbitrary site boundary conditions, then P9} has exponentially
bounded fully blocking regions for the class € with arbitrary site boundary
conditions, in the metric d.

(ii) Ifn =2, Cis the class of all finite simply lattice-connected closure subsets
and P has exponential decay of connectivities, then PP-41i} has exponentially
bounded fully blocking regions for the class € with arbitrary site boundary
conditions, in the metric d.

(iii) Ifn =2 and P has a unique stable species, then P?9-"i} has exponentially
bounded blocking regions for the class € with arbitrary single-stable-species site
boundary conditions, in the metric d. If d is the Euclidean metric, then arbitrary
bond boundary conditions can be included as well.

(iv) If n =2, € is the class of all finite simply lattice-connected subsets
and PP-4hi} has exponential decay of dual connectivities, then PP4hi} pas
exponentially bounded blocking regions for the class € with free and wired
boundary conditions, in the metric d.

PROOF. Fix A CC Z", n a site boundary condition on dA, B C B(A) and
B(A)\ 8 =& U F acomponent partition.

If in a configuration w € {0, I}Q(A) there is no open path from V (€) to V(¥),
then there exists a collection of dual surfaces which together separate & from F
in B(A), such that none of these dual surfaces is crossed by an open bond. It
therefore follows from a straightforward minor extension of the Markov property
for open dual surfaces [cf. (3.2)] that

Pz n(JB is not a fully blocking region for &, )
(3.24) ’
< Pg(p) p(x <>y forsomex € V(€),y € V(F)),

and (i) follows.

Under the assumptions of (ii), it follows from Theorem 1.2 that the assumptions
of (i) are satisfied.

Under the assumptions of (iii), with single-stable-species site boundary con-
dition n, let p, p’ be configurations such that p = p’ on B, and let ® = {x €
d A :ny # 0} be the set of boundary sites where the stable species resides. The dif-
ference between the measures Pg( A),n(wé’ € -lwguF = pgusF) and Pg( A),n(wé’ €
|lwguFr = P:(Bu #) appears only in the weight assigned to clusters of (wg, pguF)
which intersect V(&) and V(F) but not ®. More precisely, considering the
first measure, let Gg’ ¢ (wg, pgur) denote the set of all such clusters. Then the
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combined weight assigned to all clusters in @g’ ¢ (wg, pguy) under the measure
Pgpyn(@e € Jlogug = pgug) is [cf. (1.14)—=(1.16)]

[T +a=p™O g 1= p)hes©)

CeCY & (wg.p8UF)

(3.25) < H (1+q(1 — p)~hs©)

CeCy 4 (wg.p8UF)

< 1_[ (1+0288—813d(x,V(?)))
xeV(€)

since hy < 0. Let

§ = Z 20286—€13d(x,V(f))
xeV (&)

and suppose § < 1. Then by (3.25), the left-hand side of (3.25) is between 1 and
1 4+ 8, and the same holds with pgug replaced by p'g & . It follows that, in every
configuration wg ), B is a §-near blocking region for &, . On the other hand,
if § > 1, then certainly Pg,, (B is not a §-near blocking region for &, ¥) < 4.
This proves (iii) for single-stable-species site boundary conditions.

Next, consider (iii) with d Euclidean and a bond boundary condition p.
We proceed similarly to the site boundary condition case but in place of
@(g)’fﬁ(a)g, pgug) we use the class @é’?(wg, psug) consisting of all clusters
of (wg, paus, p) which intersect both V(&) and V(F). [Such clusters now
need not pass through B and may connect V(&) to V(F) via the boundary
configuration p.] As before, the difference between the measures given pgus and
given pg & lies only in the combined weight assigned to such clusters. Since
d is the Euclidean distance, for C € @éf(a)g, pgus) and x € C NV (&) we have
s(C) > d(x, V(¥)). Therefore proceeding as in (3.25) we obtain (iii).

Finally, under the assumptions of (iv), we again consider the class Gg’ 5 (we,
psuF). Let k be the number of stable species. Suppose there is no open dual
path from V*(&*) to V*(F*) in 8T (A)* N B*. If n is wired, this means every
cluster intersecting both V(&) and V(¥) must also intersect dA in B. This in
turn means Ggf(wg, pgug) = @ and hence Pf(A),n(wS € lwguF = PBUF) =
PE(A),n(wé’ € lwguF = ,oiguff), so B is a fully blocking region. Thus

Pg ()., (B is not a fully blocking region for &, ¥)
< P (VF(ED) S VHEFD)
< Z Ccoge E14d(x.y)

xeV(8),yeV(¥)

completing the proof for n wired. If instead 7 is free, the absence of an open dual
path from V*(&*) to V*(F*) in BT (A)* N B8* means that for each connected
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component &; of & and each connected component F; of F, there is at most one

cluster in @g’ ¢ (weg, pguy) which intersects both V (&;) and V (F;). If this cluster,
call it C;;, exists, the weight assigned to it is

k+(1— p)—hk+1S(Cij) +oet (1= p)—hq+ls(cl‘j)’

which is between k and k + ge®159€ %) uniformly in wg(a)- This means

that 8B is an e-near blocking region for &, ¥, for ¢ given by

1+e=[](1+qge *s9EFD),
iJ
We need only consider € < 1 [otherwise (3.23) is vacuous] and then we have

e < Z zqe—Elsd(x,)’)'
xeV(8),yeV(¥F)

Thus

Pg(4),, (B is not an e-near blocking region for &, #)
(3.26) < Pgipy ., (VH(E) S VH(FY))

< Z 0306—815d(x,y)’
xeV(€),yeV (F)

from which the result for 5 free readily follows. [J

The weak-mixing analog of the following theorem is [2], Theorem 3.3. The
proof for strong mixing is essentially the same so we do not include it here.

THEOREM 3.10. Let P be a bond percolation model on B(Z"), let € be a
class of finite subsets of B(Z") together with (site or bond) boundary conditions
and let d be the Euclidean or restricted-path metric. Suppose P has the strong
mixing property for the class € in the metric d, and suppose P has exponentially
bounded blocking regions. Then P has the ratio strong mixing property for the
class € in the metric d.

REMARK 3.11. The obvious spin-system analog of Theorem 3.10 is also
valid. In particular, nearest-neighbor systems such as the Potts model always have
exponentially bounded blocking regions, so that for such systems, strong mixing
implies ratio strong mixing, for any class €.

Write x <£> y for the event {x <> y, x <> 0o} (if the context is infinite volume) or
the event {x <> y, x <> d A} (if the context is a finite volume A). Let ¢; denote the
ith unit coordinate vector. The following lemma was proved in [8] in the absence of
external fields. The proof there also works under external fields, but it is complex
and interwoven with other proofs, so we present a short direct proof here.
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LEMMA 3.12. Consider an FK model P = PP-4-thi} on B(Z%) with p >

pc(q,2,{h;}). If P (0<£>x) decays exponentially in |x|, then P has exponential
decay of dual connectivities.

PROOF. Suppose the dual connectivity does not decay exponentially, that
is, 7(x) = 0 for all x. We claim first that the dual connectivity also does not
decay exponentially in halfspaces. Let ¢ > 0 and let poo = P(0 < 00), H; =
{(x1, x2) : xp < t}. Let kg be large enough so P((0,0)* <i>(k, 0)*) > e~¢k for all
k > ko. Fix k > max(kg, 2/¢), and then ¢, of form m + % for some integer m, such
that

P((0,0)* & (k, 0)* via a dual path in H;) > %e_gk > 2k,
Then for n > 1, by the FKG property and translation invariance,

P((0, —m)* & (nk, —m)* via a dual path in Hyp) > e~ 2",

so that
P((0,0)* & (nk, 0)* via a dual path in H2)

> e~ 2"k p((0,0)* &(0, —m)* via a dual path in H1/2)2.

Since ¢ and n are arbitrary, the claim is proved.
Since p # p.(q, 2, {h;}), random cluster uniqueness holds [7]. Fix [ > 1; we
have by the FKG property

P(0 < lej) = P(|Co| = 00, |Cre, | = 00) = p%.

Let ®; , = [—r, j+r] x [—r, r]. By random cluster uniqueness, if r is sufficiently
large (depending on /),
Pg,,. (0 <> lej via an open path in ®; ;) > %pgo

From this we obtain, using the FKG property again and choosing r of the form
s + 1/2 for some integer s, that for § > 0 and r, n sufficiently large,

P(Oi)nlel)
> P(O <> nlejvia an open path in ®,; ,,
(—r,—r) S (—r,r) S (nl+r,r) S (nl+r,—r) S (—r,—r)
via open dual paths outside ©,; ,)

> ¢ ~0@r+2nD) p .£(0 <> nlejvia an open path in ©,; )

nl,r
n—1

> ¢~ 3r+2nl) 1_[ P®n1,rvf(klel < (k+ Dley)
k=0

= (3p)"e .
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Since § and [ are arbitrary, it follows that P (0 <£> nep) does not decay exponentially
inn. U
Let ,LLZ’Z{}I.”} denote the infinite-volume Potts model on Z? at (B, {h;}) with

species-i boundary condition, for stable i. Part (i) of the next lemma is well known
in the absense of external fields.

LEMMA 3.13. Consider the q-state Potts model uf41i} on 72. Suppose
there are multiple stable species.

(i) Suppose Gibbs uniqueness holds and uP %"} has exponential decay
of correlations. Then the corresponding FK model has exponential decay of
connectivities.

(i) Suppose B > B.(q,2,{h;}) and ,Ué’zq’l{hi ! has exponential decay of correla-
tions. Then the corresponding FK model has exponential decay of dual connectiv-
ities.

PROOF. Suppose there are k stable species, and let P denote the distribution
of the corresponding Edwards—Sokal joint Potts—FK configuration in a finite
volume A with all-1 boundary condition. Under IP we have conditional covariance,
given the bond configuration, given by

coV (8o, =1}, 8(o, =1} @)

k+ry, _k+r,,

1 1
_ [ (1 ), ifx<£>y and s(Cy) =s(Cy) =n,
0, otherwise,

1 1
= (U rn P
k+r k+r1/) x&y)
and conditional expectation
1

M, =TFE(85 — w=1—<1—7
r = E((g,=1)|0) P

)5{x % A}

Since this conditional expectation is an increasing function of w, by the FKG
property of the FK model we have cov(M,, My) > 0 for all x, y. Therefore

1 1 f
Sigo—=11, Otgue1y) > 1-— P
coV(8(o,=1}> S{oy=1}) = k+r1( k+r1> (x <),

where P is the finite-volume FK measure. This same inequality then holds in
infinite volume. [Note the infinite-volume FK measure is necessarily unique under
both (i) and (ii)—see the remarks preceding Proposition 3.2.] It follows that

P(x<£> y) decays exponentially. This proves (i). Under (ii) there is percolation
in the FK model, so (ii) follows from Lemma 3.12. [
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PROOF OF THEOREM 1.6. The theorem follows from Proposition 3.1,
Lemma 3.9(i) and Theorem 3.10. [

PROOF OF THEOREM 1.7. (i) is an immediate consequence of Theorems
1.2 and 1.6(ii) follows from Proposition 3.3, Lemma 3.9(iv) and Theorem 3.10.
Assertion (iii) follows from Proposition 3.2(iii), Lemma 3.9(iii) and Theorem 3.10.

O

Note that we do not need Proposition 3.3 in the proof of Theorem 1.7 if there
are no external fields, as (ii) then follows from (i) and duality.

PROOF OF THEOREM 1.8. Let P be the corresponding FK model. Under the
hypotheses of (i), by Lemma 3.13(i) P has exponential decay of connectivities.
Hence under (i) or (ii), by Proposition 3.2(i), uﬂvq Ahi} has the strong mixing
property for the class € with arbitrary boundary conditions. By Remark 3.11, the
desired ratio strong mixing property holds.

Under (iii), Gibbs uniqueness holds, so by Proposition 3.2(iii), u#4-*i} has the
strong mixing property for the class € with arbitrary boundary conditions. Again
by Remark 3.11, the desired ratio strong mixing property holds. [

PROOF OF THEOREM 1.9. By the method of proof of Proposition 3.2(i)
(noting that, due to our stronger assumption, we do not need Theorem 1.2), using
the FK model, uf91"} has the strong mixing property for the class ¢ with
arbitrary boundary conditions. By Remark 3.11, the desired ratio strong mixing
property holds. [
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