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Abstract: The KAM theorem for analytic quasi-integrable anisochronous Hamiltonian
systems yields that the perturbation expansion (Lindstedt series) for any quasi-periodic
solution with Diophantine frequency vector converges. If one studies the Lindstedt series
by following a perturbation theory approach, one finds that convergence is ultimately
related to the presence of cancellations between contributions of the same perturbation
order. In turn, this is due to symmetries in the problem. Such symmetries are easily
visualised in action-angle coordinates, where the KAM theorem is usually formulated
by exploiting the analogy between Lindstedt series and perturbation expansions in quan-
tum field theory and, in particular, the possibility of expressing the solutions in terms of
tree graphs, which are the analogue of Feynman diagrams. If the unperturbed system is
isochronous, Moser’s modifying terms theorem ensures that an analytic quasi-periodic
solution with the same Diophantine frequency vector as the unperturbed Hamiltonian
exists for the system obtained by adding a suitable constant (counterterm) to the vector
field. Also in this case, one can follow the alternative approach of studying the pertur-
bation expansion for both the solution and the counterterm, and again convergence of
the two series is obtained as a consequence of deep cancellations between contributions
of the same order. In this paper, we revisit Moser’s theorem, by studying the pertur-
bation expansion one obtains by working in Cartesian coordinates. We investigate the
symmetries giving rise to the cancellations which makes possible the convergence of
the series. We find that the cancellation mechanism works in a completely different way
in Cartesian coordinates, and the interpretation of the underlying symmetries in terms
of tree graphs is much more subtle than in the case of action-angle coordinates.

1. Introduction

Consider an isochronous Hamiltonian system, described by the Hamiltonian H (¢, A) =
® - A+ ef(a, A), with f real analytic in T4 x A and A an open subset of R4,
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The corresponding Hamilton equations are
@ =w+edsfoe,A), A=—cdqf(a,A). (1.1)

Let (ag(?), Ap(2)) = (g + wt, Ap) be a solution of (1.1) for e = 0. For ¢ # 0, in gen-
eral, there is no quasi-periodic solution to (1.1) with frequency vector @ which reduces
to (ao(t), Ap(?)) as ¢ — 0. However, one can prove that, if ¢ is small enough and @
satisfies some Diophantine condition, then there is a ‘correction” u(e, Ag), analytic in
both € and Ay, such that the modified equations

@ =w+edsfo, A)+p(e, Ag), A= —edyf(a,A) (1.2)

admit a quasi-periodic solution with frequency vector @ which reduces to (eo(t), Ao())
as ¢ — 0. This is a well known result, called the modifying terms theorem, or translated
torus theorem, first proved by Moser [20]. By writing the solution as a power series in €
(Lindstedt series), the existence of an analytic solution means that the series converges.
This is ultimately related to some deep cancellations in the series; see [1] for a review.

Equations like (1.1) naturally arise when studying the stability of an elliptic equilib-
rium point. For instance, one can think of a mechanical system near a minimum point
for the potential energy, where the Hamiltonian describing the system looks like

d
1
HXx1, .0y X0, V1o ooy Yp) = Ez;(yjz+a)?x]2-)+8F(x1,...,xn,8), (1.3)
]:

where F is a real analytic function at least of third order in its arguments, the vector
® = (w1, ..., wg) satisfies some Diophantine condition, and the factor € can be assumed
to be obtained after a rescaling of the original coordinates — such rescaling makes sense if
one wants to study the behaviour of the system near the origin. Indeed, the corresponding
Hamilton equations, written in action-angle variables, are of the form (1.1).

Unfortunately, the action-angle variables are singular near the equilibrium, and hence
there are problems in the region where one of the actions is much smaller than the others.
Thus, it can be worthwhile to work directly in the original Cartesian coordinates. In fact,
there has been a lot of interest for KAM theory in configuration space, that is, without
action-angle variables; see for instance [6,19,22].

1.1. Set up of the problem. 1In this paper we consider the ordinary differential equations

. 2 .

xj+a)jxj+fj(x1,...,xd,8)+njxj=O, j=1,...,d, (1.4)
where x = (x1, ..., x4) € R4, ¢ is real parameter (perturbation parameter), the func-
tion f(x, &) = (fi(x,¢),..., fa(x,¢)) isreal analytic in x and ¢ at (x, &) = (0, 0) and
at least quadratic in x,

o0
Fixe)=>"e" D figwx (1.5)
p=1 si,..., s4>0
S+ +sg=p+1

(by taking f;(x, &) = —¢dy; F(x, &) onerecovers the Hamilton equations corresponding
to the Hamiltonian (1.3)), n = (11, ..., nq) is a vector of parameters, and the frequency
vector (or rotation vector) ® = (wy, . .., wg) satisfies the Diophantine condition

lw-v| >y |7 VveZ (1.6)
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with Z¢ = 74\{0}, t > d — 1 and yy > 0. Here and henceforth - denotes the standard
scalar product in RY, and |v| = |vi|+... + |vgl.

In light of Moser’s theorem of the modifying terms, one expects that, by taking the
(arbitrary) unperturbed solution xo_j (f) = Cj cosw;t +S; sinw;jt = cje'®i’ + c;fe_i‘“-/t,
j =1,....,d, there exists a function 5(¢, ¢), analytic both in ¢ and ¢ = (cy, ..., cq),
such that, by fixing n; = n; (e, ¢), there exists a quasi-periodic solution to (1.4) with
frequency vector @, which reduces to the unperturbed one as ¢ — 0. In fact, this is what
happens: the result is just a rephrasing of Moser’s modifying terms theorem, with the
advantage that it extends to the regions of phase space where the action-angle variables
cannot be defined, and hence is not surprising; see also [6]. What is less obvious is the
cancellation mechanism which is behind the convergence of the perturbation series. The
problem can be described as follows.

One can try to write again — as in action-angle variables — the solution as a power
series in ¢, and study directly the convergence of the series. In general, when consid-
ering the Lindstedt series of some KAM problem, first of all one identifies the terms
of the series which are an obstruction to convergence: such terms are usually called
resonances (or self-energy clusters, by analogy to what happens in quantum field the-
ory). Crudely speaking, the series is given by the sum of infinitely many terms (finitely
many for each perturbation order), and each term looks like a product of ‘small divi-
sors’ times some harmless factors: a resonance is a particular structure in the product
which allows a dangerous accumulation of small divisors. This phenomenon is very
easily visualised when each term of the series is graphically represented as a tree graph
(tree tout court in the following), that is, a set of points and lines connecting them in
such a way that no loop arises; we refer to [10,13,15] for an introduction to the tree
formalism. Shortly, in any tree, each line ¢ carries a label j, € {1,...,d} and a label
v € Z¢ (that one calls momentum, again inspired by the terminology of quantum field
theory) and with each such line a small divisor §;, (@ - v¢) is associated; here u — §; (1)
is a smooth function, which depends on both the model under study and the coordi-
nates one is working with, for instance 6;(u) = u for (1.2), while 6;(u) = u? — a)?
for (1.4). Then a resonance becomes a subgraph which is between two lines ¢1 and ¢»
with the same small divisors, i.e. ‘Sjel (@ - ve) = 61@2 (@ - vg,). A tree with a chain of
resonances represents a term of the series containing a factor §; (@ - v) to a very large
power, and this produces a factorial k! to some positive power when bounding some
terms contributing to the k™ order in & of the Lindstedt series, so preventing a proof of
convergence.

However, a careful analysis of the resonances shows that there are cancellations to all
perturbation orders. This is what can be proved in the case of the standard anisochronous
KAM theorem, as first pointed out by Eliasson [8]; see also [9,10], for a proof which
more deeply exploits the similarity with the techniques of quantum field theory.

More precisely the cancellation mechanism works in the following way. Given a
tree € and two lines £1 and ¢, of 6 with the same small divisor, consider all possible
resonances which can be inserted between £; and ¢>. For each possible resonance one
obtains a different tree, which represents a term of the perturbation series, and each term
can be written as the product of a numerical value corresponding to the resonance times a
numerical value associated to the points and lines of & which are outside the resonance:
this second numerical value is the same for all such trees, and hence factorises out.
When summing together the numerical values corresponding to all resonances, there are
compensations and the sum is in fact much smaller than each summand (for more details
we refer to [10,13]).
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For the isochronous case, already in action-angle variables [1], there are some kinds
of resonances which do not cancel each other. Nevertheless there are other kinds of reso-
nances for which the gain factor due to the cancellation is more than what is needed (that
is, one has a second order instead of a first order cancellation). Thus, the hope naturally
arises that one can use the extra gain factors to compensate the lack of gain factors for
the first kind of resonances, and in fact this happens. Indeed, the resonances for which
there is no cancellation cannot accumulate too much without entailing the presence of
as many resonances with the extra gain factors, in such a way that the overall num-
ber of gain factors is, in average, one per resonance (this is essentially the meaning of
Lemma 5.4 in [1]).

When working in Cartesian coordinates, one immediately meets a difficulty. If one
writes down the lowest order resonances, there is no cancellation at all. This is slightly
surprising because a cancellation is expected somewhere: if the resonances do not can-
cel each other, in principle one can construct trees containing chains of arbitrarily many
resonances, and these trees represent terms of the formal power series expansion for
which a bound proportional to some factorial seems unavoidable. However, we shall
show that there are cancellations, as soon as one has at least two resonances. So, one has
the curious phenomenon that resonances which do not cancel each other are allowed,
but they cannot accumulate too much. Moreover, the cancellation mechanism is more
involved than in other cases (including the same problem in action-angle variables). First
of all, the resonances are no longer diagonal in the momenta, that is, the lines £; and £
considered above can have different momenta vy, and vy, . Second, the cancellation does
not operate simply by collecting together all resonances to a given order and then sum-
ming the corresponding numerical values. As we mentioned, in this way no cancellation
is produced: to obtain a cancellation one has to consider all possible ways to connect
two resonances to each other. Thus, there is a cancellation only if there is a chain of at
least two resonances.

What emerges eventually is that working in Cartesian coordinates rather complicates
the analysis. On the other hand, as remarked above, it can be worthwhile to investigate
the problem in Cartesian coordinates. Moreover, the cancellations are due to remarkable
symmetries in the problem, which can be of interest on their own; in this regard we
mention the problem of the reducibility of the skew-product flows with Bryuno base
[11], where the convergence of the corresponding Lindstedt series is also due to some
cancellation mechanism and hence to some deep symmetry of the system.

In this paper we shall assume the standard Diophantine condition on the frequency
vector w; see (1.6) below. Of course one could consider more general Diophantine con-
ditions than the standard one (for instance a Bryuno condition [5]; see also [12] for a
discussion using the Lindstedt series expansion). This would make the analysis slightly
more complicated, without shedding further light on the problem. An important feature
of the Lindstedt series method is that, from a conceptual point of view, the general strat-
egy is exactly the same independent of the kind of coordinates one uses (and independent
of the fact that the system is a discrete map or a continuous flow; see [2,10, 15]). What is
really important for the analysis is the form of the unperturbed solution: the simpler such
a solution is the easier the analysis. Of course, an essential issue is that the system one
wants to study is a perturbation of one which is exactly soluble. This is certainly true in
the case of quasi-integrable Hamiltonian systems, but of course the range of applicabil-
ity is much wider, and includes also non-Hamiltonian systems; see for instance [14,16].
Moreover an assumption of this kind is more or less always implicit in whatever method
one can envisage to deal with small divisor problems of this kind; see also [6].
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In the anisochronous case, the cancellations are due to symmetry properties of the
model — essentially the symplectic character of the problem, as first pointed out by
Eliasson [8]. The cancellation mechanism for the resonances is deeply related to that
assuring the formal solubility of the equations of motions, which in turn is due to a
symmetry property as already shown by Poincaré [21]. We refer to [17] for a detailed
comparison between Eliasson’s method and the tree formalism that we are using here.
Note that, despite what is sometimes claimed in the literature, Eliasson did not study
how the resonances have to be regrouped in order to exhibit the cancellation; on the
contrary, he proved that, because of aforementioned symmetry properties, the sum of
(the leading parts of) all possible resonances must cancel out; a proof of the cancellation
through a careful regrouping of the resonances was first given by Gallavotti [9]. Subse-
quently, stressing further the analogy with quantum field theory, Bricmont et al. showed
that the cancellations can be interpreted as a consequence of suitable Ward identities
of the corresponding field theory [4] (see also [7]): the symmetry property corresponds
to the translation invariance of the field theoy. In the isochronous case, in terms of
Cartesian coordinates the cancellation mechanism works in a completely different way
with respect to action-angle coordinates. However, as we shall see, the cancellation is
still related to underlying symmetry properties: it would be interesting to relate the sym-
metry properties that we find to invariance properties of the corresponding quantum field
model, as done in [4] for the KAM theorem.

1.2. Statement of the results. Now, we give a formal statement of our results. As stressed
above, the main point of the paper is not in the results themselves, but in the method
used to prove them, in particular on the analysis of the perturbation series and of the
cancellation mechanism which is at the base of the convergence of the series.

We look for quasi-periodic solutions x (¢) of (1.4) with frequency vector . Therefore
we expand the function x (#) by writing

x(1) = Z eV xy, (1.7)
vezd

and we denote by f,(x, &) the v Fourier coefficient of the function that we obtain by
Taylor-expanding f(x, €) in powers of x and Fourier-expanding x according to (1.7).
Thus, in Fourier space (1.4) becomes

[(w.u)z—wﬂ Xjy = fiw(x.€)+ 1 X ). (1.8)

For ¢ = 0, n = 0, the vector x© (t) with components
() = it + ke, =14, (1.9)
is a solution of (1.4) for any choice of the complex constant ¢ = (cy, ..., ¢g). Here and

henceforth * denotes complex conjugation.

Define e; as the vector with components §;; (Kronecker delta). Then we can split
(1.8) into two sets of equations, called respectively the bifurcation equation and the
range equation,

fj,gej(x, e)+n; Xjoe; = 0, j=1,...,d, o==l, (1.10a)
(@02 = xjn = finG 04 nj 5w J=1ood v ke,
(1.10b)
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We shall study both Egs. (1.10) simultaneously, by showing that for all choices of the
parameters c there exist suitable counterterms 1, depending analytically on € and ¢, such
that (1.10) admits a quasi-periodic solution with frequency vector @, which is analytic in
€, ¢, and t. Moreover, with the choice x; . J=¢ forall j =1, ...,d, the counterterms
are uniquely determined.

We formulate the following result.

Theorem 1.1. Consider the system described by Egs. (1.4) and let (1.9) be a solution
ate =0, 9 = 0. Set T'(¢) = max{|ci], ..., |cql, 1}. There exist a positive constant no,
small enough and independent of ¢, ¢, and a unique function (e, ¢), holomorphic in
the domain |e|T3(c) < no and real for real &, such that the system

. 2 .

Xj+wix; + fi(x1, ..., xq,8) +nje,¢) x; =0, j=1,...,d,
admits a solution x(t) = x(t,¢&,c) of the form (1.7), holomorphic in the domain
le|T3 (e)e3l@lmil < 0 and real for real e, t, with Fourier coefficients Xje, = Cj

andxjy = O(e) ifv #=xejforj=1,...,d.

The proof is organised as follows. After introducing the small divisors and proving
some simple preliminary properties in Sect. 2, we develop in Sect. 3 a graphical repre-
sentation for the power series of the counterterms and the solution (tree expansion). In
particular we perform a multiscale analysis which allows us to single out the contribu-
tions (self-energy clusters) which give problems when trying to bound the coefficients of
the series. In Sect. 4 we show that, as far as such contributions are neglected, there is no
difficulty in obtaining power-like estimates on the coefficients: these estimates, which are
generalisations of the Siegel-Bryuno bounds holding for anisochronous systems [9, 10],
would imply the convergence of the series and hence analyticity. In Sect. 5 we discuss
how to deal with the self-energy clusters: in particular we single out the leading part of
their contributions (localised values), which are proved in Sect. 6 to satisfy some deep
symmetry properties. Finally, in Sect. 7 we show how the symmetry properties can be
exploited in order to obtain cancellations involving the localised parts, in such a way
that the remaining contributions can still be bounded in a summable way. This will yield
the convergence of the full series and hence the analyticity of both the solution and the
counterterms.

Note that the system dealt with in Theorem 1.1 can be non-Hamiltonian. On the other
hand the most general case for a Hamiltonian system near a stable equilibrium allows
for Hamiltonians of the form

1

H(xlau-’xn,yl’--wyn):5 2x2

(y?+wjxj)+8F(-xlv~'-7xn7yl7-~-vyn58)v

M=~

j=1

(1.11)
which lead to the equations
‘szy] 'ZgayiF(x’.YaS), (112)
yj =—wix; — gdy, F(x,y,6).
Also in this case one can consider the modified equations
Xj =yj+edy, F(x,y,¢),
Xy =yt ey Fx. 5, ) (1.13)
¥j = —wlx; — edy F(x.y.€) +1;x;,
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which are not of the form considered in Theorem 1.1. However, a result in the same
spirit as Theorem 1.1 still holds.

Theorem 1.2. Consider the system described by Egs. (1.13) and let x© ), y(o) (1))
be a solution at ¢ = 0, § = 0, with x O (¢) given by (1.9) and y @ (1) = O (t). Set
I'(c) = max{|ci|, ..., |cql, 1}. Then there exist a positive constant 1o, small enough
and independent of ¢, ¢, and a unique function y(e, ¢), holomorphic in the domain
le|T3(¢) < no and real for real €, such that the system

'xj Z)’j"'gay,-F(x,y,g),
Vi = —w?xj — &0y F(x,y,8)+njec)x;j

admits a solution (x(t, €, ¢), y(t, €, ¢)), holomorphic in the domain ||T"3 (¢c)e
no and real for real e, t, with Fourier coefficients Xj.e; = yj.e;/iwj = cj and Xj,y
Yiv=0()ifv #xe;forj=1,....d

3lo| [Im|

The proof follows the same lines as that of Theorem 1.1, and it is discussed in Appen-
dices A and B. Finally in Appendix C we briefly sketch an alternative approach based
on the resummation of the perturbation series.

2. Preliminary Results

We shall denote by N the set of (strictly) positive integers, and set Z, = N U {0}. For
any j =1,...,d and v € Z¢ define the small divisors

=lw-v—o jepl, (2.1

where o (v, j) is the minimizer. Note that the Diophantine condition (1.6) implies that

Sjw-v)=yv|™" Vji=1,....d, Yw#0,0(v,))ej, (2.2a)

Sj@-v)+8(w-v)=ylv—v |77 Vj j=I,....4d,

Yo £Y, v Eo, jlej—a(, j) e, (2.2b)
for a suitable positive y > 0. We can (and shall) assume that y is sufficiently smaller
than yy, and hence than 6(0) = min{|wi|, ..., |g]} and @ := min{||w;| — |w;|| : 1 <
i <j<d}

Lemma 2.1. Given v,v' € Z%, with v # v/, and 8j(w-v) = 8j1(w - V') for some
J.j €{l,...,d}, then either [v —v'| > [v| + V| =2 0r|v — V| =2.
Proof. One has §j(@w -v) = |- v —owj| and §;/(w - v’) = |co v —o'wjl, with

o=0c(,]j) anda =o', j).Setv=v—oe; andv = v’ —o’e . By the Diophan-
tine condition (1.6) one can have §; (@ - v) = §/(@ - v'), and hence |@ - V| = |@ - V'|, if
and only if » = +v'.

If v = —v' then for 0 = —o” one has |v — v'| = |v| + |v/|, while for 0 = ¢’ one
obtains |[v — v'| > [v|+[v/| = 2.If ¥ = ' and j = j’ one has v; = v/ forall i # j and
v, —o = v} — o/, and hence |v; — v;.l =2.1fv =v"and j # ;' then v; = v/ for all
i #j,j,whilev; —o = v} andvj = v;., — o', and hence |v; —v}| =|vj —v},| = lD
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Lemma 2.2. Let v,v' € Z% be such that v # v’ and, for some n € Z,, j,j €
{1,....d}, both$j(w-v) <27"y and § (@ -v') < 27"y hold. Then either |v —v'| >
20D/ or v —v'| =2 and §j(@ - v) = 8/ (@ V).

Proof. Write$(w-v) = |w-v—ow;|and§j/(w-v') = |@-v'—c'wj|, withe = o (v, j)
ando’ = o (v, j’),andset v = v —oe; and v' = v’ — ¢’er as above.
If v # v/, by the Diophantine condition (2.2b), one has

y[p -] <o G- <lo b+ |- 5] <270 Dy,

which implies [» — »'| > 2~D/ and hence we have [v — v/| > 2¢"=2)/7 in such a
case.
If v = v’ then, as in Lemma 2.1, one has [v — v'| =2 and §(w - v) = § /(@ - v').
O

Remark 2.3. Note that [v — v'| <2 and §;(@ - v) = /(@ - v') if and only if v — v’ =
o, j)ej—a, j)e;.

Lemma 2.4. Letvy, ..., v, € Zdandjl,...,j,, ef{l,...,d},withp > 2, be such that
[vi—vi1| <2anddj(@w-v;) =8 (w-vy) <yfori =2,...,p.Then|vi —v,| <2

Proof. Seto; = o(v;, ji)andv; =v; —ojej, fori =1,...,p.Foralli =2,...,p,
the assumption §, (@ - v;) = §j,_, (@ - v;—1) implies v; = £v;_1, which in turn yields
v; = v;_1, since |v; — v;_1| < 2. In particular v; = v, and hence [v; —v,| <2. O

3. Multiscale Analysis and Diagrammatic Rules

As we are looking for x (¢, €, ¢) and n(¢, ¢) analytic in &, we formally write

o o
k k
Xjy = E skx]("),, nj= E skn;). 3.1
k=0 k=1

It is not difficult to see that using (3.1) in (1.10) one can recursively compute (at least

formally) the coefficients x§k3 , nﬁk) to all orders. Here we introduce a graphical represen-

tation for each contribution to x(.k) )

IS which will allow us to study the convergence
of the series.

3.1. Trees. A graphis a set of points and lines connecting them. A tree 6 is a graph with
no cycle, such that all the lines are oriented toward a unique point (root) which has only
one incident line (root line). All the points in a tree except the root are called nodes.
The orientation of the lines in a tree induces a partial ordering relation (<) between the
nodes and the lines: we can imagine that each line carries an arrow pointing toward the
root; see Fig. 1. Given two nodes v and w, we shall write w < v every time v is along
the path (of lines) which connects w to the root.

We call E(0) the set of end nodes in 6, that is, the nodes which have no entering line,
and V (@) the set of internal nodes in 0, that is, the set of nodes which have at least one
entering line. Set N(6) = E(A) LI V(). For all v € N(0) denote by s, the number of
lines entering the node v.
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Fig. 1. An unlabelled tree: the arrows on the lines all point toward the root, according to the tree partial
ordering

Remark 3.1. One has >, .y ) sv = [N (0)] — 1.

We denote by L(0) the set of lines in 6. We call an internal line a line exiting an
internal node and an end line a line exiting an end node. Since aline £ € L(0) is uniquely
identified with the node v which it leaves, we may write ¢ = ¢,. We write £,, < £, if
w < v; we say that a node w precedes a line ¢, and write w < €, if £,, < £.

Notation 3.2.

(1) If € and ¢’ are two comparable lines, i.e., £’ < £, we denote by P (€, £ the (unique)
path of lines connecting £’ to £, the lines £ and £’ being excluded.

(2) Each internal line £ € L(0) can be seen as the root line of the tree 8; whose nodes
and lines are those of @ which precede ¢, thatis, N(0y) = {v' € N(@) : v < £} and
L) ={t' e LO):¢ < ¢}

3.2. Tree labels. With each end node v € E(6) we associate a mode label v, € Z¢, a
component label j, € {1, ...,d}, and a sign label o, € {£}; see Fig. 2. We call E‘;(G)
the set of end nodes v € E(6) such that j, = jand o, = 0. '

With each internal node v € V(0) we associate a component label j, € {1, ...,d},
and an order label k, € Z.. Set V(@) = {v € V(0) : ky, = 0} and No(0) = E(O) I
Vo(0). We also associate a sign label o, € {£} with each v € V(). The internal nodes
v with k, > 1 will be drawn as black bullets, while the end nodes and the internal nodes
with k, = 0 will be drawn as white bullets and white squares, respectively; see Fig. 2.

With each line £ we associate a momentum label v, € Z¢, a component label j, €
{1,...,d}, asignlabel o, € {£}, and scale label ny € Z, U {—1}; see Fig. 3.

Denote by sy, ; the number of lines ¢ with component label j, = j entering the node
v, and with r, ; » the number of end lines with component label j and sign label o
which enter the node v. Of course s, = sy 1+ -+ Sy g and sy j > 1y j+ +7y, j,— forall
j=1,...,d.
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(a) (b) (c)
Vy Ju Oy Jv ky oy
—¢—O
v v

Fig. 2. Nodes and labels associated with the nodes: (a) end node v with s, = 0, j, € {1,...,d},
oy € {£}, and vy = oyej, (cf. Sect. 3.3); (b) internal node v with s, > 2, j, € {1,...,d}, and
ky = sy — 1 (cf. Sect. 3.3); (¢) internal node v with sy, = 2, j, € {l,...,d} ky = 0, oy € {£}
(cf. Sect. 3.3)

Vg joogng
l
Fig. 3. Labels associated with a line. One has oy = o (vg, j¢) (cf. Sect. 3.3) Moreover if £ = £, then j; = jy;
if v € Vp(0) one has also oy = oy; if vy = oyejj, then ny = —1, otherwise ng > 0 (cf. Sect. 3.3)

Finally call

k@)= > ky

veV(6)

the order of the tree 6.
In the following we shall call frees tout court the trees with labels, and we shall use
the term unlabelled trees for the trees without labels.

3.3. Constraints on the tree labels.

Constraint 3.3. We have the following constraints on the labels of the nodes (see Fig. 2):

(1) ifv € V(0) one has s, > 2;

(2) ifve E()onehasv, =oyej,;

(3) ifv € V(0) thenk, = s, — 1, except for s, = 2, where both k, = 1 and k, = 0 are
allowed.

Constraint 3.4. The following constraints will be imposed on the labels of the lines:

(1) je = ju, v = vy, and oy = 0, if £ exits v € E(H);

(2) je=jyiflexitsv e V();

(3) if £ is an internal line then oy = o (vy, jo),i.e., 8, (@ - v¢) = |@ - v — opw;,| (see
(2.1) for notations);

(4) if v € Vy(0) then (see Fig. 4)

1. sy =2

2. both lines ¢; and ¢ entering v are internal and have oy, = oy, = o, and
j/.él = j@z = Jju;

3. either vy, = oye;, and vy, # oyej, Or vy, # ope;, and vy, = oyej,;

4. oy, = oy

(5) if £is an internal line and v, = oyej,, then £ enters a node v € V(6);
(6) ng > 0if vy # ogej, and ny = —1 otherwise.
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Ov€j, Oy Ju

Vy, Oy jv

Fig. 4. If there is an internal node v with k;, = 0 then s, = 2 and the following constraints are imposed on
the other labels: oy, = oy, = 0y, = 0ov; je, = je; = je, = jus either vy, = opej, and vy, # oyej, (asin
the figure) or vy, = oyej, and vy, # oyvej, . (The scale labels are not shown)

(a) (b)

Vo, 00y Jo

o€, o¢ je

Vi, Oy jéz
1

jZkv K
€2 vy, 00, o, veoyje I

l3 /

vy 0y Je

Vo e

Ve, 0., Ji,, ly

Fig. 5. Conservation law: (a) v with ky = sy — 1 > 1, sothatvy = vy +... + Vi (b) v with s, = 2 and
ky = 0. (The scale labels are not shown)

Notation 3.5. Given a tree 0, call £y its root line and consider the internal lines £,
...,€p € L(0) on scale —1 (if any) such that one has n, > 0 for all £ € P (o, £;),
i =1,..., p; we shall say that £y, ..., £, are the lines on scale —1 which are closest

to the root of 8. For each such line ¢;, call 6; = 6;;. Then we call pruned tree 6 the
subgraph with set of nodes and set of lines

p p
N@) =NON|JNG),  LO) =LON|]LO),

i=1 i=1
respectively.

By construction, 6 is a tree, except that, with respect to the constraints listed above,
one has s, = 1 whenever k, = 0; moreover one has vy # o¢ej, (and hence n, > 0) for

all internal lines £ € L(6) except possibly the root line.

Constraint 3.6. The modes of the end nodes and the momenta of the lines are related as
follows: if £ = £, one has the conservation law

weE () weVy(0) wekE (0)
w=v w=v w=v
Note that by Constraint 3.6 one has vy = v, if v € E(0),and vg = vy, +-- -+ vy if
veV(@),k,>1,and £y, ..., L, are the lines entering v; see Fig. 5. Moreover for any

line ¢ € L(F) one has |v¢| < |E(6)].
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Remark 3.7. In the following we shall repeatedly consider the operation of changing
the sign label of the nodes. Of course this change produces the change of other labels,
consistently with the constraints mentioned above: for instance, if we change the label
oy of an end node v into —o, then also v, is changed into —v,; if we change the sign
labels of all the end nodes, then also the momenta of all the lines are changed, according
to the conservation law (Constraint 3.6); and so on.

Two unlabelled trees are called equivalent if they can be transformed into each other
by continuously deforming the lines in such a way that they do not cross each other. We
shall call equivalent two trees if the same happens in such a way that all labels match.

Notation 3.8. We denote by T’; , the set of inequivalent trees of order k with tree compo-
nent j and tree momentum v, that is, such that the component label and the momentum
of the root line are j and v, respectively. Finally for n > —1 define f’; , (1) the set of

trees 0 € S’;,v such that ny < n forall £ € L(0).

Remark 3.9. For6 € % | by writingv = (v1, .. ., vg), one has v; = |EF(O)|—E 0)]
fori =1,...,d. In particular for v = oe;, one has |E;’(é)| = |E;”(é)| +1>1,and
|ES(0)] = |E7(©) forall j' # ).

Lemma 3.10. The number of unlabelled trees 6 with N nodes is bounded by 4V . If
k(@) = k then |E(0)| < Eok and |V (0)| < Vok, for suitable positive constants Eg
and V.

Proof. The bound |V (0)| < |E(0)] — 1 is easily proved by induction using that s, >
2 for all v € V(0). So it is enough to bound |E(6)|. The definition of order and
Remark 3.1 yield |[E(©)| = 1 + k(©) + |Vp(0)[, and the bound |Vp(0)| < 2k(0) — 1
immediately follows by induction on the order of the tree, simply using that s, > 2 for
v € V(0). Thus, the assertions are proved with Eg = Vy =3. O

3.4. Tree expansion. Now we shall see how to associate with each tree 8 € T’;. , 2
(k)
J

Forall j = 1,...,d set c;f = ¢ and cj_ = cjf. We associate with each end node
v € E(0) anode factor

contribution to the coefficients xj(.kz and ;" of the power series in (3.1).
F, = c;’u” 3.2)
and with each internal node v € V(0) a node factor

Sv,ll .. -Sv,d!

$v! Josvtiesoas kv Z L
e (3.3)
1
a k,=0
oy’ . ,
2¢j,

s, are defined in (1.5).

.....



KAM Theory in Configuration Space and Cancellations in the Lindstedt Series

¥(u) U, (u)

%’Y’Y u | 27"717 2—71,,}/ Q—n-%—l,y u

0|2
oot
=2

Fig. 6. The functions v and W,

Let ¢ be a non-decreasing C* function defined in R, such that (see Fig. 6)

1, foru > T7y/8,

v = [0, for u < 5y /8, 34)

andset x (u) := 1=y (u).Foralln € Z, define x,,(u) := x (2"u) and ¥, (u) := ¥ (2"u),
and set (see Fig. 6)

W () = xp—1 () Y (u), 3.5)

where x_i(u) = 1. Note that x,—1(u)x,(u) = xn(u), and hence {¥, (1)} ez, 1s a
partition of unity.

We associate with each line £ a propagator Gy := GEZ“(w - vy), where

W, (3 (u))
GE.”](M) =1 ut—w; (3.6)
1, n=-—1.

Remark 3.11. The number of scale labels which can be associated with a line £ in such

a way that G, # 0 is at most 2. In particular, given a line £ with momentum v, = v and
scale ny = n, such that W, (§, (@ - v)) # 0, then (see Fig. 6)

5 7
27y < 32 v =@ v = gz—“"”y <27 (1=hy, (3.7)

and if W, (8, (@ - v)) W11, (@ - v)) # O, then

5 7
§2 "y <8j(w-v) < §2 "y. (3.8)
‘We define
Y (©6) = H Gy H F, |, (3.9)
LeL(0) veN (@)

and call 7 (0) the value of the tree 6.

Remark 3.12. The number of trees 0 € ‘Z]; , With 7/() # 0 is bounded proportionally

to C¥, for some positive constant C. This immediately follows from Lemma 3.10 and the
observation that the number of trees obtained from a given unlabelled tree by assigning
the labels to the nodes and the lines is also bounded by a constant to the power k (use
Remark 3.11 to bound the number of allowed scale labels).
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Remark 3.13. In any tree 6 there is at least one end node with node factor c? for each
internal node v with k&, = 0, o, = o and j, = j (this is easily proved by induction on
the order of the pruned tree): the node factors —1/ 2c‘; do not introduce any singularity at
¢? = 0. Therefore for any tree 6 the corresponding value ¥/ (0) is well defined because
both propagators and node factors are finite quantities. Remark 3.12 implies that also

> 7®)

k
€},

is well defined for all k e N, all j € {1,...,d},and all v € i

Lemma 3.14. Forallk e N, all j = 1,...,d, and any 0 € T* there exists 0’ €

]Ge’

Tk such that c_‘7 vV (0) = c YV (0'). The tree 9’ is obtained from 0 by changing the

—oée;

szgn labels of all the nodes v € No ).

Proof. The proof is by induction on the order of the tree. For any tree 6 € ‘I’j e consider

the tree 6’ € T’j‘ e obtained from 6 by replacing all the labels o, of all nodes v € Ny(0)
with —oy, so that the mode labels v, are replaced with —v,, and the momenta v, with —v,
(see Remark 3.7). Call £1, ..., £, the lines on scale —1 (if any) closest to the root of 0,
and fori =1, ..., p denote by v; the node ¢; enters and 6; = 6y, (recall (2) in Notation
3.2). As an effect of the change of the sign labels, each tree 6; is replaced with a tree
6/ such that cf" V() =% Fu 7 ()), by the inductive hypothesis. Thus, for each node
v; the quantlty Fv, v (6;) is not changed. Moreover, neither the propagators of the lines
le L(G) nor the node factors correspondmg to the internal nodes v € V(G) with k, # 0
change, while the node factors ¢’ i v of the nodes v € E(6) are changed into c . On the
other hand one has |El?”(9)| = |E (9)| for all i # j, whereas |E;.'(9)| = |Ej (9)| +1
and |E;F(§’)| +1= |Ej—(é’)|. Therefore one obtains ¢ ¥ (6) = ¢J ¥ (9"), and the
assertion follows. 0O

Fork e N, j e{l,...,d},and o € {£}, define

j ek

j.oej

Lemma 3.15. Forallk e Nandall j =1, ...,d one has 17 + = n;k)_

Proof. Lemma 3.14 implies

cj DI vO)y=c D> VO)

Geilje_ GEI"
€

¢

forallk € Nand all j = 1,...,d, so that the assertion follows from the definition
(k)
of n;, O
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Lemma 3.16. Equations (1.10) formally hold, i.e., they hold to all perturbation orders,
provided that for allk e Nand j = 1, ..., d we set formally

o

k k k

xiw=p = DO wez\ixe), 1, =0, 310
k=1 HeT’j‘.v

9]
1
=2 e == > 0. (3.11)
k=1

J k
O] g
Proof. The proof is a direct check. O

Remark 3.17. In n}k), defined as (3.11), there is no singularity in ¢; = 0 because ¥’ (é)
contains at least one factor c;f = ¢; by Remark 3.9.

In the light of Lemma 3.16 one can wonder why the definition of the propagators for
vy # ogej, is so involved; as a matter of fact one could define

1
Gp=——F.
‘ (@-ve)? — o

However, since Zn>0 W, (1) = 1, the two definitions are equivalent. We use the defi-
nition (3.6) so that we can immediately identify the factors O (2") which could prevent
the convergence of the power series (3.1). In what follows we shall make this idea more
precise.

3.5. Clusters. A cluster T on scale n is a maximal set of nodes and lines connecting
them such that all the lines have scales n’ < n and there is at least one line with scale
n; see Fig. 7. The lines entering the cluster 7 and the line coming out from it (unique if
existing at all) are called the external lines of the cluster 7. We call V(T'), E(T), and
L(T) the set of internal nodes, of end nodes, and of lines of T, respectively; note that
the external lines of T do not belong to L(T'). Define also E;’ (T) as the set of end nodes

v € E(T) such that o, = o and j, = j. By setting
K(T):= > k.
veV(T)

we say that the cluster T has order k if k(T) = k.

3.6. Self-energy clusters. We call self-energy cluster any cluster T such that (see Fig. 8)

(1) T has only one entering line and one exiting line,
(2) one has ny < min{ng,, n[rT} —2forany ¢ € L(T),
(3) onehas vy, — vg/T| < 2and 8jo (w-ve) = (Sj@,T (@ - vl/T).

Notation 3.18. For any self-energy cluster 7 we denote by £7 and ¢/ the exiting and the
entering line of T respectively. We call Py the path of lines £ € L(T) connecting ¢/ to
Lr,ie., Pr =Py, £}) (recall (1) in Notation 3.2), and set n7 = min{n,, ng/T}.
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Fig. 7. Example of tree and the corresponding clusters: once the scale labels have been assigned to the lines
of the tree as in (a), one obtains the cluster structure depicted in (b)

&

Fig. 8. Example of self-energy cluster: consider the cluster 7 on scale 3 in Fig. 7, and suppose that the mode
labels of the end nodes are such that [v] + vy + v3 + v4 + v5 + vg| < 2 and aj"»T (@-vgp) = sz,T (@ - ve/T).

Then T is a self-energy cluster with external lines (/T (entering line) and {1 (exiting line). The path Pr is
such that Py = {£}

Remark 3.19. Notice that, by Remark 2.3, for any self-energy cluster the label vy, is
uniquely fixed by the labels j¢,, o7, jz/T 2O Ve In particular, for fixed v and j such
that § (@ - v) < y, there are only 2d — 1 momenta v’ # v such that [v/ — v| < 2 and
8j/(w-v") =38j(w-v) for some j" and o', depending on v’. All the other v” with small
divisor equal to § (@ - v) are far away from v, according to Lemma 2.1.

We say that a line ¢ is a resonant line if it is both the exiting line of a self-energy
cluster and the entering line of another self-energy cluster, that is, € is resonant if there
exist two self-energy clusters 77 and 73 such that £ = Z’Tl = {r,; see Fig. 9.

Remark 3.20. The notion of self-energy cluster was first introduced by Eliasson, in the
context of the KAM theorem, in [8], where it was called resonance. We prefer the term
self-energy cluster to stress further the analogy with quantum field theory.

The notion of equivalence given for trees can be extended in the obvious way to
self-energy clusters.
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Fig. 9. Example of resonant line: £ is resonant if both 7'y and 7> are self-energy clusters

0’€j

vjon \—/ujan//

Fig. 10. A self-energy cluster in ek .00

(w - v, n); T contains at least one line on scale < n and n such that

min{n’,n"} > n+2

Notation 3.21. We denote by i)‘i’; o.j' o (@ - V', n) the set of inequivalent self-energy
clusters T on scale < n of order k, such that vy, = v, jo, = Jj, 00, =0, j['r =

and oy, = = ¢’. By definition of cluster for T € 9‘{1‘ (@ - v, n) one must have

j.o,j 0o
n < ny —2.For j = j and 0 = o’ define also E‘EIJ‘MU((» -v’, n) the set of self-
energy clusters T € 9‘{1; o, o (@ v’, n) such that (1) Z’ enters the same node v which
ET exits and (2) k, = 0. We call vr such a special node and set i)‘i] oo (@ v, n)=

(w -V n)\(’f (w - v', n); see Fig. 10.

]UJU J:0.J,0

Notation 3.22. Forany T € ek oujo (@ - v/, n) we call O the tree which has as root line
the line £ € L(T) entering v (one can imagine to obtain 67 from T by ‘removing’ the
node vr); see Fig. 11. Note that 7 € Q’;,Gej (n).

Notation 3.23. Consider a self-energy cluster 7" such that ny # —1 for all lines £ € Pr.

k .
IfT e QEJ o.jo (@ v', n) for some &, j, o, v', n then we define thf: prunedvself-energy
cluster T as the subgraph with N(T) {vr} U N(@@7) and L(T) = L(O0r). For all
other self-energy clusters 7', call £1,...,£, € L(T) the internal lines on scale —1 (if

any) which are closest to the exiting line of T, that is, such that n, > 0 for all lines
tePr,¥¢;),i =1,..., p.Foreachline ¢; set ; = 0y,. Then the pruned self-energy
cluster T is the subgraph with set of nodes and set of lines

p p
N(T)=NTN|JNG), LT = LM\ L6,

i=1 i=1
respectively.
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vjon”

Fig. 11. An example of self-energy cluster 7' € ek (@ - v, n) and the corresponding tree 67. (Only the

j.o,j.0
mode labels of the end nodes are shown in 7 and 07.)

Remark 3.24. For T € 9‘{’;01 (@ v’, n) such that n, > 0 for all £ € Pr, one has
\EX(T)| = |E;(T)| for alli # j,j. If j # j then |E—“’(T)| = |E;.f/(f)| +1
and |E;’(T)| = |E; T+ 1ifj=j,0 =0 and T € mw”((u.v’,n) then
|EU(T)| = |E_"(T)| while if j = j’ and 0 = —o” then |E;‘.(T)| = |E]T“(T)| +2.
Finally, forany T € €& . (@ -v’, n) one has |E;(T)| = |E].—"(T)| +1>1.

‘We shall define

J:0.J,0

V(T 0-vg)=| [] G 1 #|- (3.12)
LeL(T) veN(T)
where ¥ (T, @ - vy, ) will be called the value of the self-energy cluster T .
The value 7 (T, @ - v A ) depends on w - vy through the propagators of the lines
e Pr.

Remark 3.25. The value of a self-energy cluster T € &K (u, n) does not depend on

Jj,o.j,0
u so that we shall write
V(T,u)=7(T)= —2—0 Y (Or).
We define also for future convenience
MJ("; po@ V. = > V(T @) (3.13)

k
TESR/.” . a,(w‘v’,n)

(w - v/, n), where m®

k k
NotethatM() ((t)'v/l’l) M() ()+M]Uj(r ]UjO'(n)

J:0.j,0 J:0.J,0

and M ] o, » (@ - v/, n) are defined as in (3.13) but for the sum restricted to the set

(w-v',n)and 9‘{ (@ - v/, n) respectively.

]UJU

Remark 3.26. Both the quantities M]( ; "o (@ - v/, n) and the coefficients x i ) and n;
are well defined to all orders because the number of terms which one sums over is ﬁmte

(by the same argument in Remark 3.12). At least formally, we can define

J,0.J,0
(k)

o0
Mo jo(@-v) = Z8k M® (@, n).

jo.j'o
n>—1
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We define the depth D(T) of a self-energy cluster T recursively as follows: we set
D(T) = 1 if there is no self-energy cluster containing T, and set D(T) = D(T') + 1
if T is contained inside a self-energy cluster 77 and no other self-energy clusters inside
T’ (if any) contain T. We denote by & p () the set of self-energy clusters of depth D in
0, and by S p (0, T) the set of self-energy clusters of depth D in 6 contained inside 7.

Notation 3.27. Call § = 6\ (0) the subgraph of 6 formed by the set of nodes and lines
of 6 which are outside the set G (0) (the external lines of the self-energy clusters T €
&1 () being included in é), and, analogously, for T € G p () call T = T\Gp+1(0,T)
the subgraph of 7' formed by the set of nodes and lines of 7" which are outside the set
Gp+1(8, T). We denote by V(Ya"), E(YO"), and L(Ye") the set of internal nodes, of end
nodes, and of lines of 7', and by k(7°") the order of 7, that is, the sum of the labels k, of
all the internal nodes v € V(f").

Lemma 3.28. Given a line £ € L(0), if T is the self-energy cluster with largest depth
containing £ (if any), £ € Pr and there is no line £’ € Pr preceding £ withny = —1,
one can write vy = v(l? + vy Then one has |v2 < Elk(Ye“), for a suitable positive

| <
constant Ey, if k(T) > 1, and |v2| <2ifk(T) = 0.

Proof. We first prove that for any tree 0, if we denote by £ its root line, one has

(3.14)

| < E 1k(é) — 2, if £p does not exit a self-energy cluster,
bl = E 1k(9°), if £ exits a self-energy cluster,

for a suitable constant £1 > 4. The proof is by induction on the order of the tree 6. If
k(@) = 1 (and hence 6 = 0) then the only internal line of 6 is £o and |v,| < 2, so that
the assertion trivially holds provided E| > 4. If k(8) > 1 let vy be the node which £
exits. If vy is not contained inside a self-energy cluster let £y, ..., €,, m > 0, be the
internal lines entering vp and 0; = 6, foralli = 1,..., m. Finally let £,,,11, ..., €y’
be the end-lines entering vo. By definition we have k(6) = ky, + k(61) + - - - + k(). If
kv, > 0, we have vgy = vy, +---+vp . This implies in turn

Vgl = e+ + v, |+ m < By (K@) +-- -+ k@) +

<E k@) —m—m'+1)+m'.

The assertion follows for E; > 4 by the inductive hypothesis (the worst possible case
ism=0,m =2).

If ky, = 0 then s, = 2 and m" = 0. Moreover one of the lines, say ¢, is on scale
n = —1 while for the other line one has v, = v¢,. Once more the bound follows from
the inductive hypothesis since [vg,| < E1k(6y) < E1(k(6) — 1).

Finally, if vy is contained inside a self-energy cluster, then £( exits a self-energy clus-
ter T7. There will be p self-energy clusters 71, . .., Tp, p > 1, such that the exiting line of
T; is the entering line of 7;_1, fori = 2, ..., p, while the entering line £’ of T, does not
exit any self-energy cluster. By Lemma 2.4, one has |v,, — vy/| <2 and k(é) = k(ég/).
Then, by the inductive hypothesis, one finds |vy)| <2+ E 1]((90[/) —2 = Ek@®).

Now for £ and T as in the statement we prove, by induction on the order of the
self-energy cluster, the bound

W) < E1k(Ty) —2, ifk(Ty) > 1,

. 3.15
vel =1, if k(T;) = 0, (3-15)
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Fig. 12. The self-energy cluster 7 considered in the proof of Lemma 3.28, with m = 2, m’ = 3, and a chain
of p self-energy clusters between ¢ and £, (one has p > 0, and £ = ¢, if p = 0)

where Ty is the set of nodes and lines of 7" which precede £. The bound is trivially
satisfied when k(Ye"g) = 0. Otherwise let v be the node in V (70’) between £ and £7. which
is closest to £. If k,, = O the bound follows trivially by using the bound (3.14). If k, > 1,
call £, ..., 4,,, m > 0, the internal lines entering v which are not along the path Pr,
and £y,41, . .., £y the end lines entering v; one has m + m’ > 1. There is a further
line ¢y € Pr entering v such that vy, = vgo + vy see Fig. 12. Using also Lemma 2.4
one has )] < 2+ |+ [ve |+ + vy, | +m'. As ng, < ny —2 one has k(Ty,) > 1
and hence, by (3.14) and the inductive hypothesis, one has

W0 <2+ (Elk(ﬁo) - 2) +E| (k(él) . +k(9°m)) +m,

where 0; = 0, foralli = 1, ..., m. Thus, since k(Ty,) +k (1) +- - -+k(@p) +(m+m') =
k(Ty) and m +m’ > 1, one finds

W01 < Ex (k(T) —m —m') +m’ < Esk(T) =2,

provided E| > 4. Therefore, the assertion follows with, say, £y = 4. O

Notation 3.29. Given a tree 6 and a line ¢ € L(0), call 'y = I['¢(0) the subgraph
formed by the set of nodes and lines which do not precede ¢; see Fig. 13. Let us call

Iy the set of nodes and lines of I'; which are outside any self-energy cluster contained
inside I'y.

Lemma 3.30. Given a tree 6 let £y and £ be the root line and an arbitrary internal
line preceding £y. Ifk(lg‘g) > 1 one has |vy, — v¢| < Ezk(f‘g), for a suitable positive
constant E.
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Iy ¢

Fig. 13. The set I'y = I'y(0) and the subtree 6y determined by the line £ € L(6). If £ is the root line then
ey=0

Proof. We prove by induction on the order of I'; the bound

. 3.16
Erk(Ty), if £¢ exits a self-energy cluster. ( )

{Ezk(f‘g) — 2, if £ does not exit a self-energy cluster,
|V(0 V(| =<

‘We mimic the proof of (3.14) in Lemma 3.28. The case k(f‘g) = listrivial provided E; >
3, so let us consider k(f@) > 1 and call vy the node which Eo exits. If vg is not contained
inside a self-energy cluster and k,,, > 1 then vy, = vg, +---+ vy ol ® where 41, ..., 4y
are the internal lines entering vg, with (say) b € P, Z) U {¢}, and £m+1, R
are the end lines entering vy. Hence k(Fg) = ky, + k(91) Foo k@) + k(f‘m),
where 6; = 0y, and T, =T¢(0y,,) (I'¢,, = D if £,, = £). Thus, the assertion follows by
(3.14) and the inductive hypothesis. If vy is not contained inside a self-energy cluster
and ky, = O then two lines £; and ¢; enter vy, and one of them, say £, is such that
[ve,| = 1. If £ = {5 the result is trivial. If £, € P(£p, £) the bound follows once more
from the inductive hypothesis. If £ = ¢ one has

e, — vel < Vgl + 1 < E1k(f) + 1 < Eak(F'y) —2

where 6, = 6y,, provided E, > Ep + 3, if E; is the constant defined in Lemma 3.28. If
£y € P(Lo, £) denote by £] the line on scale —1 along the path {¢;} U P (£, £) which
is closest to £. Again call 6, = 6, and J; the subgraph formed by the set of nodes and
lines preceding Z/l (with E/] included) but not ¢; define also 0 as the tree obtained from
J1 by (1) reverting the arrows of all lines along {¢}, £} U P (£}, £), (2) replacing £} with
an end line carrying the same sign and component labels as ¢/, and (3) replacing all the
labels oy, v € No(J1) with —o,. One has, by using also (3.14),

ey — ve| < [veol + [vel < E1k(61) + E1k(62) < Eak(T'y) —2

provided E» > Ej + 2 so that the bound follows once more. Finally, if vy is contained
inside a self-energy cluster, then £ exits a self-energy cluster 77. There will be p self-
energy clusters 71, ..., T, p > 1, such that the exiting line of 7; is the entering line of
Ti—1,fori =2, ..., p, while the entering line ¢’ of T}, does not exit any self-energy clus-
ter. By Lemma 2.4, one has [vy, —vy| < 2and k() = k(I"), where " = T’y (6. Then,
the inductive hypothesis yields [vg, —v¢| < 2+[vy —vg| < 2+ E2k(I) =2 = Exk(I).
Therefore the assertion follows with, say, E» = E1 + 3 (and hence E; = 7if E; = 4).
O

Remark 3.31. Lemma 3.28 will be used in Sect. 5 to control the change of the momenta
as an effect of the regularisation procedure (to be defined). Furthermore, both Lemmas
3.28 and 3.30 will be used in Sect. 7 to show that the resonant lines which are not
regularised cannot accumulate too much.



L. Corsi, G. Gentile, M. Procesi

4. Dimensional Bounds

In this section we discuss how to prove that the series (3.10) and (3.11) converge if
the resonant lines are excluded. We shall see in the following sections how to take into
account the presence of the resonant lines.

Call 91,,(0) the number of non-resonant lines £ € L(0) such thatny, > n, and O1,,(T)
the number of non-resonant lines ¢ € L(T') such that ny > n.

The analyticity assumption on f yields that one has

|Fyl < @ Yy e V(O)\Vo(6), 4.1)
for a suitable positive constant ®.

Lemma 4.1. Assume that 2~y < 8j(@-vp) < 2=0=2y, for all trees 6 and all

lines £ € L(0). Then there exists a positive constant ¢ such that for any tree 0 one has
N (0) < c27"7k(0).

Proof. We prove that 0, (9) < max{0, ¢ 27"/Tk(6) — 2} by induction on the order of 6.

1. First of all note that for a tree 6 to have a line ¢ on scale ny; > n one needs k(6) >
kn = Ey Iy(n=2)/ T, as it follows from the Diophantine condition (2.2a) and Lemma
3.10. Hence the bound is trivially true for k < k,.

2. For k(0) > ky, let £y be the root line of 6 and set v = vy, and j = jy,. If ngy < n
the assertion follows from the inductive hypothesis. If ny, > n, call £y, ..., £, the
lines with scale > n — 1 which are closest to £ (that is, such that ny, < n — 2 for all
p=1,...,mandall lines £ € P({y, £,)). The case m = 0 is trivial. If m > 2 the
bound follows once more from the inductive hypothesis.

3. If m = 1, then ¢; is the only entering line of a cluster 7. Set v/ = v, j' = ji;, and
n’ = ny,. By hypothesis one has § (@ - v) <272y and §;/(w - v') <2717y,
so that, by Lemma 2.2, either [v — v/| > 2¢*=5/7 or |y — v/| < 2 and Sj(w-v) =
/(@ - v'). In the first case, since

/
v—v = E Vy — E owej, = E Vo,

weE(T) weV(T) weE(T)

the same argument used to prove Lemma 3.10 yields |[v — v'| < |E(T)| < Eok(T),

and hence k(T) > Ey '20"=9/7 Thus, if 6 = 6;,, one has k(0) = k(T) +k(6}), so
that

My (0) = 1+M,(01) < c27Tk(@) — 1 < c27""k(@) —c27"k(T) — 1
<c277k(©) -2,

provided ¢ > Ep25/T.

4. Ifinstead [v —v'| < 2 and §;(w - v) = §;/(@ - v'), then the only way for 7' not to
be a self-energy cluster is that ng, = ng, — 1 = n — 1 and there is at least a line
¢ e T withng =n—2.Butthen§;(@-v) # 8;,(@- ve) so that [y — vy| > 201=0/7
and we can reason as in the previous case provided ¢ > E¢2%/7. Otherwise T is a
self-energy cluster and £; can be either resonant or not-resonant. Call £/, ..., ¢/

the lines with scale > n — 1 which are closest to £;. Once more the cases m’ = 0

and m’ > 2 are trivial.
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5. If m" = 1, then £} is the only entering line of a cluster 7". If 6] = 05/1, then
N, (0) = 1 +N,(0)) if £, is resonant and N, (0) < 2 + M, (9)) if £; is non-reso-
nant. Consider first the case of £; being non-resonant. Set v = v, j” = j, and
n’ = ny, . By reasoning as before we find that one has either v — | > 20=3)/T
or v —v'| < 2and §(w-v) = §n(w-v"). If [v/ — v"| > 20075/7 then
k(T') > Ey '20=/7; thus, by using that k() = k(T) + k(T") + k(6}), we obtain

My (@) <24+ M, (0)) < c27V7k(O) — c27Tk(T) — 27" Tk(T")
< c27TkO) — c27TR(T) < ¢ 27Tk (0) — 2,
provided ¢ > 2E025/T.

6. Otherwiseonehas [v—v'| <2,[v'—v"| < 2,and§;(w-v) =8 (@-v') = ;7 (w-v").
Since we are assuming ¢ to be non-resonant then, 7’ is not a self-energy cluster.
But then there is at least a line ¢/ € T with nyy = n — 2 and we can reason as in
item 4.

7. So we are left with the case in which £; is resonant and hence 7" is a self-energy
cluster. Let £} be the entering line of 7. Once more ¢ is either resonant or non-
resonant. If it is non-resonant we repeat the same argument as done before for ¢;.
If it is resonant, we iterate the construction, and so on. Therefore we proceed until
either we find a non-resonant line on scale > n, for which we can reason as before,
or we reach a tree 6’ of order so small that it cannot contain any line on scale > n
(ie., k(0 < ky).

8. Therefore the assertion follows with, say, ¢ = 2E026/ .o

Remark 4.2. One can wonder why in Lemma 4.1 did we assume 2~"*?)y < § ACE

ve) < 2*("@’2)3/ when Remark 3.11 assures the stronger condition 2’(”“1))/ < (@-

vy) < 27—y Thereasonis thatlater on we shall need to slightly change the momenta

of the lines, in such a way that the scales in general no longer satisfy the condition (3.7)

noted in Remark 3.11. However the condition assumed for proving Lemma 4.1 will still
be satisfied.

For any tree § we call Lr () and Lng (0) the sets of resonant lines and of non-resonant
lines respectively, in L(0). Then we can write

vo)=| [] G |"w@®, @ :=( [ G || [] 7| @2

LeLr(9) £eLNR(0) veN(6)
where each propagator G, can be bounded as Cy2"¢, for some constant Cy.

Lemma 4.3. For all trees 0 with k(§) = k one has | ¥V Nr(0)| < CKT3*(c), where
I'(c) :=max{|c1], ..., |cql, 1} and C is a suitable positive constant.

Proof. One has

o0
@] <T@t | [T 2 ) = cr¥@ot [T @
lteLygr (@) n=0

o0
< CEr3* (¢)@* exp (c log2 k Z 2—"/fn).

n=1

The last sum converges: this is enough to prove the lemma. O
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00 0

Fig. 14. A chain of self-energy clusters

So far the only bound that we have on the propagators of the resonant lines is |G| <
l/wj,8j,(@-vg) < Cp2"¢. What we need is to obtain a gain factor proportional to 27"¢
for each resonant line £ with n, > 1.

Lemma 4.4. Given 6 such that V' (0) # 0, let £ € L(0) be a resonant line and let T be
the self-energy cluster of largest depth containing € (if any). Then there is at least one
non-resonant line in T on scale > ng — 1.

Proof. Set n = ny. There are in general p > 2 self-energy clusters 71, ..., T), con-
tained inside 7', connected by resonant lines £y, ..., £,_1, and £ is one of such lines,
while the entering line £, of 7}, and the exiting line £ of 77 are non-resonant. Moreover
d(w-vy) =8(w-vy)foralli =0,..., p,so that all the lines £, ..., £, have scales
eithern, n — 1 orn, n + 1, by Remark 3.11. In any case the lines £, £, must be in 7' by
definition of the self-energy cluster. O

5. Renormalisation

Now we shall see how to deal with the resonant lines. In principle, one can have trees
containing chains of arbitrarily many self-energy clusters (see Fig. 14), and this produces
an accumulation of small divisors, and hence a bound proportional to k! to some positive
power for the corresponding values.

Let K¢ be such that E; Ko = 2787, For T € RK

sy o, (, n), define the localisation
operator £ by setting

V(T,0'wp), k(T) < Ko2"7/™, ng > 0VL € Pr,
LAV (T, u) = (5.1)
0, otherwise,

which will be called the localised value of the self-energy cluster 7. Define also #Z :=
1 — %, by setting, for T € 9{1]‘ iy o (u,n),

XV (T, u)
1
(u — O’/a)j/)/dt oy 41/(T, O-/a)j/ +f(u—(7/u)j/)), k('f) < Koznr/‘r, ng > o0ve e pT7
- ’ (5.2)
V(T,u), otherwise,
so that
k
LMY )= D LY (T, w), (5.3a)
TRk ., (u,n)
j.o.jo
k
AML) o )y = D RV (T, w. (5.3b)
TG%‘I;YG’],/ﬂ,(u,n)

We shall call Z the regularisation operator and % ¥ (T, u) the regularised value of T .
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Remark 5.1. If T € ¢k

oo (u, n) the localisation operator acts as

Y(T), k(T) < Ko2"1/",
LY(T) =
0, k(T) > Ko2"1/7.

Remark 5.2. 1f in a self-energy cluster T there is a line £ € Pr such that vy = oye;,
(and hence ny = —1) then £ ¥ (T’, u) = 0 for all self-energy clusters containing T
such that £ € Pr.

Recall the definition of the sets Sp(f) and Sp(@, T) after Remark 3.26. For any
tree 6 we can write its value as

ro)y= [] 7T e vy) [T o [T =] 64
TeS(0) LeL(6\G1(9)) veN (0\S;(0))

and, recursively, for any self-energy cluster 7' of depth D we have

V(T 0 vy) = I1 V(T @-vy ) I Gy
T'€Gp,1 (0.T) (eL(T\Sps1 (6.7))

x M =) (5.5)

veN(T\Gp+1(0.T))

Then we modify the diagrammatic rules given in Sect. 3 by assigning a further label
Or € {#Z,.Z}, which will be called the operator label, to each self-energy cluster 7.
Then, by writing ¥'(6) according to (5.4) and (5.5), one replaces ¥ (T, - Ve ) with
LYV T, @- ve/T) if Or = L andwith Z V' (T, - "e’T) if Or = Z%. When considering
the regularised value of a self-energy cluster 7' € SRI;’J’].,’J, (u, n) with k(7°") < Ko2"'1/T
and ny > 0 for all £ € Pr, then we have also an interpolation parameter ¢ to consider:
we shall denote it by ¢7 to keep trace of the self-energy cluster which it is associated
with. We set 17 = 1 for a regularised self-energy cluster 7 with either k(T) > Ko2"1/"
or Pr containing at least one line ¢ with n, = —1.

We call renormalised trees the trees 0 carrying the further labels &7, associated
with the self-energy clusters T of 6. As an effect of the localisation and regularisation
operators the arguments of the propagators of some lines are changed.

Remark 5.3. For any self-energy cluster T the localised value .Z ¥ (T, u) does not
depend on the operator labels of the self-energy clusters containing 7.

Given a self-energy cluster T € iﬁlj‘a v o (U, 1) such that no line along Pr is on scale
—1, let £ be a line such that (1) £ € Pr, and (2) T is the self-energy cluster with largest
depth containing £. If one has Or = Z, then the quantity @ - v; is changed according
to the operator labels of all the self-energy clusters 7" such that (1) T’ contains T, (2)
no line along Pz has scale —1, and 3) £ € Pr. Call T, C Tp—1 C --- C T1 such
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self-energy clusters, with T, = T.If O, = Z foralli = 1,..., p, then - vy is
replaced with
0 0
®-v(ty) =w-v, +0g,wj, +1p (co Ve, TOl, Wj, g — Utz,,wj,,)
+ Z Ip... L (a) . v(g)i +0y,_wj;_; — O’gia)ji)
+ip...0 (a)‘vg,—crg]wjl), (5.6)
where we have set 1y = (¢1, ..., 1)), ZT = {; and t7; = t; for simplicity.
Otherwise let T be the self—energy cluster of highest depth, among 71, ..., Tp—1,
with 07, = £ (so that Or, = % fori > g + 1). In that case, instead of (5.6), one has
_ 0 0
®-v(ty) =w-v, +0g,wj, +1p (a) vy, +0p, @), | — O’gpa)jp)
p—1
+ Z Ip... L ((0 . v?i +0¢_wj_| — Jgia)jl.) s 5.7
i=q+1

with the same notations used in (5.6).
If ﬁrp = %, since - vy is replaced with @ - "2 +oy ), for ¢ € Pr, we can write
T
®- vg +0y, wj"r as in (5.6) by setting 7, = 0. More generally, if we set 7 = 0 whenever

Or = £, we see that we can always claim that, under the action of the localisation and
regularisation operators, the momentum vy of any line £ € Py is changed to v(z,), in
such a way that - v(z,) is given by (5.6).

Lemma 5.4. Given 6 such that ¥ (0) # O, for all £ € L(#) one has 43;,(® - v¢) <
58j,(@-ve(ty) <635, (@ ve).

Proof. The proof is by induction on the depth of the self-energy cluster.
1. Consider first the case that £ € Pr, with Oy = Z.Setn = ng,, v = vg/T,cr’ = oy,
and j' = je/T. Then @ - v’ is replaced with o’wr, and, as a consequence, @ - v is

replaced withw - v (t,) = w - v? +0’wj. Define 7i¢ such that
270Dy <5 (@ v) + 0 wp) < 27Dy, (5.8)

where § , (@ - v2+o’a)j/) = |a3~v2+o’wj —owj,| = y|ve|_f by the Diophantine
condition (2.2b). Therefore 27¢~! < [v)|° < (E1k(T))" < (E1Ko)*2" = 278,
and hence 71y < n — 7. Since |w - v/ — a/wj/| < 2"”27/ by the inductive hypothesis,
one has

0 /
8j(w-vy) = ’a»v( +@-v —owj,

15 0
16 djy(w-vy+0o a),r),

v

’w W +o'wy — 0w,

0 1 —(ng+l1 —n+6 4 ’ 1
because 6, (@ - v, +o'w;) > 2 Gty > =46y, > 241 . p —o’'wj|. In the
same way one can bound 8, (@ - v¢) < | - "2 +o'wj —owj | +|w-v —o'wjl,
so that we conclude that
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15 0. 17 0.

E‘Sje(“” vy +o'wj) <8j,(@-ve) < E(Sj[(w vy +o'wjr). 5.9)
This yields the assertion.

2. Consider now the case that 07 = Z. In that case @ - v, (t,) is given by (5.6). Define
fig as in (5.8), with o’ = o¢, and j = Je,- We want to prove that

7 9
g(s,-g(c.> W+ wp) <8 (@-v(ty)) < 3 8jy@-vI+a'wy)  (5.10)

forallt, = (t1,...,tp), witht; € [0, I]fori =1, ..., p. This immediately implies
the assertion because, by using also (5.9), we obtain
14

ﬁ(Sﬂ(w-vg)

IA

7
3 8j,(@-v)+0'wj) < 8,(@-vi(ty)

A

9 18
gaﬂ(w-vgm’w,) < Eajg(w-ve),

and hence 46, (@ - v¢) < 58, (@ - ve(t,)) < 63, (@ - vy).

By the inductive hypothesis and the discussion of the case 1, in (5.8) we have
0 . . —n;+2 -
-V +0y ) —Ggia)]i‘ <2 v, i=1,...,p,

where n; = ny,. Moreover one has n; > n;41 fori =1,..., p — 1, so that we obtain

14
Bje(@ ve(ty) = 8@ vy +0'wy) = D 27y =8, (@ vy +0'wp) =27y

i=1

Since 8, (@ - v? +o'wj) = 2=e+Dy and iy < n — 7, one finds 8jy(@ - vwe(ty) >
(1—-27%8,(@-v)+0'w;). In the same way one has § ;, (@ - v¢(t,)) < (1+27%)8,(@-
% +0'w;), so that (5.10) follows. O

Remark 5.5. Given a renormalised tree 6, with 7 (0) # 0, if a line £ € L(0) has scale
ne then Wy, (§;,(w - v¢)(t,)) # 0, and hence, by Lemma 5.4, one has 2-(+2)y, <
8j,(@ - vp) < 272y Therefore, Lemma 4.1 still holds for the renormalised trees
without any changes in the proof (see also Remark 4.2).

Remark 5.6. Another important consequence of Lemma 5.4 (and of Inequality (3.8) in
Remark 3.11) is that the number of scale labels which can be associated with each line
of a renormalised tree is still at most 2.

6. Symmetries and Identities

Now we shall prove some symmetry properties on the localized value of the self-energy
clusters.

Lemma6.1. If T € (’Sl; o j.0 (u, n) is such that T does not contain any end node v with

F, = c;" then there exists T' € Q_‘ik (u, n) such that —2.% V(T) = £ V' (T', u).

J,0,],0
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Fig. 16. The sets F1(T) = {T1, T} and F»(T) = {73} corresponding to the self-energy cluster 7" in Fig. 11

Proof. If T € Glj‘.’g jgg(u, n) one has |E;7(T)| = |E;U(T)|+1 (see Remark 3.24), so that

if|EJT“(7")| = 0, then also |E7(T)| = 1. This means that j, # j forallv € E(T)\{vo},
if E;’ (T) = {vp}. Consider the self-energy cluster T’ € ﬁlj S UND) obtained from 67
by replacing the line exiting vy with an entering line carrying a momentum v such that
®-v =u and nyp = nr; see Fig. 15. With the exception of vy, the nodes of 67 have the
same node factors as T’; in particular they have the same combinatorial factors. If we
compute the propagators G¢ of £ € L(T"), by setting u = owj, then they are the same
as the corresponding propagators of 07. Finally, as n7 = np, one has Z ¥ (T) = 0
if and only if also . ¥ (T’, u) = 0. Thus, by recalling also Remark 3.25, one finds
2ZLYV(T)=<%Y(T',u). O

k

ForT € ej,a,j,a
&k . . . . <
T'eR J.0,j,0 (1, n) obtained from 67 by replacing aline exiting anend node v € E;’ 1)
with an entering line carrying a momentum v such thatw-v = u and withny = nr. Call

also F»(T) the set of all inequivalent self-energy clusters T’ € 9‘%’;0 j—c (u’, n), with

u' = u — 20w, obtained from 07 by replacing a line exiting an end node v € Ej_" 0r)

(u, n) letus call F1(T) the set of all inequivalent self-energy clusters

(if any) with an entering line carrying a momentum v’ such that @ - v/ = u’ and with
np = nr; see Fig. 16.

Lemma 6.2. Forall T € ¢

7 Gja(u, n) one has

298V (T) +cF Z LV u) | =c¢;° Z LY ),
T eF i (T) T eF>(T)

where u' = u — 20w; and the right hand side is meant as zero if F»(T) = §.

Proof. The case k(T) > Ko2"7/7 is trivial so that we consider only the case k(T) <

K2"7/T. By construction any T € (’SIJ‘. o) (u, n) is such that T contains at least an end
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node v such that F, = c , hence |E"(T)| > 1. By Lemma 6.1 either |E (T > 1
or there exists T/ € R (u,n) such that 2.2 ¥ (T) + £ V¥ (T’, u) = 0. Hence the

Jso, j a
assertion is proved if £ ; (T) =

So, let us consider the case |E;"(T)| > 1. First of all note that there is a 1-to-1
correspondence between the lines of 7 and the lines and external lines, respectively,
of both T € Fi(T) and T’ € F,(T); the same holds for the internal nodes. Moreover
the propagators both of any T’ € F(T) and of any 7’ € fz(T) are equal to the corre-
sponding propagators of 7' when setting u = ocw; and u’ = —ow;, respectively. Also
the node factors of the internal nodes of all self-energy clusters T’ € F (T) U Fo(T)
are the same as those of T. For T’ € F;(T) one has |E+(T ) = |E; (T")| for all
i =1,...,d,whereas for T” € F»(T) one has |Ei+(T”)| =|E; (T")| foralli # J and
|E7(T”)| = |E]._"(T”)| +2; thus, one has

Oy __ 0 () __ —0 Oy
H Cjp | =€ H Ciw | =€ H j,

veE(T) veE(T") veE(T")

forall T/ € F1(T) and all T" € F»(T).
Therefore, if we write

—2e5.LV(T) =V (0r) = o/ (T) H . 6.1)

veE(T)

where o7 (T') depends only on 7', then one finds

> .f”f/(T’,u):;z%(T)CLq IT <) 2 rojos

T'eF(T) 7 \veE(T) veV(T)

with the same factor <7 (T) as in (6.1). Analogously one has

z f”f/(T/’u/)zgz{(T)a% H C(;: Z Ty, j,—o>

T'eF>(T) J veE(T) veV(T)

again with the same factor .7 (T') as in (6.1), so one can write

=25 V(T)+¢5 D LV (T u) —cj—f’z LY )
T'eFi(T) T'eF(T)

=A(T) _l+z (rv,j,o _rv,j,—o) s (6.2)
veV(T)

where

B(T) = o (T) H e

Ju
veE(T)
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Fig. 17. A self-energy cluster 7" and the corresponding sets G1(T) = {T, T1}, Go(T) = {T», T3}, and
G3(T) = {14, Ts}

On the other hand one has
> ruje =IES(D)],

veV(T)

so that the term in the last parentheses of (6.2) gives —1 + |E§’(T)| — |E;"(T)| = 0.
Therefore the assertion is proved. 0O
ForT € i)‘ilj o.j' U,(u, n) with j # j and ny > O forall £ € Pr, call G;(T) the set of
S k . . .
self-energy clusters 7’ € i)‘ijﬁa’j,’g,(u, n) obtained from 7 by exchanging the entering
line ¢/, with a line exiting an end node v € E?, (T) (if any). Call also G»(T') the set of
self-energy clusters 77 € R

J,0,J'—
replacing the momentum of ¢/, with a momentum v’ such that @ - v = u’, (2) changing

o', n), withu' = u—20w;, obtained from 7 by (1)

the sign label of an end node v € Ej_f’/(f") into o/, and (3) exchanging the lines ¢/ and
¢,. Finally call G3(T') the set of self-energy clusters 7’ € 9*

j,—O',j/,O'
from T by (1) replacing the entering line £/, with a line exiting a new end node vy with
oy, =0’ and v, = o'ejr, (2) replacing all the labels o, of the nodes v € No(T) U {vo}

,(u, n), obtained

with —o, and (3) replacing a line exiting an end node v € E}’,/(YV"), with the entering
line Z/T; see Fig. 17. Again we force nyr = ny forall T’ € G (T) U Go(T) U G3(T).

Lemma 6.3. For all T € Rk

j.o.j .o

J(u,n), with j # j' andny > 0 for all £ € Pr, one
has
c‘;,/ Z .,?“I/(T’,u)zc;‘7 Z LVT ,u),
T'eG(T) T'eGy(T)
—0 o’ / _ o .—o /
7 > LV u) =G > 2T .
T'eGi(T) T'eG3(T)
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Proof. Again we consider only the case k(T) < Ko2"1/T Forfixed T € D‘i’j o.j, ' o (U, 1),
with j # j’,let @ € X (n) be the tree obtained from T by replacing the entering

Jj.oej
line ¢/, with a line exiting a new end node vo with o,y = ¢’ and v,, = o’e. Note that

in particular one has |E” 0)| = |E*”(9V)| Any T’ € G{(T) can be obtained from 0 by

replacing a line exiting an end node v € E a'(9) with an entering line £/, with the same

T/ 9’
labels as £/, so that

S > LV ) =ES )|V ©).
T'eGi(T)

On the other hand, any T’ € G>(T) can be obtained from 6 by replacing a line exiting an

end node v € E (9) with an entering line £/, with labels v’ —20"e/, j’, —o’, hence

T

—o’ ’ =o'
7 DLV w) = |E;T 0) V),
T'€Ga(T)
so that the first equality is proved.
Now, let0’ € I’; —oe; (n) be the tree obtained from 6 by replacing all the labels o, of

the nodes v € Ny(0) with —o,. Any T’ € G3(T) can be obtained from 6’ by replacing a
line exiting an end node v € E a! (6") with an entering line ET,, carrying the same labels
as £7.. Hence, by Lemma 3. 14

S7C DT LY T ) = ¢ E )V (0) = c7|E;0/(é/)| AR
T'eGi(T)
=c7 c, Z L V(T u),
T'eGs(T)

which yields the second identity, and hence completes the proof. O

Lemma 6.4. Forallk € Zy, all j, j'=1,...,d, and all 5, ¢’ € {%}, one has

@) n(k) = n(k)(|cl |2, - |cd|2), ie., n(k) depends on ¢ only through the quantities
le1?, ... leal;
(ii) XMJ .7, o,(u n) = c; % M(k) (n), where M( ),(n) does not depend on the

indices o, 0’.

k)

Proof. One works on the single trees contributing to £ M jojhe

follows from Lemma 3.14 and the results above. 0O

,(u, n). Then the proof

Remark 6.5. Note that Lemma 6.4 could be reformulated as

k k
zM;;] ) =0d /cggijjo( ),

with M;k; o (n) defined after (3.13). We omit the proof of the identity, since it will not

be used.
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7. Cancellations and Bounds

We have seen in Sect. 4 that, as far as resonant lines are not considered, no problems
arise in obtaining ‘good bounds’, i.e., bounds on the tree values of order k proportional
to some constant to the power k (see Lemma 4.3). For the same bound to hold for all
tree values we need a gain factor proportional to 27"¢ for each resonant line £ on scale
ng > 1.

Let us consider a tree 8, and write its value as in (5.4). Let £ be a resonant line. Then
£ exits a self—energy cluster 75 and enters a self-energy cluster 77; see Fig. 9. By con-

struction 77 € fR". ki ,(w ve, ,ny)and T» € mhe (o - ve, , n2), for suitable
Jj1.o1.j] .0 2,02, /3,03

values of the labels, with the constramt Jj1= ]2 = jrand o1 = 02 = G@.
If Or, = Or, = £, we consider also all trees obtained from 6 by replacing 7} and

’ / k2
T with other clusters 7| € D‘i“ o1.J].0] (w - Vg’ ,np)and T, € ER/ 02.73,0} (w - "e’ ,n2),

respectively, with ﬁ’T{ = ﬁTz’ = f In this way
LV (T @ vy ) G%“](w ) LV (T2, @ vpy,)
is replaced with

LM, @ Ve, ) G @ ve) ZM )

J1,01,]¢,0¢ Je,oe, ] ‘7

(w-v[% ,n2). (7.1)
2
Then consider also all trees in which the factor (7.1) is replaced with

ZM*) ((u-vg/Tl,nl)G vy 2m?

J1:01,je,—0¢

((0 N vZ/Tz 5 n2)7 (72)

UZ] ;02

with v% such that @ - vy — oyw;, = @ - v’z +oywj,; see Fig. 18. Because of Lemmas 6.2
and 6.3 the sum of the two contributions (7.1) and (7.2) gives

M) (w-vz}l,nl)(G,[/Zz](w'vfz)+G,[/7](w'vé))gM(kZ) (@ vy, ),

J1,01,]¢,0¢ Je,0¢, ] ‘72

where

[nel [n¢] N o_
Gje (w-v/g)+Gje (0-v,) =

Wy, (8, (@ - vyp)) ( 1 N 1 )

(@-vg—opwj,) \@-ve+0owj, @V, — 0w,

_ 2\png(8j[(w vﬁ))
(@-ve+0owj) (@ Vv, —orwj,)’

(7.3)

and hence |G[ Z](a) ve)+ G["‘](w v))| < 2a) . This provides the gain factor O (27"¢)
we were looklng for, with respect to the 0r1g1r1a1 bound Cp2"¢ on the propagator Gy.
If O, = % then if k(T7) > Ko2"1/7 we can extract a factor kM) from ¥ (T}, @

vE/Tl) (C 1is the constant appearing in Lemma 4.3), and, after writing C k() = o2k

C_k(fl), use that C_k(TDI) < C‘KOZ"T1 " < const.27""1 in order to obtain a gain factor
027,

If k(7°"1) < Kp2'™ /T and ng > 0 for all £ € Pr, we obtain a gain factor propor-
tional to 27"¢ because of the first line of (5.2). Of course whenever one has such a case,
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<z A

V1101 Vi jo0p

2

k1

TIERST 1 5,0y (@ vem),
T emP2 s
2 g gl 7 7
§ V1101
k
T{Efﬂ_lll,al,_7['—01/(“""2,7’1,1)’
Téef)?k2 , (w-vh,na)
2

T] Kz e

Je—og.dbo

Fig. 18. Graphical representation of the cancellation mechanism discussed in the text: ";3 =y —200ej,. If
we sum the two contributions we obtain a gain factor O (27"¢)

then one has a derivative acting on ¥ (T, u) — see (5.2). Therefore one needs to control
derivatives like

WV (Tuwy= Y 0G| [] Gv 1 #|- (7.4)

tePr 'eL(T)\{¢) veN(T)
where
0V, (§(w - v, (8(w -
39,Gy = W, (8 (@ VKZ)) _ v ne (8 (@ Vg;) . (1.5)
(@-v)? — o7 (@ vp)? — 07 )?
Je Je
The derived propagator (7.5) can be easily bounded by
0.Gel < €127, (7.6)

for some positive constant Cj.

In principle, given a line ¢, one could have one derivative of G, for each self-energy
cluster containing £. This should be a problem, because in a tree of order k, a propagator
G could be derived up to O (k) times, and no bound proportional to some constant to
the power k can be expected to hold to order . In fact, it happens that no propagator has
to be derived more than once. This can be seen by reasoning as follows.

Let T be a self-energy cluster of depth D(T) = 1. If 07 = Z then a gain factor
O(27™r) is obtained. When writing 8, ¥ (T, u) according to (7.4) one obtains |Pr|
terms, one for each line £ € Pr. Then we can bound the derivative of G, according to
(7.6). By collecting together the gain factor and the bound (7.6) we obtain 22e "
We can interpret such a bound by saying that, at the cost of replacing the bound 2"¢ of

the propagator G, with its square 22", we have a gain factor 27" for the self-energy
cluster T.

Suppose that £ is contained inside other self-energy clusters besides 7', say T), C
Tp—1 C--- C Ty (hence T), is that with largest depth, and D(T),) = p +1). Then, when
taking the contribution to (7.4) with the derivative 9, acting on the propagator G,, we
consider together the labels 07, = % and 07, = £ foralli =1, ..., p (in other words
we do not distinguish between localised and regularised values for such self-energy



L. Corsi, G. Gentile, M. Procesi

clusters), because we do not want to produce further derivatives on the propagator Gy.
Of course we have obtained no gain factor corresponding to the entering lines of the
self-energy clusters T, ..., T), and all these lines can be resonant lines. So, eventually
we shall have to keep track of this.

Then we can iterate the procedure. If the self-energy cluster 7' does not contain any
line whose propagator is derived, we split its value into the sum of the localised value
plus the regularised value. On the contrary, if a line along the path Pr of T is derived
we do not separate the localised value of T from its regularised value. Note that, if
T is contained inside a regularised self-energy cluster, then both @ - vy and @ - v}, in
(7.1) and (7.2) must be replaced with @ - v¢(z,) and @ - vz(gz), respectively, but still
®-v(ty) —owwj, = - "/e (t,) +o¢wj,, so that the cancellation (7.3) still holds.

Let us call a ghost line a resonant line £ such that (1) £ is along the path Pr of a
regularised self-energy cluster 7' and either (2a) £ enters or exits a self-energy cluster
T’ C T containing a line whose propagator is derived or (2b) the propagator of £ is
derived. Then, eventually one obtains a gain 27"*¢ for all resonant lines ¢, except for the
ghost lines. In other words we can say that there is an overall factor proportional to

H 2 H e | (7.7)

LeLr(0) lteLg(9)

where Lg(0) is the set of ghost lines. Indeed, in case (2a) there is no gain corresponding
to the line ¢, so that we can insert a ‘good’ factor 27"*¢ provided we allow also a com-
pensating ‘bad’ factor 2"¢. In case (2b) one can reason as follows. Call (with some abuse
of notation) 77 and 7> the self-energy clusters which £ enters and exits, respectively. If
Or, = Or, = £, we consider

LV (T vy, ) Gl @ v0(1)) LV (T 0 vy,

and, by summing over all possible self-energy clusters as done in (7.1), we obtain

(k1) [n e] (kz) .
ZMJ.I,GI’J.(’U[(&) Ve/ ,n1) Oy G (@-ve(ty) LM P (@ - vg/ n2);
then we sum this contribution with
(k1) ne] (k2)
fM]l o1t 7(7[((1) v[r ,n1) Oy G (@ - V(1)) XMM " Uz(w - vg/Tz,ng),

where vjz = vy — 20yej,; again we can use Lemmas 6.2 and 6.3 to obtain
.,?M(k” @-vy . n) (0.6 Y@ - ve(t)) +3,G - v, (t,))
J1,01,je,0¢ e 0 U= e e U je (A

(k2)
xLM -V ,Nn2),
jeoe o (@ Ve, 12)

where
2aulpng(8(w ' VE(LZ)))
(@ - ve(ty) +opwj) (@ - vy (1,) — opw;,)
 A@-ve(1y) —opwj)Wn, (8(@ - (1))
(@-ve(1y) +0opwj)*(@-v)(1,) —opw;j)?’

G} @ ve(1)) + 0,6 @ v (1) =
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so that we have not only the gain factor 27"¢ due to the cancellation, but also a factor
2" because of the term 9, W, (§(w - v¢)).

A trivial but important remark is that all the ghost lines contained inside the same
self-energy cluster have different scales: in particular there is at most one ghost line on
a given scale n. Therefore we can rely upon Lemma 4.4 and Lemma 5.4, to ensure that
for each such line there is also at least one non-resonant line on scale > n — 3 (inside
the same self-energy cluster). Therefore we can bound the second product in (7.7) as

H ne 510_01211“7@.—3(9)7

teLg(0) n=1

which in turn is bounded as a constant to the power k = k(6), as argued in the proof of
Lemma4.3.

Finally if k(T}) < K¢2"" /T and T contains at least one line £ € Pr, withngy = —1,
in general there are p > 1 self-energy clusters T[’, C T[;_l C --- C T{ = T such
that £ € Py fori = 1,..., p, and T;/v is the one with largest depth containing £. For

i =1,..., pcall ¢ the exiting line of the self-energy cluster 7/ and 6; = 6;,. Denote
also, fori =1,...,p —1,by I' = I'y,,, (6;) (recall Notation 3.29). By Lemma 3.30
one has [vy, —vy,,,| < E2k(I';) fori = 1,..., p— 1. Moreover one has |y, —ogej,| <
Ez(k(f‘l) +.-+ k(f‘p_l)). On the other hand one has

: —np +2
mS8ji((x)~VZ,-)+8ji+l(w.in+l)52 ™y
i i+l
y —nT/
ve —orel|F §jj(@-vg) <2 Ty,
6 — 0eej,

so that one can write

p
kD4 (Fp1)) o 3D +tk (o) 7] HZ—"T{’ (7.8)

i=2

which assures the gain factors for all self-energy clusters 77, ..., Tl/,.
To conclude the analysis, if 07, = £ but 07, = %, one can reason in the same way
by noting that |ng/T —ngl < 1.
2

Lemma 7.1. Set I'(¢) = max{|c1|, ..., |[cql, 1}. There exists a positive constant C such
thatfork € N, j € {1,....d}yand v € Z9 one has | > gzt 7 (0)| < C*T3*(c).
IV

Proof. Each time one has a resonant line £, when summing together the values of all
self-energy clusters, a gain Bj27"¢ is obtained (either by the cancellation mechanism
described at the beginning of this section or as an effect of the regularisation operator
Z). The number of trees of order k is bounded by Bé‘ for some constant B»; see Remark
3.12. The derived propagators can be bounded by (7.6). By taking into account also the
bound of Lemma 4.3, setting B3 = Co®, and bounding by Bi‘ , with

o
By = exp (3c log2 Z 2_"/Tn) ,

n=0
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the product of the propagators (both derived and non-derived) of the non-resonant lines
times the derived propagators of the resonant lines, we obtain the assertion with C =
B1B;B3Bs. O

Lemma 7.2. The function (1.7), with x j y as in (3.10), and the counterterms n; defined
in (3.11) are analytic in € and ¢, for |€|T3(¢) < no with no small enough and T'(¢) =
max{|c1|, ..., cql, 1}. Therefore the solution x(t,e,c) is analytic in t,e,c for
le|T3 (e)e3l@tmil < 0 with no small enough.

Proof. Just collect together all the results above, in order to obtain the convergence

of the series for 7o small enough and |¢|T¢ (¢) < 1o, for some constant £. Moreover
(k)
X

= 0 for |v| > &k, for the same constant £. Lemma 3.10 gives § = 3. O

A. Momentum-Depending Perturbation

Here we discuss the Hamiltonian case in which the perturbation depends also on the
coordinates yi, ..., y4, asin (1.13). As we shall see, differently from the y-independent
case, here the Hamiltonian structure of the system is fundamental.

It is more convenient to work in complex variables z, w = z*, with z; = (y; +
iw;jx;j)/\/2w;, where the Hamilton equations are of the form

—iZj = wjzj +&dy; F(z, w, &) +n;z;, AD)
iy :a)jwj+882jF(z, w,e)+njw;, ’

with

o
s shs s
Fowe)=> e D> ag oo o7 eziwwl (A

p=0 ST reennST L8] senSy 20
+ i -
+s| +eots, =p+3

STHts]
Note that, since the Hamiltonian (1.11) is real, one has
agrg- =a} o, ST =(s;.....57) € Z{. (A.3)
Let us write

[Tz, w, &) =edy, Fz,w,e), fi(z w e) =ed; F(z,w,e)

so that

0
o _ p o st sqo 8y Sq +
[fzwe) =) ¢ [l czdw! cowg's o ,
p=l s*s"ezd
ST s s sy =p]

with f;sJ,,s_ = (s; + Dag+ s—4¢; and st = (s;.r + Ddg+ye; -, and hence
— + * . + o= d
Fros = (fj’s,f) . j=1,....d, s*s ez (A.4a)
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(/2+ )fj1S++e (S +1)f2s+s +el’ j]5j2=1""7d’ s+7s_€Zd5
(A.4b)

6o+ DS gosmre, = 65 4 DI f o gmpe, o 2= 1d, ssT €2,
(A.4c)

L+ DS grve, - = O+ D e, 0 Jo=1....d s%s" € z.
(A.44d)

Expanding the solution (z(¢), w(¢)) in Fourier series with frequency vector @, (A.1)
gives

(@ v—w)zjy=nzjv+ f],z we), (AS)
(- v—wpw;y=nwjy+ [,z w,e). ’
We write the unperturbed solutions as
0 i 0 = i )
zﬁ.)(t)zc}'e“””, w;.)(t)zcje lw;t j=1,....d,
with ¢j = c;f € Cand cj_ = c}f. As in Sect. 1.2 we can split (A.5) into
fle,@w &) +njzje; =0,  j=1,....d, (A.6a)
fjf_ej(z,w,e)+nj wj—e; =0, j=1,...,d, (A.6b)
[(a)-v)—a)j]zj,,,:f;v(z,w,s)+njzj,,,, j=1,....d, v#ej, (Abc)
[—(a)-v)—a)j]wj,,,:f;v(z,w,s)+r/jwj’v, j=1...,d, v#—ej,
(A.6d)

so that first of all one has to show that the same choice of 7; makes both (A.6a) and
(A.6b) hold simultaneously, and that such 7; is real.

We consider a tree expansion very close to the one performed in Sect. 3: we simply
drop (3) in Constraint 3.4. We denote by z’;,v.a the set of inequivalent trees of order k,
tree component j, tree momentum v and free sign o that is, the sign label of the root
lineiso. y

We introduce 6 and 6 as in Notation 3.5 and 3.27 respectively, and we define the
value of a tree as follows.

The node factors are defined as in (3.2) for the end nodes, while for the internal nodes
v € V(0) we define

s:’l!...s:,d!sv_,l!...s;d!fﬂm - ——
sp! JusSTs8
F, = (A7)
1
. ky, =0
oy’ v
2¢,
The propagators are defined as G¢ = 1 if v, = o¢e}, and
\Ij — .
=G0 v, G = =D, (A8)
Je J U — ;)

otherwise, and we define 7' (0) as in (3.9).
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Finally we set z je; = w* = ¢}, and formally define

j.—ej
o0
k k
Zjy = ZSkZE,i, Z(/g, = Z 7(9), v #ej,
k=1 96‘3:’;.",‘+
00 (A9)
k k
wj,VZZSkw;-J),, w;’l),z Z v(9), v # —ej,
k=1 feTk
IV, —
and
- 1
k k
o= 0. ¥ = = > 7. (A.10)
k=1 / HETI;.Jej,J

Note that Remarks 3.9, 3.13 and 3.17 still hold.

Lemma A.1. With the notations introduced above, one has njf + = nj,— and zjf y =
Wj _y. ’
Ji—v

Proof. By definition we only have to prove that for any 6 € T’J‘ y.4+ there exists 0 €
T’; _p,_ such that VY (0)* = ¥ (0'). The proof is by induction on the order of the tree.

Given 0 € 3’;)‘,, ,» let us consider the tree 6’ obtained from 6 by replacing the labels o,
of all the nodes v € Ny(0) with —o, and the labels o, of all the lines £ € L(0) with —ay.
Call ¢1, ..., £, the lines on scale —1 (if any) closest to the root of 6, and denote by v;
the node ¢; enters and by 6; the tree with root line ¢;. Each tree 6; is then replaced with
a tree 6 such that #/(6;)* = 7#/(6) by the inductive hypothesis. Moreover, as for any
internal line in # the momentum becomes —v,, the propagators do not change. Finally,
forany v € V () the node factor is changed into

P
Sv,l' Sv,d'sv,l' Sv,d' —0¢y

. — ot kU Z 15
Sp! JvsSv »8y
Fl = (A1)
1 k, = 0.

Ep)
2¢7%
c]v

Hence by (A.4a) one has 7/ (0)* = ¥ (0)). O
Lemma A.2. With the notations introduced above, one has 1 + € R.

Proof. We only have to prove that for any 6 € S’; - there exists 6" € T’;’ ejt such that

VO =c; VO,

Let vg € E}“(é) (existing by Remark 3.9) and let us consider the tree ” obtained from
0 by (1) exchanging the root line £y with £,,, (2) replacing all the labels o, of all the
nodes v € Ny(0)\{vp} with —o,, and (3) replacing all the labels o, of all the internal
lines with —oy, except for those in P (€, £9) which remain the same. The propagators
do not change; this is trivial for the lines outside P (£,,, £o), while for £ € P(£,,, £o) one
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can reason as follows. The line ¢ divides E (é)\{vo} into two disjoint sets of end nodes
E(0, p) and E(9, s) such thatif £ = £,, one has E(0, p) = {v € E(0)\{vo} : v < w}
and E(9,5) = (E@)\{voD\E(©®, p). If

D Y T U S

veE(é,p) veE(é,s)

one has v(”) + »®) = 0. When considering ¢ as a line in 6 one has v, = v(?) +¢; while
in0” one has vy = —v® + e ;. Hence, as we have not changed the sign label oy, also G
does not change. The node factors of the internal nodes are changed into their complex
conjugates; this can be obtained as in Lemma A.1 for the internal nodes w such that
Ly ¢ P(Ly,, £o) while for the other nodes one can reason as follows.

Firstof allif vis suchthat €, € P(£y,, £0)U{ly,}. thereisaline £}, € P(€y,, £o)U{Lo}
entering v. We shall denote j,, = ji, 00, = 0, j[;) = jo, and oy = o’. Moreover we

call s7 " the number of lines outside Py, €o) U {£o} with component label i and sign
label o” entering v. Let us consider first the case 0 = ¢’ = +. When considering v as
node of 6 one has

gt g T (st *
P syleeesylsyteeesy .(sj2+1) f+
v o sv! -jl,s*+e_,-2,s*

Floogtle T g T I (s
spleesylsyteeesy, .(sj2 +1)

Sp! J1.87.sT+e "
When considering v as node of " one has s} = s~ +e;, and s, = s, so that

gt “I(sT
R syleeesylsteeesy .(s]1 +1) .
- J2.8T+ej st

v

Sy!

and hence by (A.4b) F* = F/. Reasoning analogously one obtains F¥ = F” also in
Yy v v g g y v v

the cases 0 = 0’ = — and 0 # o/, using again (A.4b) when 0 = ¢’ = —, and (A.4c)
and (A.4d) foro = —, 0’ = + and 0 = +, 0’ = — respectively. Hence the assertion is
proved. O

We define the self-energy clusters as in Sect. 3.6, but replacing the constraint (3)
with (3') one has |v,, — "K’T| <2and |o¢; @ vy, — ijTl = |0(/T -V — wjf’r |. We

introduce 7" and 7" as in Notation 3.23 and 3.27 respectively, and we can define 7' (T')
as in (3.12) and the localisation and the regularisation operators as in Sect. 5.

Note that the main difference with the y-independent case is in the role of the sign
label oy. In fact, here the sign label of a line does not depend on its momentum and
component labels, and the small divisor is given by §; 5 (@ - v) = [ow - v — w;].

Hence the dimensional bounds of Sect. 4 and the symmetries discussed in Sect. 6
and summarised in Lemma 6.1 can be proved word by word as in the y-independent
case, except for the second equality in Lemma 6.3 where one has to take into account
a change of signs. More precisely for 7' € ER o.j'o ,(u, n), with j # j and ny > 0 for
all £ € Pr, we define G;(T) as in Sect. 6 and 93(T) as in Sect. 6 but replacing also the
sign labels oy of the lines £ € L(T) with —oy.
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Lemma A.3. Forall T € 9‘{’5(” o/, n), with j # j" and ng > 0 for all £ € Pr, one
has
D LVT =5 D LV ), (A.12)
T'eG(T) T'eG3(T)
Proof. We consider only the case k(T) < K¢2"1/T Forfixed T € ERJ o.j' 0" (u, n), with
j#j leto e gk (n) be the tree obtained from T by replacing the entering line

j.oej.o
7. with a line exiting a new end node vy with oy = o’ and v, = o”’¢ 7. As in the proof
of Lemma 6.3 one has

¢S D LV ) = EL ) V).
T'eG(T)
Now, let 0’ € SIJ‘ — (n) be the tree obtained from 6 by replacing all the labels o, of
the nodes v € No(0) W1th —oy, and the labels oy of all the lines £ € L(0) with —ay. Any
" € G3(T) can be obtained from 0’ by replacing a line exiting an end node v € E ‘/.’, (9 )

w1th entering line £/, carrying the same labels as £7. Hence, by Lemma A.1,

cl—"c;?,' > LT )= c;"|E;’,’(é)| V() = c;"|E;’/(é’)| VACLS
T'eGy(T)

= c;"c;"’ PINE L AN

T'eG3(T)

On the other hand, exactly as in Lemma A.2 one can prove that for any 7/ € G3(T)
there exists 7" € G3(T) such that

c;” (L V(T ,u)* = c;’f VT, u),
and hence the assertion follows. 0O

The cancellation mechanism and the bounds proved in Sect. 7 follow by the same
reasoning (in fact it is even simpler); see the next appendix for details.

B. Matrix Representation of the Cancellations

As we have discussed in Sect. 5 the only obstacle to convergence of the formal power
series of the solution is given by the accumulation of resonant lines; see Fig. 14.

The cancellation mechanism described in Sect. 7 can be expressed in matrix notation.
This is particularly helpful in the y-dependent case. For this reason, and for the fact that
the formalism introduced in Appendix A includes the y-independent case, we prefer to
work here with the variables (z, w).

We first develop a convenient notation. Given v such thato (v, 1) = +and 8 +(w-v) <
y let us group together, in an ordered set S(v), all the v’ such that v’ = v/(j, o) :=
v—e +oej,0 = *xland j = 1,...,d, see Remark 3.19. By definition one has
d+(@-v) =6js(w-v '(j,o)) forall j =1, ,d and 0 = %. Then we construct

a2d x 2d localised self-energy matrix £ M (k) (co v, n) with entries £ M ® Hw -

J.0.j'0

v'(j', '), n). We also define the 2d x 2d diagonal propagator matrix 4"!(w - v) with
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entrlesg " (@ V) =38; 185, (,/G y (a) v/'(j,0)), with G ”](u) defined according to
(A.8), and Sa b is the Kronecker delta

As in Sect. 7 let us consider a chain of two self-energy clusters; see Fig. 9. By
definition its value is

LV (T, 0-v) G w ) LV (T, 0 v2),

with v = vy, and vy, = Veg, -

Notice that, if one sets also for the sake of simplicity, o1 = oy, Jj1= ng, ,02 = Oty s

1 1

and j» = jer,, by the constraint (3) in the definition of self-energy clusters given in
Appendix A, one has vi — v, = o01ej, —ogej, and vy — vy = ogej, — 02€,; moreover
v1, v, v2 all belong to a single set S(v) for some v.

As done in Sect. 7 let us sum together the values of all the possible self-energy clus-
ters T} and 7> with fixed labels associated with the external lines, and of fixed orders ki
and k», respectively. We obtain

k . k .
M™) (@ (o, o), n) G (@) 2MY) (@ v (j2, 02), npy).

J1.01, je.0¢ Je,oe, je.oe Je,0¢,J2,02

If we also sum over all possible values of the labels j,, o, we get

d
(k1) gl (k) e
X X LU @Y eI o @ DLW, ¥ o))
o= jj=

=[2M® @ v )G v LMD @ vnry)]
J1,01,J2,02

(i.e. the entry ji, o1, j2, 02 of the matrix in square brackets).

By the definition (A.8) of the propagators and by the symmetries of Lemma 6.1,
G (@ - v) and LM (@ - v, n) have the form

10
(1%) o - o
¥, (lw-v—wi]) 0 ' :

Gl (g . p) = 1@V 71D R : . (B.)
Q)'V—Q)l E ." ... 0

and

* * %k
& cicl ccg X c*¥ 1¢d clcd
Mf,fm)( . M)
CICl C1C ci1Cq L1Ld

. c*cir ctc, .
ZMP(w-v,n) = : M@,(n)( U i) : ,

* %k * * ok
M(k)( ) cier ¢l e ) cica e
cqcy cqcy d.d CdcCd €dc)
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respectively. A direct computation gives

I:gM(kl)(w -V, nTl)g["‘](w . V) XM(kz)(w -V, nTz):I

J1,01,j2,02

q‘ng("‘) V—Cl)1|) —01 0'2 l+(71
S T ev—w ]Z:,MJIJ(”Tl)Muz(”TzHCJ 2D

(B.2)

for all choices of the scales n¢, nr,, nt, and of the orders ki, k».

This proves the necessary cancellation. Note that this is an exact cancellation in terms
of the variables (z, w): all chains of localised self-energy clusters of length p > 2 can
be ignored as their values sum up to zero. In the y-independent case, and in terms of the
variables x, the cancellation is only partial, and one only finds .ZM %) Gl p*2) =
0((2™™), as discussed in Sect. 7.

C. Resummation of the Perturbation Series

The fact that the series obtained by systematically eliminating the self-energy clusters
converges, as seen in Sect. 4, suggests that one may follow another approach, alternative
to what we have described so far, and leading to the same result. Indeed, one can consider
a resummed expansion, where one really gets rid of the self-energy clusters at the price
of changing the propagators into new dressed propagators — again terminology is bor-
rowed from quantum field theory. This is a standard procedure, already exploited in the
case of KAM tori [10], lower-dimensional tori [10, 12], skew-product systems [11], etc.
The convergence of the perturbation series reflects the fact that the dressed propagators
can be bounded proportionally to (a power of) the original ones for all values of the
perturbation parameter €. In our case, the latter property can be seen as a consequence
of the cancellation mechanism just described. In a few words — and oversimplifying the
strategy — the dressed propagators are obtained starting from a tree expansion where
no self-energy clusters are allowed, and then ‘inserting arbitrary chains of self-energy
clusters’: this means that each propagator ¥l = @1"l(g . v) is replaced by a dressed
propagator

rin = glnl gl ypeglnl 4 gl gl ygind oo (C.1)

where M = M(w - v) denotes the insertion of all possible self-energy clusters compati-
ble with the labels of the propagators of the external lines (M is the matrix with entries
M jio(@-v'(j’, ")) formally defined in Remark 3.26). Then, formally, one can sum
together all possible contributions in (C.1), so as to obtain

—1 ~1
ﬂ“:@“@—M%W):=@4—B), A=4" B.— M. (C2)
For sake of simplicity, let us also identify the self-energy values with their localised
parts, so as to replace in (C.1), and hence in (C.2), M with Z M, if .Z is the localisation

operator. Then, in the notations we are using, the cancellation (B.2) reads BAB = 0,
which implies

"l = A+ ABA.
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Therefore one finds [T < ||A|l + |A|I2|B]l = O(2%"). So the values of the trees
appearing in the resummed expansion can be bounded as done in Sect. 4, with the only
difference that now, instead of the propagators G, bounded proportionally to 2"*¢, one
has the dressed propagators I'¢] bounded proportionally to 2%"¢.

Of course, the argument above should be made more precise. First of all one should
have to take into account also the regularised values of the self-energy clusters. More-
over, the dressed propagators should be defined recursively, by starting from the lower
scales: indeed, the dressed propagator of a line on scale n is defined in terms of the values
of the self-energy clusters on scales < 7, as in (C.2), and the latter in turn are defined in
terms of (dressed) propagators on scales < n, according to (3.13). As a consequence, the
cancellation mechanism becomes more involved because the propagators are no longer
of the form (B.1); in particular the symmetry properties of the self-energy values should
be proved inductively on the scale label. In conclusion, really proceeding by following
the strategy outlined above requires some work (essentially the same amount as per-
formed in this paper). We do not push forward the analysis, which in principle could be
worked out by reasoning as done in the papers quoted above.
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