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Abstract: We consider the nonlinear string equation with Dirichlet boundary conditions
U —Uxy = @), with o(u) = dud + 0(u5) odd and analytic, ® # 0, and we construct
small amplitude periodic solutions with frequency w for a large Lebesgue measure set of
w close to 1. This extends previous results where only a zero-measure set of frequencies
could be treated (the ones for which no small divisors appear). The proof is based on
combining the Lyapunov-Schmidt decomposition, which leads to two separate sets of
equations dealing with the resonant and non-resonant Fourier components, respectively
the Q and the P equations, with resummation techniques of divergent powers series,
allowing us to control the small divisors problem. The main difficulty with respect to
the nonlinear wave equations u;; — uyx, + Mu = ¢(u), M # 0, is that not only the P
equation but also the Q equation is infinite-dimensional.

1. Introduction

We consider the nonlinear wave equation in d = 1 given by

Uy — Uyy = @(u),
{ w(0, 1) = u(r, 1) = 0, (1.1
where Dirichlet boundary conditions allow us to use as a basis in L2([0, m]) the set of
functions {sin mx, m € N}, and ¢ () is any odd analytic function ¢ (1) = dud+0w’)
with ® £ 0. We shall consider the problem of existence of periodic solutions for (1.1),
which represents a completely resonant case for the nonlinear wave equation as in the
absence of nonlinearities all the frequencies are resonant.

In the finite dimensional case the problem has its analogue in the study of periodic
orbits close to elliptic equilibrium points: results of existence have been obtained in such
a case by Lyapunov [31] in the non-resonant case, by Birkhoff and Lewis [6] in the case
of resonances of order greater than four, and by Weinstein [37] in the case of any kind
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of resonances. Systems with infinitely many degrees of freedom (as the nonlinear wave
equation, the nonlinear Schrodinger equation and other PDE systems) have been studied
much more recently; the problem is much more difficult because of the presence of a
small divisors problem, which is absent in the finite dimensional case. For the nonlinear
wave equations u;; — iy, + Mu = ¢(u), with mass M strictly positive, existence of peri-
odic solutions has been proved by Craig and Wayne [14], by Poschel [33] (by adapting
the analogous result found by Kuksin and Poschel [29] for the nonlinear Schrodinger
equation) and by Bourgain [8] (see also the review [13]). In order to solve the small divi-
sors problem one has to require that the amplitude and frequency of the solution must
belong to a Cantor set, and the main difficulty is to prove that such a set can be chosen
with non-zero Lebesgue measure. We recall that for such systems also quasi-periodic
solutions have been proved to exist in [29, 33, 9] (in many other papers the case in which
the coefficient M of the linear term is replaced by a function depending on parameters
is considered; see for instance [36, 7] and the reviews [27, 28]).

In all the quoted papers only non-resonant cases are considered. Some cases with
some low-order resonances between the frequencies have been studied by Craig and
Wayne [15]. The completely resonant case (1.1) has been originally studied with varia-
tional methods starting from Rabinowitz [34, 35, 12, 11, 17], where periodic solutions
with a period which is a rational multiple of = have been obtained; such solutions corre-
spond to a zero-measure set of values of the amplitudes. The case of irrational periods,
which in principle could provide a large measure of values, has been mostly studied only
under strong Diophantine conditions (as the ones introduced in [2]) which essentially
remove the small divisors problem, leaving in fact again a zero-measure set of values
[30, 3, 4]. It is however conjectured that also for M = 0 periodic solutions of (1.1)
should exist for a large measure set of values of the amplitudes, see for instance [28],
and indeed we prove in this paper that this is actually the case: the unperturbed periodic
solutions with periods 7; = 27 /j can be continued into periodic solutions with periods
T;,j = 2m/j~/1 — €, where ¢ is a small parameter of the order of the squared amplitude
of the periodic solution.

In [10] existence of periodic solutions is proved for the equation u;; — uy, = ud +
F(x, u), with periodic boundary conditions, and with F(x, #) a polynomial in u with
coefficients which are trigonometric polynomials in x. Such a problem becomes triv-
ial when F does not depend explicitly on x (in [10] Wayne is credited with such an
observation), for instance if F(x, #) = 0. On the other hand, when a function F(x, u)
depending on x is considered, the perturbation of the exactly solvable problem appears
to order higher than 1 (in ¢€), and this produces a small divisor problem which is solved
by imposing a Diophantine condition with an e-dependent constant (see (5.35) in [10]).

On the contrary in the case of Dirichlet boundary conditions to find a periodic solu-
tion just for the cubic equation, u;; — Uy, = u3, is non-trivial, and, as will be apparent
later on, it is essentially the core of the problem. It already requires the solution of a
small divisor problem: one considers the term u> as a perturbation and the problem is
complicated by the fact that u;; — u,, can be of the same order of u3;in particular we
must impose a Diophantine condition with an e-independent constant, and this requires
careful control of the small divisors.

Of course the techniques used in our and Bourgain’s papers are quite different. Bour-
gain uses the Craig-Wayne approach based on the method of Frohlich and Spencer [18],
while we rely on the Renormalization Group approach proposed in [23], which consists
of a Lyapunov-Schmidt decomposition followed by a tree expansion of the solution (with
a graphic formalism originally introduced by Gallavotti [19], inspired by Eliasson’s work
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[16], for investigating the persistence of maximal KAM tori), which allows us to control
the small divisors problem. As in [3] and [5] we also consider the problem of finding
how many solutions can be obtained with a given period, and we study their minimal
period. As a further minor difference between the present paper and [10], we mention
that our solutions are analytic in space and time, while the ones found by Bourgain are
Cc™.

If ¢ = 0 every real solution of (1.1) can be written as

o0
u(x.t) =Y Uysinnx cos(@yt + 6,). (1.2)

n=1

where w, =n and U,, € Rforalln € N.
Fore > Oweset ® = o F, with o = sgn® and F > 0, and rescale u — /¢/Fu in
(1.1), thus obtaining

Uy — Uy =O’8M3+0(82), (1.3)
u,t) =u(r,t) =0,
where O (g?) denotes an analytic function of u and & of order at least 2 in &, and we
define w, = +/1 — Ae, with A € R, so that w, = 1 for e = 0.

As the nonlinearity ¢ is odd the solution of (1.3) can be extended in the x variable to
an odd 2 -periodic function (even in the variable 7). We shall consider ¢ small and we
shall show that there exists a solution of (1.3), which is 277 /w¢-periodic in ¢ and e-close
to the function

ug(x, wet) = ag(wet + x) — ap(wet — x), (1.4)

provided that ¢ is in an appropriate Cantor set and ag(£) is the odd 27 -periodic solution
of the integro-differential equation

oAdy = —3 <a(2)>a0 - ag, (1.5)

where the dot denotes the derivative with respect to £, and, given any periodic function
F (&) with period T, we denote by

1 T
(h) = [ are (16)
0
its average. Then a 27 /w,-periodic solution of (1.1) is simply obtained by scaling back

the solution of (1.3).
Equation (1.5) has odd 2m-periodic solutions, provided that one sets oA > 0; we
shall choose oA = 1 in the following. An explicit computation gives [3]

ao(§) = Vm sn(Qmé, m) (1.7)

for m a suitable negative constant (m &~ —0.2554), with Qi = 2K(m)/m and Vi, =
v —2mQy, where sn(Qm &, m) is the sine-amplitude function and K (m) is the elliptic
integral of the first kind, with modulus 1/m [25]; see Appendix A1 for further details.
Call 2« the width of the analyticity strip of the function a¢ (&) and o the maximum value
it can assume in such a strip; then one has

|ao,,,| < qe2kinl, (1.8)
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Our result (including also the cases of frequencies which are multiples of w;) can be
more precisely stated as follows.

Theorem. Consider Eq. (1.1), where ¢(u) = oud + O () is an odd analytic func-
tion, with F = |®| # 0. Define ug(x, t) = ao(t + x) — ao(t — x), with ag(&) the odd
27 -periodic solution of (1.5). There is a positive constant gy and for all j € N a set
&; €10, e0/j>] satisfying

meas(E; N[0, e])
m ——— =

lim . 1, (1.9)
such that for all & € £;, by setting w; = /1 — & and
Ifenlr= > fame "D, (1.10)
(rL,m)EZ2

for analytic 2m-periodic functions, there exist 21 [jw,-periodic solutions u. j(x,t) of
(1.1), analytic in (¢, x), with

for some constants C > 0 and 0 < k' < k.

e (5. 1) = j /e Fuo(ix, joen)| | = C jeve, (1.11)
K/

Note that such a result provides a solution of the open problem 7.4 in [28], as far as
periodic solutions are concerned.

As we shall see for ¢(u) = Fu3 for all j € N one can take the set £ = [0, g9],
independently of j, so that for fixed ¢ € £ no restriction on j has to be imposed.

We look for a solution of (1.3) of the form

M('x7 t) - Z einjwt—‘rijmxun,m = v(-xv t) + w(-xv t)a

(n,m)eZ2
v(x,t) =a) —a(g), E=wt+x, & =wt—nx,
a) =Y e"ay, (1.12)
nez
w(x, 1) = Z einjthrijman s
(n,m)eZ2
[n]|#|m|

with w = w,, such that one has w(x, t) = 0 and a(§) = ag(§) for ¢ = 0. Of course by
the symmetry of (1.1), hence of (1.4), we can look for solutions (if any) which verify

Upm = —Un,—m = U_p,m (1.13)

foralln, m € 7Z.
Inserting (1.12) into (1.3) gives two sets of equations, called the Q and P equations
[14], which are given, respectively, by

2 —
0 :I’l ap = [p(v + w)]n,n ’ (1.14)

_nzan = [p( + w)]n,—n ’

P (—otm?)wam =elp@+ ), i £l
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where we denote by [F'], ,, the Fourier component of the function F(x, ¢) with labels
(n, m), so that

Fx.y= Y "™ [Fl, . (1.15)

(n,m)EZ2

In the same way we shall call [ F], the Fourier component of the function F(§) with
label n; in particular one has [F]o = (F). Note also that the two equations Q are in
fact the same, by the symmetry property [¢p(v + w)], ,, = — [¢(v +w)], _,,, which
follows from (1.13).

We start by considering the case ¢(u) = u° and j = 1, for simplicity. We shall
discuss at the end how the other cases can be dealt with, see Sect. 8.

2. Lindstedt Series Expansion

One could try to write a power series expansion in ¢ for u(x, ), using (1.14) to get recur-
sive equations for the coefficients. However by proceeding in this way one finds that the
coefficient of order k is given by a sum of terms some of which are of order O (k!%),
for some constant «. This is the same phenomenon occurring in the Lindstedt series for
invariant KAM tori in the case of quasi-integrable Hamiltonian systems; in such a case
however one can show that there are cancellations between the terms contributing to the
coefficient of order k, which at the end admits a bound C¥, for a suitable constant C. On
the contrary such cancellations are absent in the present case and we have to proceed
in a different way, equivalent to a resummation (see [23] where such a procedure was
applied to the same nonlinear wave equation with a mass term, u;; —uy, + Mu = ¢ (u)).

Definition 1. Given a sequence {vy,(€)}m|>1, such that vy, = v_,,, we define the ren-
ormalized frequencies as

Bh = Oh V. om = ml, @.1)

and the quantities vy, will be called the counterterms.

By the above definition and the parity properties (1.13) the P equation in (1.14) can
be rewritten as

Wn.m (—w2n2 + &)31) = VpWpm + el + W) lym
=0 Dwy P i ¥ elo@ + W),  (22)
where
Vi) = v = v, 2.3)

With the notations of (1.15), and recalling that we are considering ¢(u) = u3, we

can write

[+ w?] = 0+ [0+ 307wl + 3?0

n,n

= [0 ] + [g(v, W)nn, (2.4)
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where, again by using the parity properties (1.13),

[0 hn = )y +3(a?) . 2.5)

Then the first Q equation in (1.13) can be rewritten as

nay = [a¥], +3(a?)an + [g(v, W), 2.6)
so that a, is the Fourier coefficient of the 27 -periodic solution of the equation
a=-— <a3 +3 <a2>a + G (v, w)) s 2.7
where we have introduced the function
G, w) = " g, w)l,, (2.8)
nez

To study Eqgs. (2.2) and (2.6) we introduce an auxiliary parameter p, which at the end
will be set equal to 1, by writing (2.2) as

Wn,m ( w2n2 + o ) Mv(a) m + Hv(b)wn,—m + pelp(v + w)]n,mv (2.9)

and we shall look for u; , in the form of a power series expansion in j,

Zuk ®. (2.10)

()

with u dependlng on ¢ and on the parameters v, /, with ¢ = a, b and |m'| > 1.

In (2.10) k = 0 requires u,(1 )in = *ap , and un m = O for |n| # |m|, for k > 1, as

we shall see later on, the dependence on the parameters v( <)

form

will be polynomial, of the

16

m'=2c'=a,b

with |k| = k%a) + kgh) +k§a) + kéh) + .- <k — 1. Of course we are using the symmetry
property to restrict the dependence only on the positive labels m’.

We derive recursive equations for the coefficients u( ). of the expansion. We start
from the coefficients with |n| = |m/|.
By (1.12) and (2.10) we can write

o0
a=ay+y pukA®, (2.12)
k=1

and inserting this expression into (2.7) we obtain for A%) the equation

A0 = =3 (a3A® + (a3) A® +2(aga®) ag ) + P, 2.13)
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with

(k) _ k1) (ka)  (k3)
== Z Z Unyomy ¥ng maYnz,ms 2.14)
k1+ko+k3=k ni+na+n3=n
ki=k—n|#|m;| m1+matmz=m

where we have used the notations

k .
u i il = ), 2.15)
| wis i 0l # I,
with
oo _ [AR ifk£0,  w _[-AP. itk 0, (2.16)
. ao.n, ifk=0, n,—n —agp., ifk=0. '

Before studying how to find the solution of this equation we introduce some prelim-
inary definitions. To shorten notations we write

c) =cen(@mé, m), s@E) =sn(Qmé, m), dE) =dn(Qmé, m), 2.17)

and set cd(§) = cn(Q2mé, m) dn(Q2m &, m). Moreover given an analytic periodic func-
tion F (&) we define

PLF](€) = F(§) — (F), (2.18)

and we introduce a linear operator I acting on 27 -periodic zero-mean functions and
defined by its action on the basis e, (§) = €6, n € Z\ {0},

I[e,1(8) = e% (2.19)

Note that if P[F] = F then P[I[F]] = I[F] (is simply the zero-mean primitive of F);

moreover I switches parities.
In order to find an odd solution of (2.13) we replace first (aoA(k)) with a parameter

C®, and we study the modified equation
A = 3 (aGA® + (@) A® +20Waq) + £©. (2.20)

Then we have the following result (proved in Appendix A2).

Lemma 1. Given an odd analytic 2m -periodic function h(§), the equation

. 2 2

§=-3 (ao n <a0>> y+h 2.21)
admits one and only one odd analytic 2m -periodic solution y(&), given by

y=L[h] = B (QgﬁDi’ns (s h)+ 92 Dan (s 1ed h]1—cd I[P[s h]])+cd [I[cd h]])
(2.22)

with By = —m/(1 — m) and Dy, = —1/m.
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As ag is analytic and odd, we find immediately, by induction on k and using Lemma
1, that £® is analytic and odd, and that the solution of Eq. (2.20) is odd and given by
AW =L[—6Cc® gy + P (2.23)

The function A% thus found depends of course on the parameter C®; in order to
obtain A®) = A% we have to impose the constraint

c® = <aoA(k)>, (2.24)
and by (2.23) this gives
c® = 6 (agLlaol) + (a0l V1), (225)
which can be rewritten as
(1 + 6 (agLlao]) C® = <a0L[ f(k)]> . (2.26)

An explicit computation (see Appendix A3) gives

1 2 6—2 1 4 1 2\2
{(aoLlaol) = EVQO B <<2Dm - 5) (s™) + <2Dm (Dm — 1) + z) (s7) ) )
2.27)

which yields ro = (1 + 6{(agL[ap])) # 0. At the end we obtain the recursive definition
A = L[ 0 —6CcH® g,

(2.28)
C® =ryagLL £ ®1).

In Fourier space the first of (2.28) becomes

AP = BueZDasn Y sy (£% = 6CPap )
ny+ny=0

* 1
+Bm Y. g————cducdy, ( £ - 6c<’<)a0,n3)
ni+na+n3=n ! (nz T n3)

* 1
+BnQ=lD —  s.cd ( 0 _gc® ) 2.29
Q' Dm Y gy e () ao.ny ) (2.29)
ni+ny+n3=n

- 1
—BQOl Dy Z ﬁCderzz ( n(f) - 6C(k)110,n3)
ni+nz+n3=n Hit2 "3

k
= ZLnn’ (fn(’) - 6C(k)a0,n’) ,
n/

where the constants By, and Dy, are defined after (2.22), and the * in the sums means
that one has the constraint n, 4+ n3 % 0, while the second of (2.28) can be written as

_ k
CO =rg" > ap _yLuw £, (2.30)

n,n'eZ
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Now we consider the coefficients ug?n with |n| # |m|. The coefficients w,(,kzn verify

the recursive equations

wl), [~o?n® + a3 | = v wla) + vPwl ) F e+ 0D @3
where
(+w)’1, = Y Yo U (2.32)

ki1+ko+ks=k ni+nz+n3=n
mi+ma+m3=m

if we use the same notations (2.15) and (2.16) as in (2.14).

Equations (2.29) and (2.31), together with (2.32), (2.14), (2.30) and (2.32), define
recursively the coefficients u f,k,)ﬂ

To prove the theorem we shall proceed in two steps. The first step consists in looking
for the solution of Eqgs. (2.29) and (2.31) by considering @ = {®}jm|>1 as a given set
of parameters satisfying the Diophantine conditions (called respectively the first and the
second Mel’'nikov conditions)

lown £ @, > Coln|™F Vn € Z\ {0} and Vm € Z \ {0} such that |m| # |n|,
lwn £ (& £ &pr)| = Coln| ™" (2.33)
Vi € Z\ {0} and Vm, m’ € 7\ {0} such that |n| # |m £ m'],

with positive constants Cp, 7. We shall prove in Sect. 3 to 5 the following result.

Proposition 1. Consider a sequence & = {@p }m|>1 verifying (2.33), with o = w; =
V1 — € and such that |, — |m|| < Ce/|m| for some constant C. For all ;1o > 0O there
exists €9 > 0 such that for || < o and 0 < & < g there is a sequence v(@, &; ) =
{vm (@, & W)} m|>1, where each vy, (&, ; 1) is analytic in p, such that the coefficients
u,(,k,)n which solve (2.29) and (2.31) define via (2.10) a function u(x, t; @, €; ) which is
analytic in |, analytic in (x, t) and 2w -periodic in t and solves

nzan = [613]’”1 +3 (az>an + [g(v, w)]n,n ’ (2.34)
ey =, 3+ 1500w
(_Cl)zl’l2 + Cbrzn) Wn,m = M (@, €5 1) Wp,m + KE [+ w)]n,m > Im| # |nl,

with the same notations as in (1.14).

If ¢ < 2 then one can require only the first Mel’nikov conditions in (2.33), as we
shall show in Sect. 7.

Then in Proposition 1 one can fix no = 1, so that one can choose u = 1 and set
ulx,t;w,8) =u(x,t; o, ;1) and v, (0, &) = vy, (o, &; 1).

The second step, to be proved in Sect. 6, consists in inverting (2.1), with v,, =
v (@, €) and @ verifying (2.33). This requires some preliminary conditions on &, given
by the Diophantine conditions

lon £m| > Ci|n|™™  Vn e Z\ {0} and Vm € Z \ {0} such that |m| # |n|,
(2.35)

with positive constants Cq and 7y > 1.
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This allows to solve iteratively (2.1), by imposing further non-resonance conditions
besides (2.35), provided that one takes C1 = 2Cp and 79 < 7 — 1, which requires 7 > 2.
At each iterative step one has to exclude some further values of ¢, and at the end the left
values fill a Cantor set £ with large relative measure in [0, &9] and @ verify (2.35).

If 1 < t < 2 the first Mel’nikov conditions, which, as we said above, become suffi-
cient to prove Proposition 1, can be obtained by requiring (2.35) with 79 = t; again this
leaves a large measure set of allowed values of ¢. This is discussed in Sect. 7.

The result of this second step can be summarized as follows.

Proposition 2. There are § > 0 and a set £ C [0, g9] with a complement of relative
Lebesgue measure of order eg such that for all ¢ € & there exists @ = (&) which solves
(2.1) and satisfy the Diophantine conditions (2.33) with |, — |m|| < Ce/|m| for some
constant C.

As we said, our approach is based on constructing the periodic solution of the string
equation by a perturbative expansion which is the analogue of the Lindstedt series
for (maximal) KAM invariant tori in finite-dimensional Hamiltonian systems. Such an
approach immediately encounters a difficulty; while the invariant KAM tori are analytic
in the perturbative parameter ¢, the periodic solutions we are looking for are not analytic;
hence a power series construction seems at first sight hopeless. Nevertheless it turns out
that the Fourier coefficients of the periodic solution have the form u;, ,; (®(w, €), €; 1);
while such functions are not analytic in ¢, they turn out to be analytic in u, provided
that @ satisfies the condition (2.33) and ¢ is small enough; this is the content of Propo-
sition 1. The smoothness in ¢ at fixed @ is what allows us to write as a series expansion
un.m(®, €; 1); this strategy was already applied in [23] in the massive case.

3. Tree Expansion: The Diagrammatic Rules

A (connected) graph G is a collection of points (vertices) and lines connecting all of
them. The points of a graph are most commonly known as graph vertices, but may also
be called nodes or points. Similarly, the lines connecting the vertices of a graph are most
commonly known as graph edges, but may also be called branches or simply lines, as
we shall do. We denote with P(G) and L(G) the set of vertices and the set of lines,
respectively. A path between two vertices is a subset of L((G) connecting the two verti-
ces. A graph is planar if it can be drawn in a plane without graph lines crossing (i.e. it
has graph crossing number 0).

Definition 2. A tree is a planar graph G containing no closed loops (cycles); in other
words, it is a connected acyclic graph. One can consider a tree G with a single special
vertex V. this introduces a natural partial ordering on the set of lines and vertices, and
one can imagine that each line carries an arrow pointing toward the vertex Vy. We can
add an extra (oriented) line £y connecting the special vertex V to another point which
will be called the root of the tree; the added line will be called the root line. In this way
we obtain a rooted tree 0 defined by P(0) = P(G) and L(0) = L(G) U £;. A labeled
tree is a rooted tree 0 together with a label function defined on the sets L(6) and P (6).

Note that the definition of rooted tree given above is slightly different from the one
which is usually adopted in literature [24, 26] according to which a rooted tree is just
a tree with a privileged vertex, without any extra line. However the modified definition
that we gave will be more convenient for our purposes. In the following we shall denote
with the symbol 9 both rooted trees and labeled rooted trees, when no confusion arises.
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We shall call equivalent two rooted trees which can be transformed into each other
by continuously deforming the lines in the plane in such a way that the latter do not
cross each other (i.e. without destroying the graph structure). We can extend the notion
of equivalence also to labeled trees, simply by considering equivalent two labeled trees
if they can be transformed into each other in such a way that also the labels match.

Given two points V, W € P(6), we say that W < V if V is on the path connecting W to
the root line. We can identify a line with the points it connects; given a line £ = (V, W)
we say that £ enters V and comes out of W.

In the following we shall deal mostly with labeled trees: for simplicity, where no con-
fusion can arise, we shall call them just trees. We consider the following diagrammatic
rules to construct the trees we have to deal with; this will implicitly define also the label
function.

(1) We call nodes the vertices such that there is at least one line entering them. We call
end-points the vertices which have no entering line. We denote with L(6), V(0)
and E(0) the set of lines, nodes and end-points, respectively. Of course P(0) =
V() U E©).

(2) There can be two types of lines, w-lines and v-lines, so we can associate with each
line £ € L(0) a badge label y, € {v, w} and a momentum (ng, my) € ZZ, to be
defined in item (8) below. If y, = v one has |ng| = |m,|, while if Y, = w one has
|n¢| # |mg|. One can have (ng, mg) = (0, 0) only if € is a v-line. With the v-lines £
with ny # 0 we also associate a label §; € {1, 2}. All the lines coming out from the
end-points are v-lines with ny # 0.

(3) With each line £ coming out from a node we associate a propagator

1

e, = .
= wn ,m = 1 ] — 1
gt = g(wng, my) TneT if yp = v, ng #0, (3.
1, lf)/f =v,ng = Os

with momentum (n¢, m,). We can associate also a propagator with the lines £ coming
out from end-points, simply by setting g, = 1.

(4) Given any node V € V(0) denote with sy the number of entering lines (branching
number): one can have only either sy = 1 or sy = 3. Also the nodes V can be of
w-type and v-type: we say that a node is of v-type if the line £ coming out from
it has label y, = v; analogously the nodes of w-type are defined. We can write
V(0) = Vy(0) U V,,(9), with obvious meaning of the symbols; we also call V;; (0),
s = 1, 3, the set of nodes in V,,(#) with s entering lines, and analogously we define
Vi@),s=131fve VS (f) and two entering lines come out of end points then
the remaining line entering V has to be a w-line. If V € Vul) (0) then the line entering
V has to be a w-line. If V € Vv1 (6) then its entering line comes out of an end-node.

(5) With the nodes V of v-type we associate a label jy € {1, 2, 3,4} and, if sy = 1, an
order label kv, with kv > 1. Moreover we associate with each node V of v-type two
mode labels (ny,, my,), with mj, = %ny, and (ny, my), with my = +£ny, and such
that one has

Sy
2 me,
!/ i—1
— === (3.2)

Sy ’
E ng;
i=1
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where ¢; are the lines entering V. We shall refer to them as the first mode label and
the second mode label, respectively. With a node V of v-type we associate also a
node factor ny defined as

—Bm Q2 2Dmsn STy if jy = 1 and sy = 3,
—6Bm9—2Dmsn,mch@W if jy = 1andsy = 1,
—Bmed,y cdnv, if jy =2 and sy = 3,
-4&¢dm@(ﬂw if jy =2andsy =1,
= —BmQn Dmsn / cdnv, if jy =3 and sy = 3, 3.3)
—6BmQ Dmsn,c¢wcww if jy =3 and sy = 1,
BmnQm Dmcd STy if jy =4 and sy = 3,
6BmQm l%wd/&wc(w if j, =4 and sy = 1.

Note that the factors C*v) = ry ! (aoL[ f UW)]) depend on the coefficients u,(lkl,z,, with
k' < k, so that they have to be defined iteratively. The label §; of the line ¢ coming
out from a node V of v-type is related to the label jy of v: if jy = 1 then ny = 0,
while if jy > 1thenn; # 0 and §¢ = 1 + Jj, 2, where §; ; denotes the Kronecker
delta (so that 8 = 2 if jy = 2 and §; = 1 otherwise).

(6) With the nodes V € Vulj (0), called v-vertices, we associate a label ¢y € {a, b}. With
the nodes V of w-type we simply associate a node factor ny given by

g, if sy = 3, 34

v {v,(yfj’),lfsvzl. 34
In the latter case (n¢, m¢) is the momentum of the line coming out from V, and if
one has ¢y = a the momentum of the entering line is (n¢, my) while if ¢y = b the
momentum of the entering line is (12, —m¢). In order to unify notations we can asso-
ciate also with the nodes V of w-type two mode labels, by setting (ny,, my,) = (0, 0)
and (ny, my) = (0, 0).

(7) With the end-points V we associate only a first mode label (n},, m},), with |my| =
In%,|, and an end-point factor

1+5n, ml
Vo= (=) " ag = aomy. (3.5)

The line coming out from an end-point has to be a v-line.
(8) The momentum (ng¢, my) of a line £ is related to the mode labels of the nodes pre-
ceding ¢; if a line £ comes out from a node V one writes £ = £y and sets

ne = ny + Z (ng;v—i‘i’lw)‘i‘ Z n%}va

weV(0) weE(©)

W<V W<V
mp = my + Z (mgjV + mw Z mW + Z ngw (3.6)
weV(6) weE(6) weV,)©)
W<V W<V

cyw=b

where the sign in my is plus if ¢y = a and minus if ¢y = b and some of the mode
labels can be vanishing according to the notations introduced above. If £ comes out
from an end-point we set (ng, my) = (0, 0).
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We define G),t(],;) as the set of inequivalent labeled trees, formed by following the
rules (1) to (8) given above, and with the further following constraints:
(i) if (ngy, mg,) denotes the momentum flowing through the root line ¢y and

(ng,o, mg,o) is the first mode label associated with the node Vo which £y comes

out from (special vertex), then one has n = ny, + ny, and m = my, + my;
(i1) one has

k=Vu@l+ Y kv, 3.7)
veV}1(©)

with k called the order of the tree.
An example of tree is given in Fig. 3.1, where only the labels v, w of the nodes have
been explicitly written.

Definition 3. For all 6 € @Z,(,kn), we call
val@) = ( T &)( TT »)( TT ) (3:8)
LeL(9) vev(0) VeE(6)
the value of the tree 6.

Then the main result about the formal expansion of the solution is provided by the
following result.

Lemma 2. We can write

)y =" Val@), (3.9)
00,

and if the root line £y is a v-line the tree value is a contribution to v,(,k;n while if £ is

a w-line the tree value is a contribution to w,(,kgn The factors C® are defined as

c®=rt 3 “do._ Val(8), (3.10)

0ee:®
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B @
a b
Fig. 3.2.

Fig. 3.3.

where the * in the sum means the extra constraint sy, = 3 for the node immediately
preceding the root (which is the special vertex of the rooted tree).

Proof. The proof is done by induction in k. Imagine to represent graphically ap , as a

(small) white bullet with a line coming out from it, as in Fig. 3.2a, and uﬁlkfn, k>1,as

a (big) black bullet with a line coming out from it, as in Fig. 3.2b.
One should imagine that labels &, n, m are associated with the black bullet represent-

ing u,(lkzn, while a white bullet representing ap , carries the labels n, m = £n.

For k = 1 the proof of (3.9) and (3.10) is just a check from the diagrammatic rules
and the recursive definitions (2.27) and (2.29), and it can be performed as follows.

Consider first the case |n| # |m|, so that ulezn = w,(,l,),, By taking into account only
the badge labels of the lines, by item (4) there is only one tree whose root line is a
w-line, and it has one node V (the special vertex of the tree) with sy, = 3, hence three

end-points Vi, V, and V3. By applying the rules listed above one obtains, for |n| # |m]|,

1
1 0 0 0
wh =———— Z N Z val(@),  (3.11)

—w?n? + d’)an -
ny+ny+n3=n 0 ®>k(l)
m|+my+m3z=m €O m

where the sum is over all trees 6 which can be obtained from the tree appearing in Fig. 3.3
by summing over all labels which are not explicitly written.

It is easy to realize that (3.11) corresponds to (2.31) for k = 1. Each end-point V; is
graphically a white bullet with first mode labels (n;, m;) and second mode labels (0, 0),
and has associated an end-point factor (— 1)1+5"r’-’”i ag,n; (see 3.5) in item (7)). The node
Vo is represented as a (small) gray bullet, with mode labels (0, 0) and (0, 0), and the
factor associated with it is ny, = & (see 3.4) in item (6)). We associate with the line
£ coming out from the node Vo a momentum (ng, n¢), with ny = n, and a propagator
ge = 1/(—*n} + &%) (see (3.1) in item (3)).

Now we consider the case |n| = |m|, so that uf,l,)n = :tAf,l) (see (2.16)). By taking

into account only the badge labels of the lines, there are four trees contributing to A,(ll):
they are represented by the four trees in Fig. 3.4 (the tree b and c are simply obtained
from the tree by a different choice of the w-line entering the last node).
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Fig. 34.

In the trees of Figs. 3.4a, 3.4b and 3.4c the root line comes out from a node Vg (the
special vertex of the tree) with sy, = 3, and two of the entering lines come out from
end-points: then the other line has to be a w-line (by item (4)), and (3.7) requires that
the subtree which has such a line as root line is exactly the tree represented in Fig. 3.2.
In the tree of Fig. 4.4d the root line comes out from a node V¢ with sy, = 1, hence the
line entering V) is a v-line coming out from an end-point (again see item (4)).

By defining @Zf,ll) as the set of all labeled trees which can be obtained by assigning
to the trees in Fig. 3.4 the labels which are not explicitly written, one finds

AL = Z Val (), (3.12)
W

which corresponds to the sum of two contributions. The first one arises from the trees
of Figs. 3.4a, 3.4b and 3.4c, and it is given by

0) 0) (1)
3 Z Ln’"/ Z Un’l,m’] vn’z,m’zwng,mg’ (3.13)

n'el. n+n)+ns=n’
m’ +mb+ml=n"

where one has

*

_ * 1
Liw = BuQu'Dr D0 smsn+Bm ) o ocdncd,

ni+nay=n—n’ ny+ny=n—n
ny=—n’
-1 * 1
+ BQO Dm Z / msnlcdnz (314)

ni+ny=n—n

—1 * 1
- BQO Dm Z mCdnlsnza

ni+ny=n—n

with the * denoting the constraint ny +n" # 0. The first and second mode labels associ-
ated with the node Vy are, respectively, (mg,o, ng,o) = (n1, n1) and (my,, ny,) = (n2, n2),
while the momentum flowing through the root line is given by (n¢, m¢), with |mg| = |ny|
expressed according to the definition (3.6) in item (8): the corresponding propagator is
(ng)% for ng # 0 and 1 for ny = 0, as in (3.1) in item (3).
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Fig. 3.5.

The second contribution corresponds to the tree of Fig. 3.4d, and it is given by

> LywCagu. (3.15)
n'eZ

with the same expression (3.14) for L, ,» and C () still undetermined. The mode labels
of the node Vg and the momentum of the root line are as before.

Then one immediately realizes that the sum of (3.13) and (3.15) corresponds to (2.27)
fork = 1.

Finally that C() is given by (3.9) follows from (2.12). This completes the check of
the case k = 1.

In general from (2.31) one gets, for 6 € @Z(f,,) contributing to w,(,]f,)n, that the tree
value Val () is obtained by summing all contributions either of the form

1
per L DD 2

nit+na+nz=n ki+ko+k3=k—1
m|+my+m3=m

> > > Val(®)) Val(6;) Val(63). (3.16)
1O, b, 2O Be0,03),
or of the form
1
(©)
T Z V¢ Z Val(9)), (3.17)
c=a,b 0, 6@):(2(10))

with m@ = m and m® = —m; the corresponding graphical representations are as in
Fig. 3.5.

Therefore, by simply applying the diagrammatic rules given above, we see that by
summing together the contribution (3.16) and (3.17) we obtain (3.9) for |n| # |m]|.
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Fig. 3.6.

A similar discussion applies to A,(qk), and one finds that Af,k) can be written as a sum
of contribution either of the form

2luw D)

n'eZ n/1+n’2+n§:n’ k1+ko+k3=k
m+my+ml=n'
> > D" Val(6)) Val(6) Val(63). (3.18)
010, b, 0252, B30 0,
or of the form
Z Ln,n’c(k)ao,n’v (3.19)
n'eZ

with C® still undetermined. Both (3.18) and (3.19) are of the form Val(6), for6 € ©}%).

A graphical representation is in Fig. 3.6.
Analogously to the case k = 1 the coefficients C*) are found to be expressed by
(3.10). Then the lemma is proved. O

Lemma 3. For any rooted tree 0 one has |V ()| < 2|V2(6)|+2|V.)(0)| and |E ()| <
20V O+ V@) + 1.

Proof. First of all note that | Vu3) (6)| = Orequires | Vv1 (0)| = 1, so that one has | Vli @)+
|V.1(@)] > 1 for all trees 6.
We prove by induction on the number N of nodes the bound

Vu3) )|+ 2|Vvl (0)| — 1, if the root line is a v-line,
VU3) )|+ 2|Vvl (0)| — 2 if the root line is a w-line,

3 2
vie)| = {2| (3.20)

which will immediately imply the first assertion.

For N = 1 the bound is trivially satisfied, as Figs. 3.3 and 3.4 show.

Then assume that (3.20) holds for the trees with N’ nodes, for all N’ < N, and
consider a tree 6 with V(6) = N.

If the special vertex Vg of  is not in Vv3 (0) (hence it is in V,(0)) the bound (3.20)
follows trivially by the inductive hypothesis.

Ifvg € Vv3 (0) then we can write

VO =1+ IV @0l (3.21)

i=1
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where 61, ... , 6, are the subtrees (not endpoints) whose root line is one of the lines
entering Vo. One must have s > 1, as s = 0 would correspond to having all the entering
lines of V( coming out from end-points, hence to having N = 1.

If s > 2 one has from (3.21) and from the inductive hypothesis

S
VO =1+ (Va1 +21V @)1 = 1) < 1+21Vi0)] +21v,} )] - 2
i=l1

(3.22)

and the bound (3.20) follows.
If s = 1 then the root line of 6; has to be a w-line by item (4), so that one has

VO = 1+ (2vaen| +21v) ©) - 2) (3.23)

which again yields (3.20).
Finally the second assertion follows from the standard (trivial) property of trees

Y. v=D=IE®I-1, (3.24)

VeV (9)

and the observation that in our case one has sy < 3. O

4. Tree Expansion: The Multiscale Decomposition

We assume the Diophantine conditions (2.33). We introduce a multiscale decomposition
of the propagators of the w-lines. Let x (x) be a C* non-increasing function such that
x(x) =0if |x| > 2Cp and x (x) = 1if |x| < Cp (Cop is the same constant appearing in
(2.33)), and let x5 (x) = X(th) — X(Zh“x) forh > 0,and y_;(x) = 1 — x(x); such
functions realize a smooth partition of the unity as

I= 1@+ @ =Y ). (4.1)

h=0 h=-—1

If x5 (x) # 0 for h > 0 one has 27"~1Cy < |x| < 271y, while if x_;(x) # 0 one
has |x| > Co.

We write the propagator of any w-line as the sum of propagators on single scales in
the following way:

glon.my=3Y" xn(onl = om) _ 3 g™ (wn, m). (4.2)

2,2 52
—wn w
h=-1 O h=-—1

Note that we can bound | g(h)(wn, m)| < % (notice that given n, m there are at
most two non-zero values of g(h)(a)n, m)).

This means that we can attach to each w-line £ in L(0) a scale label h, > —1, which
is the scale of the propagator which is associated with £. We can denote with @fzkln the set
of trees which differ from the previous ones simply because the lines carry also the scale
labels. The set @,(kan is defined according to the rules (1) to (8) of Sect. 3, by changing
item (3) into the following one.
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(3') Witheach line £ coming out from nodes of w-type we associate a scale label hy > —1.
For notational convenience we associate a scale label 47 = —1 with the lines coming
out from the nodes of v-type and with the lines coming out from the end-points. With
each line £ we associate a propagator

Xhl(|wnl|*d)m[)

- if yp =w
—2nliar 0 )
(he) _ (ho) _ ] e
g " =g" (wng,my) = (ini)si’ if yp = v, ng #0, 4.3)
1, if)/gzv,ngzo,

with momentum (ng, my).
Definition 4. For all 6 € @5,](2,,, we define
vai©) = ( TT ")( TT »)( TT ) (44)
LeL(®) vev(9) veE(6)
the value of the tree 6.

Then (3.9) and (3.10) are replaced, respectively, with

ul), = " Val®), (4.5)
geo)
and
c® =5 3" Tag _yVal(®), (4.6)
9eo®),

with the new definition for the tree value Val(#) and with % meaning the same constraint
as in (3.10).

Definition 5. A cluster T is a connected set of nodes which are linked by a continuous
path of lines with the same scale label ht or a lower one and which are maximal; we
shall say that the cluster has scale ht. We shall denote with V (T) and E(T) the set of
nodes and the set of end-points, respectively, which are contained inside the cluster T,
and with L(T) the set of lines connecting them. As for trees we call V,(T) and V,,(T)
the sets of nodes V.€ V(T) which are of v-type and of w-type respectively. Analogously
one defines the sets V3 (T) and V,; (T).

We define the order k7 of a cluster T as the order of a tree (see item (ii) before
Definition 3), with the sums restricted to the nodes internal to the cluster.

An inclusion relation is established between clusters, in such a way that the inner-
most clusters are the clusters with lowest scale, and so on. Each cluster T can have an
arbitrary number of lines entering it (incoming lines), but only one or zero line coming
from it (outcoming line); we shall denote the latter (when it exists) with EIT. We shall call
external lines of the cluster T the lines which either enter or come out from 7', and we
shall denote by h(Te) the minimum among the scales of the external lines of 7'. Define also

K©) = Y (Il +nsl)+ Y Inll.

veV () VeE(®)

KTy= Y (nfl+Inal)+ > Inil. (4.7)

veV(T) VEE(H)
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Fig. 4.1.

where we recall that one has (n3,, m,) = (ny, my) = (0,0) if V € V() is of w-type.
If a cluster has only one entering line EzT and (n, m) is the momentum of such a line,

for any line £ € L(T) one can write (ng, my) = (n?, mg) + n¢(n, m), where ny, = 1 if

the line £ is along the path connecting the external lines of 7" and 1y = 0 otherwise.

Definition 6. A cluster T with only one incoming line €2T such that one has
nyl =12 and Mot = imlzT 4.8)

will be called a self-energy graph or a resonance. In such a case we shall call a res-
onant line the line élT, and we shall refer to its momentum as the momentum of the
self-energy graph.

Examples of self-energy graphs T with k7 = 1 are represented in Fig. 4.1. The lines
crossing the encircling bubbles are the external lines, and they are on scales higher than
the lines internal to the bubbles. There are 9 self-energy graphs with k7 = 1: they are
all obtained by the two which are drawn in Fig. 4.1, simply by considering all possible
inequivalent trees.

Definition 7. The value of the self-energy graph T with momentum (n, m) associated
with the line EzT is defined as

V;f(a)n,m)z(l_[géhl))< H ﬂv)( 1_[ VV), 4.9

(eT VeV(T) VeE(T)

where h = h(Te) is the minimum between the scales of the two external lines of T (they
can differ at most by a unit), and one has

n(T) = Z nV—}—nV Z ny =0,

veV(T) VEE(T)
m(T)= Y (my+my)+ > mi+ Y (=2mp,) €{0,2m), (4.10)
vev(T) VEE(T) weV, (T)

cyw=b

by definition of self-energy graph; one says that T is a resonance of type ¢ = a when
m(T) = 0 and a resonance of type ¢ = b when m(T) = 2m.
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Definition 8. Given a tree 6, we shall denote by Ny (6) the number of lines with scale
h, and by C,(0) the number of clusters with scale h.

Then the product of propagators appearing in (4.4) can be bounded as

o0 ~
‘ IT <™ <<l—[2hNh(0))< I Xhz(|w”€|—~wm«)>( I 1 )
0 teL®) lone| + om, |wng|

LeL() LeL(0)
Ye=w ye=v, ng#0

“4.11)
and this will be used later.

Lemma 4. Assume 0 < Co < 1/2 and that there is a constant Cy such that one has
| — Im|| < Cre/|m|. If € is small enough for any tree 0 € @S,kz,,
a scale hy > 0 one has min{mg, ng} > 1/2e¢.

and for any line € on

Proof. 1f a line £ with momentum (7, m) is on scale 4 > 0 then one has

1 ~
5> Co = llon| =l = |(VI=& = 1) Inl + (in] = |m]) = Cie/Im]|
élnl

14+v1—¢

with |n| #£ |m|, hence |[n —m| > 1, so that [n| > 1/2¢. Moreover one has ||own| — @&, | <
1/2 and @,, — |m| = O(e), and one obtains also |m| > 1/2¢. O

— (In| = Iml)‘ — Cig/im||,  (4.12)

Lemma 5. Define hg such that 2ho < 16Co/e < 2ho+1 " and assume that there is a
constant C| such that one has |y, — |m|| < Ci&/|m|. If € is small enough for any tree

0 e (H)E,kz,, and for all h > hg one has
Nu(0) < 4K (0)2%M/T — () + S (0) + M} (6), (4.13)

where K (0) is defined in (4.7), while Sy, (0) is the number of self-energy graphs T in 6
with h(Te) = h and M} (0) is the number of v-vertices in 0 such that the maximum scale
of the two external lines is h.

Proof. We prove inductively the bound
N (0) < max{0, 2K (§)2@~M/T 13, (4.14)

where N, ;l" (0) is the number of non-resonant lines in L(8) on scale i’ > h.

First of all note that for a tree 6 to have a line on scale 4 the condition K (0) > 20=D/r
is necessary, by the first Diophantine conditions in (2.33). This means that one can have
Ni(©) > 1 only if K = K(0) is such that K > ko = 2("=1/: therefore for values
K < k¢ the bound (4.14) is satisfied.

If K = K(0) > kg, we assume that the bound holds for all trees 6’ with K (0’) < K.
Define Ej, = 2~ 1(22~M/7)~1: 50 we have to prove that N () <max{0, K (G)Eh_1 —1}.

Call £ the root line of 6 and £, ... , {,, the m > 0 lines on scale > & which are the
closest to £ (i.e. such that no other line along the paths connecting the lines ¢, ... , £,
to the root line is on scale > h).
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If the root line £ of 9 is either on scale < h or on scale > & and resonant, then

m
N (0) = Z Nj(6)), (4.15)
i=1
where 6; is the subtree with ¢; as root line, hence the bound follows by the inductive
hypothesis.
If the root line £ has scale > & and is non-resonant, then £y, . .. , £,, are the entering

line of a cluster T'.
By denoting again with 6; the subtree having ¢; as root line, one has

Ni©) =1+ Nj@, (4.16)
i=1

so that the bound becomes trivial if either m = 0 or m > 2.
If m = 1 then one has a cluster T" with two external lines £ and £, which are both
with scales > h; then

lone| = @m,| <27"*1Co,  |long | = @m, | <274 Co, (4.17)

and recall that T is not a self-energy graph.

Note that the validity of both inequalities in (4.17) for 7 > hg imply that one has
[ng —ng, | # |mg £ my, |, as we are going to show.

By Lemma 4 we know that one has min{my, ny} > 1/2¢. Then from (4.17) we have,
for some n¢, ne, € {£1},

27M2C) = |w(ng = ney) + ne@m, + 10,6, |, (4.18)
so that if one had |ny — ny, | = |m¢ £ my, | we would obtain for & small enough
_ e Cie Cie & e
27200 > ———— |y — gy | — — — > - —4C1e? > =, (4.19)
1+«/1—£| 1 lmel  me | — 2 4

which is contradictory with i < hg; hence one has |ny — ng, | # |me £ my,|.
Then, by (4.17) and for |ny—ng, | # |me£my, |, onehas, for suitable g, ne, € {+, —},

27M2C) > |w(ng — ney) + ne@om, + Nty @my, | = Colng —ne, |77, (4.20)

where the second Diophantine conditions in (2.33) have been used. Hence K (0) —
K (61) > Ep, which, inserted into (4.16) with m = 1, gives, by using the inductive
hypothesis,

Ni©) =1+ Ni@) <1+ K@O)E; " —1

IA

1+ (K(e) - Eh)Eh_l 1< K®E " -1, 421)

hence the bound is proved also if the root line is on scale > h.
In the same way one proves that, if we denote with Cj,(6) the number of clusters on
scale &, one has

Cp(0) < max{0, 2K (6)23~M/* _ 1}, (4.22)

see [23] for details. O
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Note that the argument above is very close to [23]: this is due to the fact that the
external lines of any self-energy graph 7' are both w-lines, so that the only effect of the
presence of the v-lines and of the nodes of v-type is in the contribution to K (7).

The following lemma deals with the lines on scale & < hy.

Lemma 6. Let hg be defined as in Lemma 2 and Co < 1/2, and assume that there is a
constant Cy such that one has |, — |m|| < Cie. If € is small enough for h < hg one

has |g"| < 32.

Proof. Either if h # hy or h = hy = —1 the bound is trivial. If 4 = h; > 0 one has

— @ 1
éh) _ Xn(long| Ci)ml) . 4.23)
—long| + wp  |ong + wp
where |wng| + @, > 1/2¢ by Lemma 4. Then one has
1
—— <2, (4.24)
|wng| + @

which, inserted in (4.23), gives |g"| < 2/+2¢/Cy < 32, so that the lemma is proved.
O

5. The Renormalized Expansion

It is an immediate consequence of Lemma 5 and Lemma 6 that all the trees 8 with no
self-energy graphs or v-vertices admit a bound O (C¥¥), where C is a constant. However
the generic tree 6 with Sy, (0) % 0 admits a much worse bound, namely O (Ckekk 1), for
some constant «, and the presence of factorials prevent us to prove the convergence of
the series; in KAM theory this is called accumulation of small divisors. It is convenient
then to consider another expansion for u,_,, which is essentially a resummation of the
one introduced in Sects. 3 and 4.

We define the set @f,kz,,R of renormalized trees, which are defined as @f,kz,, except that
the following rules are added.

(9) To each self-energy graph (with [m| > 1) the R = 1 — L operation is applied,
where £ acts on the self-energy graphs in the following way, for2 > Oand |m| > 1,

LV (wn, m) = Vi(sgn(n) &m, m), (5.1)

'R is called a regularization operator; its action simply means that each self-energy
graph V? (wn, m) must be replaced by RV% (wn, m).

(10) With the nodes V of w-type with sy = 1 (which we still call v-vertices) and with
h > 0the minimal scale among the lines entering or exiting V, we associate a factor
Z’hv;(fzn, ¢ = a, b, where (n, m) and (n, £m), with |[m| > 1, are the momenta of
the lines and a corresponds to the sign + and b to the sign — in £m.

(11) The set {h,} of the scales associated with the lines £ € L(0) must satisfy the follow-
ing constraint (which we call compatibility): fixed (ng, mg) for any £ € L(0) and
replaced R with 1 at each self-energy graph, one must have x, (|ong| — @pm,) # 0.

(12) The factors C &) in (3.3) are replaced with I', to be considered a parameter.
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The set ®,(1 m 18 defined as @fl m With the new rules and with the constraint that the
order k is given by k = |V,,(0)| + |Vv 0)].
We consider the following expansion

=Y 1 Y Val(®), (5.2)

=1 peolR
where, for [m| > 1 and & > 0, v ., 18 given by

27 v, = mu) + 5 Z Y WV @@, m), (53)

0 :I:TeTiz)

with ¢ = a, b, and T<(2) denoting the set of self-energy graphs T of type c (see item (6)
in Sect. 3) with A7 < h, and I is determined by the self-consistence equation

o
F=rg Y w3 Mgy Val(), (5.4)
= 9eoR

with % denoting the same constraint as in (3.10).

We shall set also v,(n) = v(? - Note that Vh (0@, m) is independent of .

Calling Lo(6), Vo(8), Eo(6) the set of hnes node and end-points not contained in
any self-energy graph, and So(0) the maximal self-energy graphs, i.e. the self-energy

graphs which are not contained in any self-energy graphs, we can write Val(@) in (5.2)

va® = (T ") TT »)( TT %)( [T »Rv" @neomen).

LeLo(6) VeVo(®) VeEo®) TeSo()
(5.5)
and by definition
he he h¢ ~
RV (one,,mep) = Vi (one,, mep) — Vi (sgn(ne) Om,, , mep), (5.6)

and V?T (wnyg,, myg,) is given by

V?FT (wngp,mep) = ( l_[ g(hz))( l_[ YIV)( l_[ VV)( l_[ "RV;TT/ (wng,,, sz/)>.
LeLo(T) Vevy(T) VeEy(T) T’eSo(T)
5.7

First (Lemma 7) we will show that the expansion (5.2) is well defined, for vy ,, I' =
O(¢); then (Lemmas 8 and 9) we show that under the same conditions also the r.h.s. of
(5.3) is well deﬁned moreover (Lemma 10) we prove by using (5.3) that it is indeed

possible to choose v ) such that vp,.m = O(¢) for any h; then (Lemmas 11 and 12) we
show that (5.2) admit a solution I' = O(¢); finally (Lemma 13) we show that indeed
(5.2) solves the last of (1.14) and (2.2); this completes the proof of Proposition 1. In the
next section we will solve the implicit function problem of (2.1), thus completing the
proof of Theorem 1.

We start from the following lemma stating that, if the v,(fzn and I' functions are
bounded, then the expansion (5.2) is well defined.
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Lemma 7. Assume that there exist a constant C such that one has |I'| < Ce and |vh ) | <
Ce,withc = a, b, forall \m| > 1 and all h > 0. Then for all 1y > O there exists g > 0
such that for all || < wo and for all 0 < ¢ < gg and for all (n, m) € 7? one has
[iinm| < Dogpe™ MDA, (5.8)
where Dy is a positive constant. Moreover un m is analytic in v and in the parameters

vr(nc,)h,, withc = a, b and |m’| > 1.

Proof. In order to take into account the R operation we write (5.6) as

e 1 e
'RV;T (wngp, me;) = (a)ngT — ‘Z’meT) / dtGV;T (wng, + t(wng, — J)WT), mey),
’ (5.9
where 0 denotes the derivative with respect to the argument wng, + t (wngy, — @p, fr)
By (5.7) we see that the derivatives can be applied either on the propagators in Lo(T),
or on the th,T In the first case there is an extra factor 2~ —h+hr with respect to the

bound (4.11): 2™ " is obtained from wngp — O, While dg"1) is bounded proportion-
he/ he , (6) .

ally to 227 in the second case note that RV =9,V as EV is independent of

t; if the derivative acts on the propagator of a line £ € L(T), we get a gain factor

(e) (e) (e)
p=h thyr < p=hy thrp=hy (5.10)

as h(TE,) < hr. We can iterate this procedure until all the R operations are applied on
propagators; at the end (i) the propagators are derived at most one time; (ii) the number

(€)
of terms so generated is < k; (iii) with each self-energy graph T a factor 277 /7 s
associated.
Assuming that |v(c) | < Ce and |I'| < Ce, for any 6 one obtains, for a suitable

constant D,

IVal(0)| < &l Vw @+ @51V O

( ]O_o[ exp [h 1ogz(4zr<(0)2—<h—2>/r — Ch(6) + Sn(6) + M,‘;(Q))])
h=hy

I 2_h<;>+hr>( ﬁ 2—hM,‘j(9)) (5.11)

TeS(H) h=hg

=g

I1 e—x<|nw+|n§v\)>< I1 g—x(\mw|+|m§vw)),
VeV (6)UE®) VeV(©O)UE®)

where the second line is a bound for [T~ 2hN 1@ and we have used that by item (12)
Ny (0) can be bounded through Lemma 5 and Lemma 4 has been used for the lines

on scales & < hg; moreover ]_[ 2_hM ©®) takes into account the factors 2" arising

()

from the running coupling constants v, ,, and the action of R produces, as discussed

above, the factor [ [ g 2~ O +hr Then one has
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( ﬁ 2hSh(9))< l—[ 2—h<;>> _

h=ho TeS®)
0

( I1 2—’1Ch<0>)( I1 2hT) <1 (5.12)
h=hy TeS(0)

We have to sum the values of all trees, so we have to worry about the sum of the labels.
Recall that a labeled tree is obtained from an unlabeled tree by assigning all the labels to
the points and the lines: so the sum over all possible labeled trees can be written as sum
over all unlabeled trees and of labels. For a fixed unlabeled tree 6 with a given number of
nodes, say N, we can assign first the mode labels {(n},, m%,), (ny, mv)}rev@)uE @), and
we sum over all the other labels, which gives 41Vv @I (for the labels Jv) times 21LO (for
the scale labels): then all the other labels are uniquely fixed. Then we can perform the
sum over the mode labels by using the exponential decay arising from the node factors
(3.3) and end-point factors (3.4). Finally we have to sum over the unlabeled trees, and this

gives a factor 4" [26]. By Lemma 3, one has |V (8)| = | Vi (0)|+ V" @)+ V2 (0)] <
31V @) + 1V ©)]). hence N < 3k, so that Y, _ = [Val(@)| < D¥e, for some

positive constant D.
Therefore, for fixed (n, m) one has

oo
> Y W Val®)] < Dopue eIt/ ©-13)
kIlBe@,(,kzn

for some positive constant Dy, so that (5.8) is proved. |

From (5.3) we know that the quantities vh m, for A > 0 and |m| > 1, verify the
recursive relations

Py =200+ B (@, & {u“) D, (5.14)

where, by defining 7,

the beta function

B = By (@ &, {v(”,})_z”+11 Z S VI 0o ), (5.15)

TeT(L)

as the set of self-energy graphs in 7., © ~n1 Which are on scale 7,

depends only on the scales b’ < h.
In order to obtain a bound on the beta function, hence on the running coupling con-

stants, we need to bound V#‘H (o, m)forT € ’];l(c) . We define (:),(fz,,R as the set ®,(1k2,,R
introduced before, but by changing item (7) into the following one:

(7") We divide the set E (6) of end-points into two sets E(6) and Eo(6). With each end-
point V € E(0) we associate a first mode label (ny,, m?,), with |m{,| = |n|, a second

5 / ’
mode label (0, 0) and an end-point factor Vy, = (—1) oty Al » while Eg(0) is
either the empty set or a single end-point vq, and, in the latter case, with the end-point

V € Ey(0) we associate a first mode label (@, nv), where W, = @my, /@, asecond
mode label (0, 0) and an end-point factor Vi, = 1.

Then we have the following generalization of Lemma 4.
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Lemma 8. If ¢ is small enough for any tree 6 € @S,k,)nR one has
Ni(8) < 4K (©)2%7M77 — Cy(6) + Su(6) + M}, ©), (5.16)
where the notations are as in Lemma 4.
Proof. Lemma 4 holds for Ey(6) = 0; we mimic the proof of Lemma 4 proving that
Nj(0) < max{0, 2K (9)22~M/7}, (5.17)

for all trees 6 with Ey(0) # @, again by induction on K ().
For any line £ € L(0) set n, = 1 if the line is along the path connecting v to the
root and 7y = 0 otherwise, and write

ne=ng+n@n,  me=my+nem, (5.18)

which implicitly defines n9 and m?.

Define kg = 2%—D/T_One has Ny (8) = 0for K(0) < ko, because if a line e L®)
is indeed on scale 4 then |wn; — C‘bmﬂ < Cp2'", so that (5.18) and the Diophantine
conditions imply

K(©) = [n9] > 20707 = kg, (5.19)

Then, for K > ko, we assume that the bound (5.17) holds for all K () = K’ < K, and
we show that it follows also for K (f) = K.

If the root line £ of 8 is either on scale < & or on scale > h and resonant, the bound
(5.17) follows immediately from the bound (4.13) and from the inductive hypothesis.

The same occurs if the root line is on scale > 4 and non-resonant, and, by calling
L1, ..., 4, the lines on scale > h which are the closest to £, one has m > 2: in fact in
such a case at least m — 1 among the subtrees 61, ... , 6, having £1, ... , £, respec-
tively, as root lines have E((6;) = @, so that we can write, by (4.13) and by the inductive
hypothesis,

Ny@© =1+ Ny@) <1+E;' Y K@) —(m—1) < E,K©O).  (520)

i=1 i=1

so that (5.17) follows.

If m = O then N;:(Q) = 1 and K(0)2@~M/T > | because one must have K () = ko.

So the only non-trivial case is when one has m = 1. If this happens ¢; is, by con-
struction, the root line of a tree 6; such that K(8) = K(T) + K(61), where T is the
cluster which has ¢ and £; as external lines and K (T), defined in (4.7), satisfies the
bound K(T) > |ng, — ngl.

Moreover, if Eg(61) # @, one has

< 2_h+1C0,

0 ~ ~
‘|wnl + | — O,

< 27", (5.21)

0 ~ ~
‘|a)n[l + W] — Oy,

so that, for suitable n¢, n¢, € {—, +}, we obtain
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—h+2 0 0 ~ ~ 0 0 ,—1 _ —
2—h+t Co > |a)(n( —nel) + Newm, + 1N¢, O, | > Colny _n€1| T = Cylng — ng, | T

(5.22)

by the second Diophantine conditions in (2.33), as the quantities @,, appearing in (5.21)
cancel out. Therefore one obtains by the inductive hypothesis

Ni@) <1+ K@ODE, ' <1+K®E,'-KME,' <K®E,", (523

hence the first bound in (5.17) is proved.
If Eg(61) = @, one has

Ni@) <1+ KODE '~ 1<1+K®E,'~1<KOE,", (5.24)
and (5.17) follows also in such a case. O
The following bound for V?“ (£, m), h > hg, can then be obtained.

Lemma 9. Assume that there exists a constant C such that one has |I'| < Ce and

|v,(l°"2n| < Ceg, withc =a, b, forall |m| > 1 and all h > 0. Then if ¢ is small enough for

allh > 0 and forall T € Th(c) one has
VI (i, m)| < BIY D=2/ /4 gmieK D[4V DV (D], (5.25)
where B is a constant and K (T) is defined in (4.7).

Proof. By using Lemma 7 we obtain forall T € Th(c) and assuming & > ho we get the
bound

h

[T exp [4K (1) 10g 2022707 — Cyu(T) + 8 (T) + My(T) |
h'=hy
h
( 1—[ z—h(i)+hr)( 1—[ 2fh’M}'l’,(T)>e—K\K(T)I/2’ (5.26)
T/CcT h'=hg
=g

where B is a suitable constant. If & < hq the bound trivializes as the r.h.s. reduces simply
to C!V(D |8||V1§1)(T)|+‘Vw(T)‘e’%‘K(T)‘. The main difference with respect to Lemma 6 is
that, given a self-energy graph 7' € Th(c), thereis atleastaline £ € L(T)onscalehy = h
and with propagator

1

—2(n9 )2 ~2
W (g + NeOn) B

, (5.27)

where 1y = 1 if the line £ belongs to the path of lines connecting the entering line (car-
rying a momentum (2, m)) of T with the line coming out of 7, and n; = 0 otherwise.
Then one has by the Mel’nikov conditions
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Coln%| 7™ < |wnd + nedom + @ < Co27M1, (5.28)

mg—&-n@m

sothat|n2| > 2(i=D/7_On the other hand one has |n£| < K(T),hence K(T) > 2¢=D/7;
so we get the bound (5.25). O

It is an immediate consequence of the above lemma that for all ;1o > O there exists

go > 0 such that for all || < pp and 0 < & < gy one has |,8(C) | < Bye|u|, with By a
suitable constant.
We have then proved convergence assuming that the parameters vy, and I' are

bounded; we have to show that this is actually the case, if the v,,(f ) in (2.34) are chosen
in a proper way.
We start proving that it is possible to choose v(©) = {v,; )}| m|>1 such that, for a suitable

positive constant C, one has |v(c) | < Ceforall h > 0 and for all [m| > 1.
For any sequence a = {am}‘m|>1 we introduce the norm

lallooc = sup laml. (5.29)

[m|=1
Then we have the following result.

Lemma 10. Assume that there exists a constant C such that |I'| < Ce. Then for all
o > 0O there exists g9 > such that for all \u| < wo and for all 0 < ¢ < &g there

is afamtly of intervals Ic m, h >0 |ml >1 ¢ = a,b, such that I(h+1) Ic(h,,),,
|1h Il < 26(v/2)" D ana, if vl € C(h,,i then

W\ < De,  h=h=>0, (5.30)

for some positive constant D. Finally one has v}(l ) T = v,(f) c=a,b, forallh >h >0

and for all |m| > 1. Therefore one has ||vlloc < Ce for all h > 0, for some positive
constant D; in particular |v,,| < De for allm > 1.

Proof. The proof is done by induction on /. Let us define Jc(h,,)l = [—¢&, ¢] and call
JM = lelzl,c:a,b-]gln)z and 1M = X\mlzl,c:a,blé,hr%-

We suppose that there exists 1" such that, if v spans I® then vj, spans J " and
|v(c) | < Deforh > h > 0; we Want to show that the same holds for 4 + 1. Let us call

J(h“) the interval spanned by {v Him|>1,c=a,» When {v,(,f)}|m|21)c:a)b span I(ﬁ). For

ht-1,m
any {vm Hm|=1,c=a,b € 1™ one has {Vﬁ+1,m}\mlzl,c:a,b € [—2¢ — D&%, 2¢ + Dég?],
where the bound (5.25) has been used. This means that J (h+1) i strictly contained in
J"+D  On the other hand it is obvious that there is a one-to-one correspondence between
{v,(,f)}‘m|>1 c=a,» and the sequence {v}(f’)n}|m‘>1 c=a,b> h+ 1> h > 0. Hence there is a

set 1+ = 10D guch that, if {v'© Yml>1,c=a,b SPANS 10+ then {vthl Ymi>1,c=a,b

spans the interval J (h) and, for ¢ small enough, |vy|s < Ce for h+1>h>0.



466 G. Gentile, V. Mastropietro, M. Procesi

The previous computations also show that the inductive hypothesis is verified also for
h = 0 so that we have proved that there exists a decreasing sets of intervals / ) such that
if {v,(nc)}|m‘>1,c —ab € I™ then the sequence {v}(ffn}|m\>1 c=a,b 1s well defined for h < h
and it verifies |v(°) | < Cle]. In order to prove the bound on the size of IC( ,,), let us denote
by {V;(lczn}\mlzl,c:a,b and {vh m}|m‘21,cza,b, 0 <h < h, the sequences corresponding to

{Vr(nC)}Imlzl,C:a,b and {V;r(zC)}\mlzl,cza,b in I(h)~ We have
(c) c)  _ /(c) (c) /(c)
KV iim — MVhiim = 2('U“vh m — MYy m) +'Bh,m _'Bh,m’ (5.31)

where ﬁ,iczn and ,B;l((;,)l are shorthands for the beta functions. Then, as |v; — v,’(|OO <
|vh — v}, loo forall k < h, we have

1
v = Viloo = S1Vh+1 = Vigiloo + De?|vy — v} loo- (5.32)
Hence if ¢ is small enough then one has
v =vlleo = V27D vp — v oo (5.33)

Since, by definition, if v spans 7", then vj, spans the interval J () of size 2|e|, the
size of 1™ is bounded by 20e|(v/2) D,

Finally note that one can choose v\ = v') )

) and then v(c = vh ’, forany |m| > 1

and any h > h > 0; this follows from the fact that the function ,3,56,)” in (5.15) is even
under the exchange m — —m; it depends on m through @,, (which is an even function of

m), through the end-points v € E(0) (which are odd under the exchange m — —m; but

their number must be even) and finally through v,Eq,; Y Which are assumed inductively
tobeeven. 0O

It will be useful to explicitly construct the v hom © by a contraction method. By iterating
(5.14) we find, for |m| > 1,

vy =2t (/w(‘)-i- Z 2726 (@, e {v(”/})>, (5.34)

k=—1

where B (@, ¢, {v(” ) 1) depends on vy with k' < k — 1. If we put i = & in (5.34)
we get

vl = Z 272 @, o ) D + 27 (5.35)
k=—1

and, combining (5.34) with (5.35), we find, for h>h=>0,
h—1 i
s = =2 S 27k 280 (G e, ) ) +2h*huu}§f3n. (5.36)
k=h
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The sequences {th}\m|>1’ h > h > ho, parameterized by {v- }|m|>2 such that

||v(c)|| < Ce, can be obtained as the limit as ¢ — oo of the sequences {v( )(q)}

q > 0, defined recursively as

(©)(0)
/’Lvh m =0,

1), (C)(q) 2h+1 Zz—k 2[3(6) (w7 ’{chl)ﬂ(/q 1)}) +2h hMUEC) . (5.37)
k=h

In fact, it is easy to show inductively that, if ¢ is small enough, ||v(q) loo < Ce, so
that (5.25) is meaningful, and

max_[[v — v\ 77V < (Ce)1. (5.38)

0<h<h
For ¢ = 1 this is true as v(c)(o) = 0; for ¢ > 1 it follows by the fact that
,B(C)(d), s, {v,ﬁf/,),ff]_l)})—ﬁ(c)( g, {v(‘ )4=2)1) can be written as a sum of terms in which

/
there are at least one v- vertex w1th a difference v(‘ UC (‘ )@= With b > k, in

place of the corresponding vh, , and one node carrying an ¢. Then v(q) converges as

q — oo, for h < h < 1,toa limit v, satisfying the bound ||v;||cc < Ce. Since the
solution is unique, it must coincide with one in Lemma 10.

We have then constructed a sequence of v(c) solving (5.36) for any h > 1 and any

v;l o ; we shall call v(c) (I") the solution of (5.36) with 7 = oo and v m = 0, to stress

the dependence on I'.
We will prove the following lemma.
Lemma 11. Under the the same conditions of Lemma 10 it holds that for any h > 0,
lvn (T = v (T?)lloo < DelT = T2, (5.39)

for a suitable constant D.

Proof. Calling v;lq)(F) the Lh.s. of (5.25) with & = co and Voo,m = 0, we can show by
induction on g that

W@y — @ (T?)|| < De|T' — T2, (5.40)

We find convenient to write explicitly the dependence of the function ﬂ}(lcgn from the
parameter I', so that we rewrite ,6 (a), ,{v(c)(q DY in the rhs. of (5.37) as

,B(‘) (@, ¢, T, {v ig= D(I")). Then from (5.37) we get

1
IJ«Vr(nC)(q)(Fl) _Mvn(f)(q)(FZ) Zzh k— 1[[3(5) (C() g, 1—*] {V(C )g— )(Fl)})

ﬂ(” @ . T2, g D)), (5.41)
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When ¢ = 1 we have that ﬂkc) (@, ¢, T, {vkc)(q 1)(1"1)}) ,B(C) (@, ¢, T2,

{ ]EC =1 (I'2)}) is given by a sum of self energy graphs with one node V with a factor

nv with T replaced by I'' — I'?; as there is at least a vertex V of w-type by the definition
of the self energy graphs we obtain

1" @) = o (C)le < (Dre+ Die?) 1" =12, (5.42)

for positive constants D1 < 2D and 132, where D18|F] — F2| is a bound for the self-
energy first order contribution.
For g > 1 we can write the difference in (5.41) as

(B @&, T )@ h) = B, @, 2. T2, (4~ )
+ (B @& T2 ™ (Eh) = B, @, e, T2 D)) . (543)

The first factor is given by a sum over self-energy graphs with one node V with a factor
nv with T replaced by I'! — I'?; the other difference is given by a sum over self energy
graphs with a v-vertex with which is associated a factor vkc)(q Dty - (C)(q D12y,
hence we find

() = v (M)l < (Dre + D3e?) 1 =12

+eDysup vV @) — vV, (5.44)
h>0

where D1e|T"! — I'?| is a bound for the first order contribution coming from the first line
in (5.43), while the last summand in (5.44) is a bound from the terms from the last line
of (5.43). Then (5.40) follows with D = 2D, for ¢ small enough. O

By using Lemma 11 we can show that the self consistence equation for I' (5.4) has
a unique solution I' = O(e).

Lemma 12. For all iy > 0 there exists eg > 0 such that, for all || < po and for all

0 < & < &, given vm)(F) chosen as in Lemma 9 (with h = oo and véo)m = 0) it holds
that (5.4) has a solution |T"| < Ce where C is a suitable constant.

Proof. The solution of (5.4) can be obtained as the limit as ¢ — oo of the sequence
ra, q > 0, defined recursively as

ro o,

o0
FO=r 'S 3 Tap_,Val(o), (5.45)

k=1 gco®u-R
where we define @,(fz,gq)R as the set of trees identical to ®£l m_ except that I' in ny is
replaced by '@ and each vp,m isreplaced by vy (F(q)), forallh > 0, [m| > 1.Equation
(5.45) is a contraction defined on the set |I'| < Ce, for & small. In fact if [T@~D| < Ce,
then by (5.45) IT@| < Cye + C,Ce?%, where we have used that the first order contribu-
tion to the r.h.s. of (5.45) is I'-independent (see Sect. 3), and C1¢ < ¢C/ is a bound for
it; hence for ¢ small enough (5.45) send the interval || < Ce to itself.
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Moreover we can show inductively that
ITD — T V]log < (Ce)?. (5.46)

For g = 1 this is true; for ¢ > 1 '@ — '@~ D can be written as sum of trees in which
a) either with a node V' is associated a factor proportional to I'@~D — 1'@=2); or b)
with a v vertex is associated vy (r@-by — vh/,m/(F(q_z)) for some i/, m’. In the first
case we note that the constraint in the sum in the r.h.s. of (5.45) implies that s,, = 3
for the special vertex of ; hence, item (4) in Sect. 3, says that V' # vg so that such
terms are bounded by D]€|F(1) — F(2)| (a term order O(I'! — I"2) should have three v
lines entering vy and two of them coming from end points, which is impossible). In the
second case we use (5.39), and we bound such terms by Dpe|T"(D — r'@| . Hence by
induction (5.46) is found, if C > D1/4, D»/4,C1/4). O

We have finally to prove that ii,, ,, solves the last of (1.14) and (2.2).

Lemma 13. For all ny > O there exists ey > such that, for all || < po and for all

0 < & < ¢, given v,ﬁf)(r) chosen as in Lemma 9 and T" chosen as in Lemma 12 then
lin,m solves the last of (1.14) and (2.2).

Proof. Let us consider first the case in which |n| # |m| and we call ®r7§m = U ®£,k2,1R,
assume also (what of course is not restrictive) that n, m is such that yp,(|on| — @) +

Xho+1(lon| — @p) = 1. We call @fm, the set of trees 6 € @fm with root line at scale
ho, so that

= Yy Val@= Y Val@®)+ Y = Val(), (5.47)

R QR QR
9€®n.m Qeon.m,ho geon,mﬁ(ﬁ’l

. R _ AR B8R Q%R : _
and we write ®n,m,h0 = ®n,m,ho U On,m,ho’ where On,m,ho are the trees with sy, = 1,

while ®f Z: j are the trees with sy, = 3 and V) is the special vertex (see Definition 2).
Then o

Y ovae = Y (g@(n,m)z*hov}lgfm 3 vale)

R c=ab LT
+¢ P, m)27MO 3" val(e)
Qeﬁ)fm,hoﬂ
+g "D, my27m0u@ N Val(6) (5.48)
96@71,2»1,110
ho+1 —ho—1_,(c)
+g 0D, my2 o O Val(e)),
06@7?mc,h0+1
where m,. is such that m, = m and m, = —m. On the other hand we can write

@ﬁ’R = ®ﬂ1‘R U ®ﬂ2,R where ®ﬂ1,720 are the trees such that the root line £ is

n,m,ho n,m,hq n,m,hg’ n,m
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R

the external line of a self-energy graph, and 652’ o is the complement. Then we can

. ’m
write

o ova@) = Y g"wm Y RVE@nm) Y Val@)

bl c=a,b Tl 6<O et
+8™@mm) Y RV (wn,m) Y Vald)
reTs) 0€O, o+
+" (. m)y > RVP(@n,m) Y Val(®)  (5.49)
Tet(j'l)o 0O, ho
+" 0V, my Y RV onom) > val@),
TeT) 0€O g+

where 7~'<(2)0 is the set of self-energy graphs such that if V is the vertex to which the
external line £ is attached, then sy = 3. Note that if T belongs to the complementary

of ’]:(i-l) then LV? = 0 by the compact support properties of g,
Summing (5.6) and (5.49) and using (5.1), (5.3) we get

Z Val(9) = Z g(hO)(n,m) Z V?O(a)n,m) Z Val(9)

ofLR c=a,b (c) oR
eeon,m,ho TET<I10 eeon,mcﬁo

+g"mm) Y ViPnom) Y Val®)

TeT) oo

<hg n,m,ho+1
48" aomy Y Vnm) Y Vale) (5.50)
TET<(2)0 Qee)zmc.ho
+¢"0 D my Y VIO (on, m) > val®)
TeT<(§I>O+1 6eOR, o+l
F© (g<”0)(n,m)+g<h0+1>(n,m))( > oo+ Y Val(e)).
95@,73,”6’},0 96@)112”10,,10“
The last line is equal to
(@) b))~
m["nf Un,m + Vi Un,—m], (5.51)
while adding the first three lines in (5.49) to 2666,81.72 Val(0) we get
n,m,hey
e Y dimpmyding.myfing.my, (5.52)
ny+ny+n3=n
m+my+m3=m

from which we get that de@)n Val(0), for 4 = 1, is a formal solution of (2.2). A
similar result holds for |n| = |m|. O
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6. Construction of the Perturbed Frequencies

In the following it will be convenient to set @ = {wp}|m>2. By the analysis of the
previous sections we have found the counterterms {v,, (@, €)}n|>2 as functions of ¢ and
@. We have now to invert the relations

D2 — v (@, &) = m?, (6.1)

in order to prove Proposition 2.

We shall show that there exists a sequence of sets {€ (1’)};‘;0 in [0, g], such that
EPFTD < £ and a sequence of functions {6)(”)(8)};0:0, with each @P) = &P (¢)
defined for ¢ € £P), such that for all £ € £, with

o0
£ = ﬂ EP) = lim &P, 6.2)
p—00
p=0
there exists the limit
& (&) = lim &P (e), (6.3)
p—00

and it solves (6.1).
To fulfill the program above we shall define since the beginning w = w, = /1 — ¢,
and we shall follow an iterative scheme by setting, for |m| > 1,

d),(,?)z = m?,
o = o) =m* + v, @7V, p=1, (6.4)

and reducing recursively the set of admissible values of €.
We start by imposing on ¢ the Diophantine conditions

lown £ m| > 2Cy|n|~™ Vn € Z\ {0} and Vm € Z \ {0} such that |m| # |n|,
(6.5)

where Cq and tp are two positive constants.
This will imply some restrictions on the admissible values of ¢, as the following result
shows.

Lemma 14. For all 0 < Coy < 1/2 there exist &9 > 0 and yy, 50 > 0 such that
the set EO of values ¢ € [0, o] for which (6.5) are satisfied has Lebesgue measure

meas(E@) > go(1 — )/()880) provided that one has Ty > 1.

Proof. For (n, m) such that |wn £ m| > 2Cy the Diophantine conditions in (6.5) are
trivially satisfied. We consider then (2, m) such that |wn & m| < 2Cy and we write, if
0<Co=<1/2,

1>2Cy > |ontm| > —ntm|, (6.6)

en
14++/1—¢
and as |n &+ m| > 1 one gets |n| > 1/2¢ > 1/2¢9. Moreover, for fixed n, the set M of
m’s such that |wn = m| < 1 contains at most 2 + gg|n| values. By writing

2Co
In|%

fe@) =nJ/1—et) £m=1t—, tel0,1], 6.7)
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and, calling 7O the set of & such that |wn £m| < 2Co|n|~™ is verified for some (1, m),
one finds for the Lebesgue measure of Z(

de(t)
7Oy _ / de — f 6.8
meas(Z") o e = Z Z (6.8)
|n|>1/2¢0 [m|leM
We have from (6.7)
d dfd 2C
df _drde  2Co 6.9)

dt  dedr |0

so that, noting that one has |df/d¢e| > |n|/4, we have to exclude a set of measure

8Co
Z ot (2 + &oln|) < const. g, (6.10)

[n|>N
and one has to impose 79 = 1 + §p, with g > 0. O

For p > 1 the sets £7) will be defined recursively as

gw = {e c PV on+al| > Coln|T  Vim| # I,
on + @ £ @) > Coln|™"  In| # |m :tm/|}, p > 1(6.11)

for T > 1 to be fixed.
In Appendix A4 we prove the following result.

Lemma 15. For all p > 1 one has
“5)(1))(8) — &P (e Hoo <Cel  VeegWw), (6.12)

for some constant C.

Therefore we can conclude that there exists a sequence {a)(”)(s)} o converging to

@ (¢) for & € £. We now have to show that the set £ has positive (large) measure.
It is convenient to introduce a set of variables (@, £) such that

O+ Um (@, &) = Wy = |ml; (6.13)
the variables (@, €) and the counterterms are trivially related by
—Vn (@, ) = Py (@, &) + 2t (@, €). (6.14)

One can write w(p) =y — um(@PD, ¢), according to (6.4). We shall impose the

Diophantine conditions

|on =+ (wn — i (@P7D, )| > Coln| ™7,
lon £ (0 £ 0pr) — (U@ PV, &) £ 1 (@P7D, )| > Coln| ™", (6.15)
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Suppose that for ¢ € £P~1 the functions s, (@7 —1 ¢) are well defined; then define

7w = Il(p) u Iép) U I;p), where I}p) is the set of values ¢ € £P~D verifying the
conditions

‘a)n + (wm — (@7, s))‘ <Colnl", (6.16)
Iép ) is the set of values ¢ verifying the conditions
jon £ (@n = o) = @V, &) = o @PD, 0 )| = Colnl ™", (6.17)
and I§p ) is the set of values ¢ verifying the conditions
o == (©@n + o) = n@P™0, ) + 1w @77, 00) | = Colnl ™. (6.18)

For future convenience we shall call, fori =1, 2, 3, Zl.(p ) (n) the subsets of Zl.(p ) which

verify the Diophantine conditions (6.16), (6.17) and (6.18), respectively, for fixed n.
We want to bound the measure of the set Z(”). First we need to know a little better

the dependence on ¢ and @ of the counterterms: this is provided by the following result.

Lemma 16. For all p > 1 and for all ¢ € £P) there exists a positive constant C such
that

/

[n (@), )| = Ce, ‘aé@vm(cb(f'),e) <Ce,  mom'zl,

- c ~ C
(@7 )] = —. ‘aﬁp/)um(w”’),e) == mm'zl (619

Bsufé’)(w,e)) <C, m=>1,

where the derivatives are in the sense of Whitney [38].

Proof. The bound for v,, (@7, ¢) is obvious by construction.
In order to prove the bound for Bw(p) v (@), &) note that one has

(he;) (he;) . - . (he;) 3hy. | ~ 112
g, (@) =g, (@) — (@~ 3)dz8,, " (@) = Cnf 27" & — . (6.20)

from the compact support properties of the propagator.
Let us consider the quantity v(@/, €) —v(@, &) — (w — ") I3V (@, €), where 35 V(®, &)
denotes the derivative in the sense of Whitney, and note that it can be expressed as a

.. . . (he;) (he;) .
sum over trees each one containing a line with propagator 8, (@) - 8¢, (@) — (@ —

(he;)
@') 0 gej[’ (@), by proceeding as in the proof of Lemma 9 of [23]. Then we find
[v@, &) — v(@, &) — (@ — &) 4v(@, &) |, < Ce @ — a2, (6.21)

and the second bound in (6.19) follows.
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The bounds for u,, (@7, &) and Bw@) wm (@), &) simply follow from (6.14) which

gives
() -1
@), ) = @) _ . (6.22)
|m| 1+1 =0, (@P, e)/m
In order to prove the last bound in (6.19) we prove by induction the bound
o @ el=c, mz1, (6.23)
by assuming that it holds for @”~1; then from (6.4) we have
267 iy (e) = —devm @77V (e). €)
== > A rnvn@P V@), ) 300 () = @ V@ m)|
m/EZ m )7_8
(6.24)

as it is easy to realize by noting that w,, can depend on @, when |m’| > |m| only if
the sum of the absolute values of the mode labels m,, is greater than |m’ — m|, while we
can bound the sum of the contributions with |m’| < |m| by a constant times ¢, simply
by using the second line in (6.19).

Hence from the inductive hypothesis and the proved bounds in (6.19), we obtain

Hd)(p)(g/) — P (e) = (& — &) B0 P (e) H <C |g/ —¢
[e9]

, (6.25)

so that also the bound (6.23) and hence the last bound in (6.16) follows. O

Now we can bound the measure of the set we have to exclude: this will conclude the
proof of Proposition 2.
We start with the estimate of the measure of the set Il(p ) When (6.16) is satisfied one
must have
Calm| < |om — pm (@7, £)] < wln| + Coln| ™" < Cyn],
Cilm| = |om — tm (@™, £)] = wln| — Coln|™* = Ciln|, (6.26)
which implies
a6

Mi|n| < |m| < Man|, My = —, = —=,
Ci Cy

6.27)

and it is easy to see that, for fixed n, the set Mq(n) of m’s such that (6.16) are satisfied
contains at most 2 + &g|n| values.
Furthermore (by using also (6.5)) from (6.16) one obtains also

2CoIn|™™ < |wln| — wpl < |oln| — on + wn@P7D, )] + [t (@P7, e)]
< Coln|" " + Ceo/|m|, (6.28)
which implies, together with (6.36), for t > 1,

CoM, 1/(zo—1)
Ceo ’

In| > Ny = ( (6.29)
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Let us write w(¢) = w, = +/1 — ¢ and consider the function w(@?~V, ¢): we can
define a map t — &(t) such that

fe) = wE@)nl — on + pn(@PD, &) =

O rel=1,1], (6.30)
|n|*

describes the interval defined by (6.16); then the Lebesgue measure of Il(p ) is

de(r
meas(Z") = / -y ¥ / 8( )| 6.31)
[n|>No me Mo (n)
We have from (6.30),
d dfd C
df _dsde  Co (6.32)
At de dt |n|®
hence
(p)
%) = 6.33
meai) = 8 ot e
[n]>No mEMo(n)
In order to perform the derivative in (6.30) we write
du
g = dettmt D0 00 mded, (6.34)
|m’|>1
where 0 i, and Bgcbr(np,_l) are bounded through Lemma 11. Moreover one has
‘am-wm < Cee™ M2 | > ml, (6.35)

and the sum over m’ can be dealt with as in (6.24).
At the end we get that the sum in (6.34) is O(¢), and from (6.29) and (6.30) we obtain,
if ¢ is small enough,

af(e@®) | _ Inl
- > 6.36
‘ de(t) |~ 4 (6.36)
so that one has
/z@ de < const. Y " |f+1 2+ golnl) (6.37)
In|=No
< const. & (8(()1—1)/(T0—1) + 8(()f—fo+1)/(f0—1)> )
Therefore for T > max{1, 79 — 1} the Lebesgue measure of the set Il(p ) is bounded by

(1)+ ' with §; > 0.
Now we discuss how to bound the measure of the set Iép ). We start by noting that
from (6.30) we obtain, if m, £ > 0,
Ce Ce
(p) _ 5)('7) =4

@ypte m_efm m+ L

: (6.38)

forall p > 1.
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By the parity properties of @, without loss of generality we can confine ourselves
(p)

0 — &P)| < 1. Then the discussion

tothecasen > 0, m’ > m > 2, and |wn — (@
proceeds as follows.
When the conditions (6.17) are satisfied, one has
2Co|n|™™ < |wn — (W — om)|
—1), ~(p—
< lon — (o — u @77V, &)
1), ~(p—
+om — @D, e)] (6.39)
Hlw @7V, 8) — @7V, )

. Ceg Ce _r  2Cg
<Con|"+—+— =Coln|”" + ——,
m m m
which implies for T > 10,
C 1/70
n| >Ny = [ — . (6.40)
2Ce¢

We can bound the Lebesgue measure of the set Iép ) by distinguishing, for fixed (n, £),
with £ = m’ —m > 0, the values m < mg and m > mg, where my is determined by the
request that one has for m > my,

2C C
0o =0 (6.41)
m In|%
which gives
2C|n|%
mo = mo(n) = (M) . (6.42)
Co
Therefore for m > mq and T > 7 one has, from (6.5), (6.38) and (6.41),
2C 2C C C C
on— @) — | zlen— 0] - =2 = S0 - 0> S0 > D (643)

I UL R T

so that one has to exclude no further value from £#—1, provided one takes T > 7.
For m < mg define L such that

C/
Cst < ‘wfﬁ@ —oP | <on+1<Clnl,  Lo= o (6.44)
3
where (6.26) has been used. Again, for fixed n, the set Lo(n) of £’s such that (6.26) is
satisfied with m’ — m = £ contains at most 2 + &g|n| values.
Therefore, by reasoning as in obtaining (6.37), one finds that for m < m( one has to
exclude from £P~1 a set of measure bounded by a constant times

C _ o
Z Z Z |n|To+l < const. &y (e((f W)/ +8(1)+(T K WTO), (6.45)

|n|>=Ny LeLy(n) m<mgy(n)

provided that one has t > 79 + 1 > 2 the Lebesgue measure of the set Iép ) is bounded

by g%, with 8, > 0.
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Finally we study the measure of the set Iép ) Ifn > 0, |m'| > |m| and |(& +
@y) — wn| < 1 (which again is the only case we can confine ourselves to study), then
one has to sum over |n| < Np, with N given by (6.40). For such values of n one has

- - 2Ce¢
on — @) + | = [on — (ml + m'D| - o
2C, C C C
>0 0 20 0 (6.46)
[ = a0 = jaft

as soon as |m| > mg, with mq given by (6.42). Therefore we have to take into account
only the values of m such that |m| < mg, and we can also note that |m’| is uniquely
determined by the values of n and m. Then one can proceed as in the previous case and
in the end one excludes a further subset of £7~1 whose Lebesgue measure is bounded
by a constant times

Co 14 (1—
Z Z T §const.£0+(r W)/ (6.47)

[n|>N1 m<mgy(n)

so that the Lebesgue measure of the set Igp ) is bounded by 5(1)+83, with 83 > 0, provided

that one takes T > 1.
By summing together the bounds for Z\”’, for Z3" and for Z\"’, then the bound

meas(Z") < beyt! (6.48)

with § > 0, follows for all p > 1,if r ischosentobe 7 > 79 + 1 > 2.

We can conclude the proof of Proposition 2 through the following result, which shows
that the bound (6.42) essentially extends to the union of all 7' (P) (at the cost of taking a
larger constant B instead of b).

Lemma 17. Define TP as the set of values in £P) verifying (6.26) to (6.28) for t > 1.
Then one has, for two suitable positive constants B and §,

meas (U‘,’,OZOI(p)> < BegH, (6.49)
where meas denotes the Lebesgue measure.

Proof. First of all we check that, if we call 5;[7 ) (n) the centers of the intervals I](.p ) (n),
with j = 1, 2, 3, then one has

‘eﬁ.”“)(n) - ej.”)(n)‘ < Del. (6.50)
for a suitable constant D.

The center 85” ) (n) is defined by the condition
on = (0n = @D EP ), e (1)) =0, (6.51)

where Whitney extensions are considered outside £”~1; then, by subtracting (6.51)
from the analogous expression for p + 1, we have

(1 @D P @), 67D ) = @D ), 67 ) = 0. (652)
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In (6.48) one has

um (@' (&), ") — um(@(e), &) = um(@'(€"), &) — um(@(e"), &)
Fum (@), &) — um(@(€), &) + (um(@(e), &) — um(@(e), €)),  (6.53)

and, from Lemma 13,

|m (@ (1), &) — pm(@(e), )] < Ce o — o] .

[m(@(), ) = wm(@(e), €| < Ce e’ — ¢, (6.54)

so that we get, by Lemma 10,
P00 — e )| < cef, (6.55)

for a suitable positive constant C. This proves the bound (6.50) for j = 1. Analogously
one can consider the cases j = 2 and j = 3, and a similar result is found.
By (6.10), (6.51), (6.54) and (6.12) it follows for p > po,

Po

oo
&
e = el =€ 3 e = O (6:56)

k=po
so that one can ensure that |8;p)(l’l) — EEPO)(n)| < Coln|~F for p > pg by choosing
po = po(n, j) < const.log |n|. (6.57)

For all p < po define jj(p) (n) as the set of values & such that (6.16), (6.17) and (6.18)
are satisfied with Cy replaced with 2Cg. By the definition of pg all the intervals IEP ) (n)

fall inside the union of the intervals ;7].(0) (n), ..., JJ(” 0)(n) as soon as p > pg. This
means that, by (6.31) to (6.37),

meas (Ufzolfp)> < meas (UZOZOJI(F)) < Z meas(Z\" (n))

[n]>=No
po(n,1) 00
2Co _
< const. E E —— < const. E n (T“)lognfBa(l)J”s,
n
[n|=No p=0 Inl n=Ny

(6.58)

with suitable B and §, in order to take into account the logarithmic corrections due to
(6.55). Analogously one obtains the bounds meas(Z;) < Beé” and meas(Z3) < Beé”
for the Lebesgue measures of the sets 7, and Z3 (possibly redefining the constant B).

This completes the proof of the bound (6.48). O
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7. The case T <2

Proposition 1 was proved assuming that @ verifies the first and the second Diophantine
conditions (2.33) with 7 > 2. Here we want to prove that it is possible to obtain a result
similar to Proposition 1 assuming only the first Diophantine condition and 1 < 7 < 2,
and that also in such a case the set of allowed values of ¢ have large Lebesgue measure,
so that a result analogous to Proposition 2 holds.

The proof of the analogue of Proposition 1 is an immediate adaptation of the analysis
in Sect. 4 and 5. First we consider a slightly different multiscale decomposition of the
propagator; instead of (4.2) we write

1 X(6\/|w ng—@2, ) x-106/|w?nf — @2, 1)
+

—n2 402 —
wng + wy,, ne—i—wmz a)nz—f—wm[

, (7.1)

and the denominator in the first addend of the r.h.s. of (7.1aa) is smaller than Co /6; as in
Sect. 4 we assume Co < 1/2 without loss of generality. If [n| # |m| and |w*n? —w | <
Cy/6, then, by reasoning as in (4.12), we obtain

3 ) 1
In| > |m| > —|nl, min{|m|, |n|} > —, (7.2)
4 2¢e
and
. Co Co
loln| — oy < ——m—m—— < —. (7.3)

6(w|n| + on) 6|n|

We can decompose the first summand in (7.1), obtaining

%6y l?n? — @2, 1) Z Xh(";’”2'+2’”) Z ¢Pn.m), (4

h=—1

and the scales from —1 to &g, with /¢ given in the statement of Lemma 5, can be bounded
asin Lemma 6. We shall call the line of type a a line with which a propagator g, )(a)n m)
is associated and the line of type b a line with which the second summand in (7.1) is
associated; the scale of the b lines is set equal to —1. If N, (6) is the number of lines on
scale h, the following result holds.

Lemma 18. Assume that there is a constant C| such that one has @y, — |m|| < Ci&/|m)|
and that @ verifies theﬁrst Melnikov condition in (2.33) with t > 1. If ¢ is small enough

for any tree 0 € @,(1 m and for all h > hg one has

Ni(0) < 4K (027 _ C(0) + M} (0) + Si(0). (7.5)

where M}‘L’ (0) and Sj,(0) are defined as the number of v-vertices in 0 such that the max-
imum scale of the two external lines is h and, respectively, the number of self-energy
graphs in 6 with h$. = h.
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Proof. We prove inductively the bound
N} () < max{0, 2K (9)20-/7 _ 1}, (7.6)

where N;(6) is the number of non-resonant lines in L(#) on scale 4’ > h. We proceed
exactly as in the proof of Lemma 5. First of all note that for a tree 6 to have a line on
scale & the condition K (9) > 2*—D/7 ~ 2(=1)/ s necessary, by the first Diophantine
conditions in (2.33). This means that one can have N;(#) > 1 only if K = K(0) is
such that K > ko = 2"—D/7; therefore for values K < ko the bound (7.6) is satisfied.
If K = K(0) > kg, we assume that the bound holds for all trees 8’ with K(9’) < K.
Define Ej, = 2_1(2(1_”)/72)_1, we have to prove that N;(6) < max{0, K(Q)Eh_1 —1}.

The dangerous case is if m = 1 then one has a cluster T with two external lines ¢
and £, which are both with scales > &; then

~ —h+1 ~ —h+1
|lwne| = @m, | < 27" Co, long,| — @m,, | < 27" Co, (7.7)

and recall that T is not a self-energy graph, so that ny # ng,. Note that the validity of
both inequalities in (7.7) for & > h( imply, by Lemma 5, that one has

Ine —ng, | # [me £ my,|. (7.8)
Moreover from (7.3), (7.8) and (7.2) one obtains
Co Co
———— < |wlng —ng | = lmgy £my || < (7.9)
Ing —ne, |* 1 1 1 3min{|nel, |ng, [}
which implies
e —ne,| = 37 min{lngl, Ing, [}'/7, (7.10)

Finally if Co|n|™" < ||wn| — @m| < Co2~ "t we have |n| > 2(*=D/7 50 that from
(7.8) we obtain [ng — ng,| > 3/72=D/7" Then K (@) — K(61) > Ej, which gives
(7.6), by using the inductive hypothesis. O

The analysis in Sect. 5 can be repeated with the following modifications. The renor-
malized trees are defined as in Sect. 5, but the rule (9) is replaced with

(9") To each self-energy graph T the £’ operation is applied, where
L'V (wn, m) = Vi(on, m), (7.11)

if T is such that its two external lines are attached to the same node Vg of T (see as
an example the first graph of Fig. 4.1), and £’ V? (wn, m) = 0 otherwise.

With this definition we have the expansion (5.2) to (5.4), with v, ,, replaced with vy
(as £’ V? (wn, m) is independent of n, m).

We have that the analogue of Lemma 7 still holds also with £/, R’ replacing £, R;
indeed by construction the dependence on (n, m) in R’ V?T (wn, m) is due to the propa-
gators of lines ¢ along the path connecting the external lines of the self-energy graph. If
a line ¢ in the path is a line of type a, the propagator has the form

— xn(Jong| — @pm,)
6 fiwtn? — i | : : 712
x 6,/ |lwng ) — (lonel + @m,) (lonel — @m,) "
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and the second factor in the denominator is bounded proportionally to 27"¢, while the
first is bounded proportionally to Img +mye |. Then we get for h%. < hy,

10
1N oht (hye) 2 € ] 7—1
IRVr (wn,m)g 1" (wn, m)| < Ce*—5———|ne |" ", (7.13)
|mg +m£€T| ’

which means that propagator of the external line of the resonance 7 is compensated,
if 1 < 7 < 2, by the extra factor (mgeT )~1. Here we used that there are at least two
nodes, carrying a node factor proportional to ¢, not contained in any inner internal self-
energy graphs, as otherwise the points to which the external lines are attached would
coincide.

The same happens if £ is of type b, as we are going to show. In the following with C
we denote any constant. We can assume that |mgeT [/2 < |myg| < 2|I’l’lng |, otherwise one

0
has |m2| > |mye |/2 and we can use the factor e kmel/2 Clmye |~!, to compensate

the propagator of one of the external lines of 7. We can decompose the propagator of

(6 /| 2 |) Z Xn(lon| wm) (7.1 1)
X1 f 2 2-|—6z) ’ '

If the line has scale &7 < hg then we can bound the propagator with O (|lem e =1,
and we get

IR'VIT (wn, m)g "% (wn, m)| < Ce Imgs |7 (7.15)

1
e |

Moreover if |m@eT | < 6~ still (7.15) holds. We have then to consider the case in
which the line ¢ is a line of type b with scale 4 > ho and lmes | = 6e~!. We have

still two cases: either £ is such that |wng — @y, | < ZCo/lmgeT| or not. In the first case,
remembering that |a)n£eT — Oy | < 2C()/|mgt’T| because £ is a line of type a, we find
T

———— < |wmy —npe) £my £ mye | < 5Co|mye |~ 7.16
e = 00— ) Ema ] < SColme (7.16)
where we have used that @,, = |m| + O(em~"). This implies |n,1 — l’lgé’T| = |n21| >
5l/t |mg€T [1/7, so that one has
h —«Clm \%
IR'VET (wn, m)g" " (wn, m)| < Ce2e T Jnge [T (7.17)

In the second case one has |wny — @p, | > 2C0/|m[€T |. If &y is the scale of £ we can
distinguish two subcases: either i1y < hye or hy = hye . If hy < hye we sum find

Co

|n]—n|‘[ = |a)(n£1 - }’l[?) :I:mgl :I:m@e | < 5C()2 (718)
er T g

as ‘Z’Wr = lmge | + 0(g|me?|*1) = |mge | + 027"y and @y, = |mg| + O(e27M).
Hence we find |n2| > 2 =2)/7 and by bounding the propagator corresponding to £ by
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O (Img|~")2"1) and using the factor ekt
is O(|m;;1 .

Finally if by > hy¢ we sum again the denominators of ¢ and £% and we find

we get also in this case R’ V;fT (wn, m)

C —hye
0 = = loli —ne) Emer £ meg| < 5C2 4 (7.19)

lngr — g,

as a)ml? = mge |+ O(elmpe |™1) = [mge | + O(e27") and @y, = Imy1| + O(£27M).

(hee =2)/

. h
Hence we find |n2¢ | > 2 and this factor compensates the extra factor 2 &

arising from the entering line of T'.
Then the bound (5.11) is replaced, using also Lemma 18, by

IVal(8)] < sk/zﬁ"( ]o_o[ exp [h log 2(41r<((9)2—<’*—2>/f2 —ChO) + M,:(e))])
h=hg

( ]O_o[ =M <9>) (7.20)

h=hg

I1 efx(|nv|+\n;|>)( I1 efx<|mv|+\m;|>).

VeV (0)UE®©) VeV (0)UE®)

There is no need of Lemma 8, while the analogues of Lemma 9 and Lemma 10 can be
proved with some obvious changes. For instance in (5.28) one has 1y = 0, which shows
that the first Mel’nikov is required, and vy, is replaced with v, i.e. one needs only one
counterterm.

Finally also the analogue of Proposition 2 can be proved by reasoning as in Sect. 6,
simply by observing that in order to impose the first Mel’nikov conditions (6.16) one
can take Ty = 7; note indeed that the condition 7 > 2 was made necessary to obtain the
second Mel’nikov conditions (6.17) and (6.18).

8. Generalizations of the Results

So far we have considered only the case ¢(u) = u3 in (1.1). Now we consider the case
in which the function ¢ () in (1.1) is replaced with any odd analytic function

o) = D’ +0W’), D #0. 8.1)
Define w = /1 — Ae asin Sect. 1. Then by choosing A = o we obtain, instead of (1.14),

n*a, =[(v+w)+0@)], .
Q —nta, = [(v+w)+0@)], _, .
p (—w2n2 n m2> Wnm = € [(v +w) 0(8)] . ml # nl, 82)

n,m

where O (¢) denotes analytic functions in u and ¢ of order at least one in €. Then we can
introduce an auxiliary parameter i, by replacing € with e in (8.2) (recall that at the end
one has to set u© = 1). Then we can proceed as in the previous sections. The equation
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for ag is the same as before, and only the diagrammatic rules for the coefficients u,(,kzn

have to be slightly modified. The nodes can have any odd number of entering lines, that
is sy = 1,3,5,.... For nodes V of w-type with sy > 3 the node factor is given by
Ny = e6v=D/2 which has to be added to the list of node factors (3.3), while for nodes
V of v-type one has to add to the list in (3.2) other (obvious) contributions, arising from

the fact that the function f,,(k) in (2.4) has to be replaced with

k
KO =" 10, (8.3)

k'=1

where the function f,,(k’l) is given by (2.12), while for k > 2 and 1 < k' < k one has

(k.k') _ (k1) (Kaper41)
fn - = Z Z unl],ml ot unzk/+1 Moy (84)

ki+..Akopr  =k—k" nit..tnop=n
mi+t..+myp g =m

where the symbols have to be interpreted according to (2.13) and (2.14); note that
s = 2k’ + 1 is the number of lines entering the node in the corresponding graphical
representation.

In the same way one has to modify (2.31) by replacing the last term in the r.h.s. with

k

[o+w)IE), =D o+ w)IEE, (8.5)
k'=1

where [¢(v + w)]f,’f;,% ) s given by the old (2.32), while all the other terms are given by
expressions analogous to (8.4).

The discussion then proceeds exactly as in the previous cases. Of course we have to
use that, by writing

o0
o) = ot (8.6)
k=1

with ®; = P, the constants ®; can be bounded for all k > 1 by a constant to the power
k (which follows from the analyticity assumption).

By taking into account the new diagrammatic rules, one change in the proper way the
definition of the tree value, and a result analogous to Lemma 2 is easily obtained. The
second statement of Lemma 3 has to be changed into |E(9)]| < ZVGV(Q)(SV —D+1

(see (3.24)), while the bound on |VU3 (0)] still holds. For V;j(0), with s > 5, one has to
use the factors e 6=1/2,

Nothing changes in the following sections, except that the bound (5.12) has to be
suitably modified in order to take into account the presence of the new kinds of nodes
(that is the nodes with branching number more than three).

At the end we obtain the proof of Theorem 1 for general odd nonlinearities starting
from the third order. Until now we are still confining ourselves to the case j = 1.

If we choose j > 1 we have to perform a preliminary rescaling u (¢, x) — ju(jt, jx),
and we write down the equation for U (¢, x) = u(jt, jx). lf o(u) = Fu? we see immedi-
ately that the function U solves the same equation as before, so that the same conditions
on ¢ has to be imposed in order to find a solution. In the general case (8.2) holds with
j?e replacing ¢. This completes the proof of Theorem 1 in all cases.
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Appendix Al. The Solution of (1.5)

The odd 2r -periodic solutions of (1.5) can be found in the following way [30, 32]. First
we consider (1.5), with (a%) replaced by a parameter cp, and we see that

ap(§) =V sn(Q2§, m), (Al.1)

where sn(Q£, m) is the sine-amplitude function with modulus +/m [25, 1], is an odd
solution of

ag = —3coag — aS, (A1.2)
if the following relations are verified by V, @, cp, m

V2
V = 4/ —ZmQ, _— = - A13
6co + V2 ( )

Of course both V and m can be written as a function of ¢y and Q2 as

_ 3co

6¢o
m—ﬁ—l, V=‘/2—§Q. (Al.4)

In particular one finds

1 6¢o V—2m 3co 2
oV =+—2m — = m—-——|=,—, Al.5
Q Y + w0 - ( ) ( )

so that one has

QiqV 1
@ _ (A1.6)
% “m

If we impose also that the solution (A1.1) is 2 -periodic (and we recall that 4K (1) is
the natural period of the sine-amplitude sn(¢, m), [1]), we obtain 2 = Qn = 2K () /7,
and V is fixed to the value Vi3 = v/ —2MQ,.

Finally imposing that ¢y equals the average of ag fixes m to be the solution of [32]

E(m) = K(m) ”Tm, (A1.7)

where

7T/2 1 j'[/2
K(m)=/ T E(m)=/ 49y _msin?6  (ALS)
0 V1 —msinZ29 0

are, respectively, the complete elliptic integral of the first kind and the complete elliptic
integral of the second kind [1], and we have used that the average of snz(QE ,m) is
(K(m) — E(m))/K (m). This gives m ~ —0.2554.

One can find 27 /j-periodic solutions by noticing that Eqs. (1.5) are invariant by the
simmetry ag(§) — «aag(a€), so that a complete set of odd 2m-periodic solutions is
provided by ag (¢, j) = j ao(j&).
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Appendix A2. Proof of Lemma 1

The solution of (2.21) is found by variation of constants. We write (a%) = ¢, and con-
sider cq as a parameter. Let ag(§) be the solution (Al.1) of Eq. (A1.2), and define the
Wronskian matrix

_ [ wi1(§) wi2(é)
WeE = <w21(§) wzz(E))’ A2.1)

which solves the linearized equation

W=M®EW, M) = (—3a§(50) 300 (1)) , (A2.2)

and is such that W(0) = 1 and det W (&) = 1 V&. We need two independent solutions of
the linearized equation. We can take one as ag, the other as dgap (we recall that m and
V are functions of 2 and c( through (A1.3)); then one has

1
Wi () = odo(®) = en(QE, m) dn(Q¢, m),
w21 (§) = w11 (§) = —sn(26, m) (dn’(28, m) + men’(26, M),

1

wi2(§) = maﬂao(@ (A2.3)
— Bm (g cn(QE, m) dn(QE, m) + Q' Disn(QE, m)) ,

wn(§) = wi2(8)

— cn(QE, m) dn(QE, M) — QBmE sn(QE, m) (dn2(szg, m)+men?(QE, m)) ,

where we have used (A1.3) to define the dimensionless constants

QaqV 1 1 -m
m = = —, Bm = = .
% -m (1+Dm) 1-m

(A2.4)

As we are interested in the case ¢y = (a%) we set Q = Qu = 2K (m) /7 (in order to
have the period equal to 277) and we fix m as in Appendix Al.

Then, by defining X = (y, y) and F = (0, k), we can write the solution of (2.21) as
the first component of

_ £
X&) =W(E) X + W(S)/0 d&' W) F (&), (A25)

where X = (0, ¥(0)) denote the corrections to the initial conditions (ag(0), ¢o(0)), and
¥(0) = 0 as we are looking for an odd solution.

Shorten c(§) = cn(Qmé, M), s(§) = sn(Qmé, M), and d(§) = dn(2m &, M), and
define cd(§) = cn(Q2mé, M) dn(2im &, m). One can write the first component of (A2.5)
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as
3
€)= wia® 5O + [ A (0026 w1€) = w1©) wiaE)) hE)
= B (£ cd(®) + 2! Dins(©) 50)

3 14
4 Bu (cd(é) /0 ae’ /O A&” cd(&") h(E") (A2:6)
3 £
+Q Dy (s(a fo 4E' cd(&) h(E) — cd (&) fo ds’s@’)h(s’))),

as we have explictly written

wi2(§) wir () — w1 (§) win(§)
= Bm (E cd(&) cd(E) + Q) Dms (&) cd (&)

—cd(€)§' cd(§) — X! Dmed(€) 561, (A2.7)

and integrated by parts

3
/Odé/(écd(é)cd@/)—cd(E)é/cd(E’))h(S/)
3 g
=Cd(é‘)/0 dé//o dg"cd(E") h(E"). (A2.8)

By using that if P[F] = F then P[I[F]] = I[F] and that I switches parity we can
rewrite (A2.6) as

¥() = Bm (s cd(®)(5(0) —Tled h1(O) = @/ Dun (51) )
+S2! Dins (6)(3(0) — 1ied m)(0))

+Q! D (s(€) Tled h1(§) — cd () I[P[s h11(§)) + cd (§) I[X[cd h]](é))-
(A2.9)

This is an odd 27 -periodic analytic function provided that we choose
v(0) — I[ed h](0) — Qr_nl Dy (sh) =0, (A2.10)

which fixes the parameter y(0); hence (2.22) is found.
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Appendix A3. Proof of (2.27)

We have to compute (agL[ag]), which is given by (recall that one has ag(§) = Vi s(§)
and cd(§) = Q' $(6))

(aoLlag]) = BmQ2V2 (DEn <s2>2 + D (5 11s1)
—Du <s$ I[P[sz]]> + (ssI[ILsST]) ) (A3.1)
Using that one has I[ss] = (s2 — (s2))/2, we obtain
2o\ L (4 2\ .
(s I[ss]> =3 (<s >— <s > ) (A3.2)
moreover, integrating by parts, we find
CIPLs2T) = — o !
<ss 1[P[s ]]> = :
. SRS o VAR
<ssI[I[ss]]> - —Z<s >+ Z(s > , (A3.3)
so that we finally get

1 1
{aoLlao]) = 5%9;31%( <2Dm - 5) (s*)

1 2\2
+ <2Dm (Dm — 1) + 5) (s?) ) (A3.4)

which is strictly positive by (A2.4) and by the choice of m according to Appendix Al;
then (2.27) follows.

Appendix A4. Proof of Lemma 15
We shall prove inductively on p the bounds (6.12). From (6.4) we have

o () — o (@) < Clom@PV(e), &) — v (@72 (e), £)], (A4.1)

as we can bound |&)§,{7)(8) + (I),(f—])(sﬂ > 1 fore e £P.
We set, for |m| > 1,

Avim = V@V (e), &) — (@ P2 (e), ) = lim Av\D) | (A4.2)
q— 00 ’
where we have used the notations (5.37) to define
A = 0D @PD(e) &) — D) @ P2 (e), 8. (A4.3)
We want to prove inductively on ¢ the bound
|av? | < Cela? D) = 372 @) e, (Ad4)

for some constant C, uniformly in g, h and m.
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For g = 0 the bound (A4.4) is trivially satisfied. Then assume that (A4.4) hold for
allg’ <gq.

For simplicity we set @ = @?~ D (¢) and @ = &?~? (¢). We can write, from (6.25),
for [m| > 1 and for h > 0,

h—1
—K— ~ 71 5)
aojfy = = 22 @ e @ e
k=h
- —1) -
B e 0@ o)), (A45)

q—1)

where we recall that /3,5?,1)1 @, e, {v,if’_l)(d), €)}) depend only on v,f/ (@, &) with k' <

k — 1, and we can set

BD (@, e i (@, o))
= B @ e V@, 0 — By @6, vV @)D, (A46)

k,m

according to the settings in (2.3). Then we can split the differences in (A4.6) into

~ -1, ~ ~ —1),~
B (@, e v (@, &) — B @ e, v V@ o))

= (B @ 2. 0 V@ o) — B @ e 0 V@ 0D) Al

k,m k,m
~ -1, ~ ~ -1, ~
+ (B @ e @, — B @ e, V@ D)

and we bound separately the two terms.
The second term can be expressed as the sum of trees & which differ from the
previously considered ones as, among the nodes v of w-type with only one entering

line, there are some with v,E;V)(qfl)(J), &), some with v,ii}vxq*l)(cb’, &) and one with
v,icV)(q_l)(J), g) — v,icV)(q_l)(cI)/, ¢). Then we can bound
v v

B V@) — B @ V@ o))

< Die sup sup Av}(l?;;) < D,Cé? ||c?)’ — cT)”Oo (A4.8)
h'>0|m'|>2 ’

by the inductive hypothesis.
We are left with the first term in (A4.8). We can reason as in [23] (which we refer to
for details), and at the end, instead of (A9.14) of [23], we obtain

(he;) (he;) a
Val'(6p) (ggj“' @) — g, (@)) val'en (T Val(e,-))'
i=2

< CIVDI = K D2 VDIV 5/ _ G (A4.9)

Do

< VDI IVa MV (D) =K (T) /4 =280/ /4 l& - a ..,

where K (T) is defined in (4.7).
Therefore we can bound ||d)(1’) (&) — &P~ V(g) H ~ With a constant times ¢ times the

same expression with p replaced with p — 1, i.e. H(Z)(p_l)(s) — P2 (g) Hoo, so that,
by the inductive hypothesis, the bound (6.12) follows.
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