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0 Introduction

When studying the statistical mechanics of random interfaces which typically arise between
coexisting phases of a (d + 1-dimensional) physical system in equilibrium, one often considers
so-called effective models, which aim at describing the d-dimensional surface itself, free from
its surroundings. Arguably the most notorious example in this class is the massless harmonic
crystal, or Gaussian free field (precise definitions will follow, see (0.1) below). A natural
approach in trying to gain some insight into the geometry of this field is to inquire about its
level sets, say, above a given height h € R. In case the underlying space is the cubic lattice Z,
with d > 3, and due to the presence of strong correlations (the susceptibility is infinite), this
gives rise to an interesting percolation model, which was originally introduced by Lebowitz and
Saleur in [16], and has since then been investigated in [6], [8], [9], [19], [22] and [24], see also
[2], [21] for related results.

Only recently has it been shown in [24] that the associated phase transition is non-trivial in
all dimensions d > 3 (partial results were already obtained in [6] and [9]). Our main focus in
the present work is to examine the limiting behavior of certain critical parameters associated to
this transition in high dimension. Of fundamental importance in this context is the heuristic
principle by which this percolation model ought to fall in the “domain of attraction” of a
corresponding model on the (2d)-regular tree. Our results indicate that this is indeed the case,
and in fact, this paradigm permeates more or less explicitly many of the proofs below. Ideally,
we would also like to compare these results with corresponding ones in the tree-case directly.
We hope to return to this point elsewhere.

A first step in the direction of high-dimensional asymptotics is given by Theorem 3.3 of [24],
which asserts that the critical height h.(d) for percolation of Gaussian free field level sets, de-
fined in (0.3) below, is strictly positive when d is sufficiently large. In fact, a careful inspection
of the proof of this theorem yields that h.(d) — oo as d — oo, which amounts to saying that the
critical density for this percolation model converges to 0 as d tends to infinity. We will consid-
erably refine this result by providing the leading asymptotic behavior of the critical density, as
well as principal asymptotics for h,(d) and a related critical parameter h..(d) (see (0.4) below)
as d becomes large. Our proof follows in its broad lines the general strategy underlying similar
results in Bernoulli (see [11] and [3], Section 4) and interlacement (see [31] and [32]) percola-
tion. However, the implementation of this program highly depends on the specific nature of
the model, as it crucially relies on a precise understanding of its dependence structure in high
dimension. In particular, in the present context, the random walk representation of the Gaus-
sian free field, which will lead us to its “perturbative” expansion around a suitable independent
field, will play a pivotal role in allowing for a precise understanding of the local connectivity
of the level set (we will explain this in greater detail below, see the discussion around (0.12)).
Moreover, a severe technical obstruction is the absence of a BK-type inequality (companion to
the long-range dependence). In the independent case, this inequality underlies the successful
deployment of such elaborate tools as the lace expansion, see [12] and [25], Chapter 9. In
our set-up, as a partial substitute, we develop suitable decoupling inequalities, much in the
spirit of [23], [24], with the notable difference that they will need to work “uniformly well”
for all sufficiently large d. These inequalities will typically allow for a certain kind of (static)
renormalization procedure, to which the dimension d will be inextricably tied.

We now describe our results and refer to Section 1 for details. We consider the lattice Z<,
d > 3, endowed with the usual nearest-neighbor graph structure, and investigate the Gaussian
free field on Z%, with canonical law P on Q = RZ? (equipped with the product o-algebra) such
that,

0.1) under P, the canonical field ¢ = (¢4),cza is a centered Gaussian
. field with covariance E[p,¢y] = g(z,y), for all z,y € z,



where g(-,-) denotes the Green function of simple random walk on 74, see (1.3). Note that,
for fixed d, this model exhibits rather strong correlations, (in particular, the susceptibility is
infinite for all d > 3, cf. (1.4) below). However, as d grows, ¢ “approaches” an independent
field, in a sense to be made precise below.

For any level h € R, we introduce the random subset of Z¢

(0.2) E%h ={x 2% ¢, > h},

often referred to as the excursion set (or level set) of the field ¢ above height h. In order to
study its percolative properties, we set n(h) = P[0 FELN oo], the probability that the origin lies
in an infinite cluster (i.e. connected component) of E%h. The function 7( - ) being decreasing,
we define the critical parameter for level-set percolation as

(0.3) h(d) = inf{h € R; n(h) = 0}

(with the convention inf () = co). Following (0.6) of [24], we also introduce a second critical
point

(0.4) hue(d) = inf {h € R; lim P[B(0,L) & 5(0,20)] = 0},

where the event {B(0, L) =N S(0,2L)} refers to the existence of a nearest-neighbor path
in E%h connecting B(0, L), the ball of radius L around 0 in the ¢*°-norm, to S(0,2L), the
¢>°-sphere of radius 2L around 0 (in fact (0.4) does not exactly coincide with (0.6) in [24],
which requires the relevant probability to decay at least polynomially in L; the two are in fact
equivalent, and (0.4) can be further weakened, see [22], Theorem 2.1). The definitions (0.3)
and (0.4) immediately yield that h.(d) < hy.(d) for all d > 3. It is presently known that

(0.5) 0 < hy(d) and hy.(d) < oo, for all d > 3,

which implies that percolation of E%h exhibits a non-trivial phase transition (see [6], Corollary
2 for the former and [24], Theorem 2.6 for the latter result in (0.5); see also Theorem 3 in
[6] for a proof of h.(3) < c0). In particular, for all h > h,, Egh only contains finite clusters,
and a (unique, see [24], Remark 1.6) infinite cluster for all h < h,. The parameter h,, is an
important quantity because it characterizes a strongly subcritical regime. For all A > h,, and
d > 3, the probability P[0 g (0, L)] decays exponentially in L as L — oo (with logarithmic
corrections when d = 3), as follows from Theorem 2.1. in [22]. Moreover, as mentioned in the
expository paragraph (see [24], Theorem 3.3),

(0.6) hs(d) is strictly positive when d is large enough.

Our main goal in this paper is to prove the following asymptotic result concerning the critical
density of this percolation model.

Theorem 0.1.

1

:m, an-)OO.

(0.7) Plpo > h.(d)]

In fact, Theorem 0.1 will be an easy consequence of the following two results regarding the
principal asymptotics of the critical parameters h, and h,, in high dimension. For future
reference, we let

(0.8) has(d) = v/29(0) log d,

where g(0) refers to the Green function at the origin, cf. (1.3) below. We will show the
following.



Theorem 0.2. (Upper bound)

(0.9) lim sup hy (d) /has(d) < 1.

d—o0

Theorem 0.3. (Lower bound)

(0.10) lim inf /o, (d) /s (d) > 1.

d—o0

Moreover, for all € > 0, there exists a finite positive constant c(g) such that for all d > ¢(e),

(0.11) P[E%has(l_a) N (H + Z?) contains an infinite cluster] = 1,

where H < {0,1}¢ and 72 is viewed as the subset 72> x {0}%=2 of 7.

(N.B.: the presence of the factor 1/¢(0) in the definition of h,s(d) is for esthetic purposes only,
since g(0) — 1 as d — oo, cf. (1.12) below).

Before describing our methods, we make a few remarks concerning these results and the
heuristics lurking behind them. As alluded to above, a recurrent theme in the proofs below will
be that, in high dimensions, the free field at small scales (at which the geometry felt by the
random walk is roughly tree-like) can be viewed as a perturbation of an independent Gaussian
field, and a considerable effort will go into understanding the precise effect of this perturbation
on the connectivity of the level sets around the asymptotic value h,s (see the comments below,
and the proofs of Theorems 2.5 and 3.4). This perturbative behavior was already hinted at
in the proof of (0.6) in [24], which was based on a decomposition of the covariance g(z,y) for
x,y belonging to a (lower-dimensional) subspace Zd/, with d’ < d, into the sum of a dominant
diagonal part with entries close to 1 (thus inducing a field of independent Gaussians) and
a “small noise” (cf. Lemma 3.1. of [24] for a precise statement). Admitting this (local)
resemblance of ¢ to an independent field, it is reasonable to compare (0.7) to pfit¢(Z9), the
critical parameter for Bernoulli site percolation on Z¢, which is known to be asymptotically
equal to 1/2d as d — oo, see [3], [7], [11], [13].

Regarding Theorems 0.2 and 0.3, using h, < hu, (0.9) and (0.10) imply that

hi(d) ~ hyx(d) (~ has(d)), as d — oo

(we write f(z) ~ g(z) as * — a if lim,, f(z)/g(x) = 1). It is at present an important
unresolved question whether both critical parameters are actually equal (in any dimension).

We now comment on the proofs. The proof of the upper bound follows a strategy inspired by
that used in [24] to prove finiteness of h..(d), for arbitrary, but fized dimension d (see also [23],
[27], [29], [30], [32] for similar ideas in the context of random interlacements). In particular,
we use a variant of the renormalization scheme developed therein. However, the present task
requires a scheme which works “uniformly in d” as d becomes large. Using careful estimates
on the behavior of the Green function of simple random walk on a high-dimensional lattice
developed in [31, 32], we obtain a “decoupling inequality,” which enables us to propagate bounds
on the relevant crossing events in E%h (cf. the definition (0.4) of h..), where h = has(1 + ¢€)
for some £ > 0, at small scale (the so-called seed estimates) to controls of such crossing
probabilities at arbitrarily large scale in E$h+€ (this is in fact much more than we need).
A significant part of the problem is to produce sufficiently sharp seed estimates, in order to
initiate the renormalization, see Remark 2.3, 2) below (note that, in contrast to the proof of the
finiteness of hy.(d) in [24], which allowed one to look for a corresponding regime at arbitrary
large h, we are now constrained to remain in the vicinity of h,g).

Obtaining the desired bounds at small scales involves controlling the probability to see a
crossing in Egh from a given point x to the boundary of the ¢'-ball centered at z of radius
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R = c(e)d, see (2.4) and Theorem 2.5 below (we emphasize that the use of the ¢!-norm is
essential here, as this distance controls the short-range behavior of g(-) in high dimensions,
where the tree-like nature of the lattice manifests itself, cf. (1.14)). This is the first instance
where the aforementioned (local) perturbative expansion comes into play. In rough terms, the
domain Markov property for the free field ¢ allows us to “discover” it along any given path (in
the present case, one joining = to Sy (z, R)) “dynamically,” starting from a suitable independent
Gaussian field 1, and introducing the required dependence at each step. Specifically, if K =

{z1,...,2,} C Z% n > 1, denotes the trace of the path in question, we represent
(0.12) Oy =" Uy, +error(ty,, ...,y ), forall<k<n,
where the error term is a suitable linear combination of ¥, ,...,1,, ,, cf. Lemma 1.3 below

for a precise statement. This procedure enables us to “pass” from ¢ to the independent field
1, provided we carefully keep track of the error we make in each step.

For the lower bound, Theorem 0.3, our method mimics in its broad lines the approach of
[11] and [3], Section 4, to the corresponding problem in Bernoulli (bond and site) percolation
on Z¢, involving ideas of [1] from hypercube percolation (see also [13] for a completely different
solution, and [31] for a corresponding result in interlacement percolation, following a similar
spirit). The proof essentially comprises two parts, which we briefly detail.

In the first part, we show the following finite-size criterion. Suppose we partition the set
H + Z? into translates of the hypercube. Roughly speaking, we show in Theorem 3.1 below
that if EZ", with h = has(d)(1 —€), € > 0,

i) contains a “giant” connected component in each of the sets H and its four neighboring
translates, and

ii) all these components are connected in E%h within the union of H and its four neighboring
translates,

with sufficiently high probability, then E%hi& percolates (the “additive” sprinkling in h is more
than enough for the sake of proving (0.10)). Due to the long-range dependence, this reduction
step does not follow from standard stochastic domination arguments (see for example [17]),
and Theorem 3.1 is established by means of a (two-dimensional) renormalization argument.

In the second (and more difficult) part of the proof of Theorem 0.3, we show that this
criterion actually holds. In the independent setting of [11] and [3], the validity of such a
criterion is essentially guaranteed by the analysis in [1] of (independent) percolation in the
hypercube. Our procedure essentially comprises two steps. First, drawing inspiration from [1],
cf. in particular Lemma 1 therein, we grow substantial connected components in E%h N H
(with b = hus(d)(1 — €)), which have cardinality growing polynomially in d. To achieve this,
we embed into H a deterministic r(e, d)-regular tree T, rooted at 0, with 7(e,d) comparable to
d for every ¢ > 0, of depth depending on ¢ only. Here again, the “perturbative representation”
of (0.12) crucially enters in allowing us to compare th“(d)(l_a) NT to a certain (supercritical)
Galton-Watson process on the same tree in order to derive a meaningful lower bound for the
probability to see a substantial component at the origin. The precise statement is the object of
Theorem 3.4, and an easy consequence is that most vertices in H are in fact either neighboring
or contained in such a substantial component, see Corollary 3.7.

The second step then consists of gluing all substantial components within the hypercube to
a giant one (i.e. a connected component whose closure in H contains at least (1—d~2)2¢ points),
and subsequently connecting neighboring giant components, which is achieved in Theorem 3.8
by two successive sprinkling operations. Quantifying that it is highly unlikely for the substantial
components not to merge after sprinkling requires isoperimetric considerations in H (as were
used in the proofs of [1], Theorem 1 and [31], Theorem 4.2). However, the (wealth of) edges
which are hereby deduced to be pivotal for a giant component to emerge or not, are not



necessarily “well spread-out” within H and might therefore influence each other rather strongly.
A slightly careful bookkeeping of this mutual influence is required in order to show that it is
too costly for many pivotal sites to remain “closed” (cf. the proof of Lemma 3.9). This then
completes the proof of the lower bound (0.10).

Let us now describe the organization of this article. In Section 1, we introduce some no-
tation and review a few known results concerning simple random walk on a high-dimensional
lattice and the Gaussian free field. Section 2 is devoted to the proof of Theorem 0.2. Subsec-
tion 2.1 introduces the renormalization scheme. Its main result is Proposition 2.1, which entails
the induction step (one-step renormalization). Subsection 2.2 contains the local estimates on
the connectivity of E%has(lJre), ¢ > 0. The main result, Theorem 2.5, is of independent interest,
but it is needed crucially to establish the required seed estimate which enables us to trigger
the renormalization scheme. Finally, in Subsection 2.3, we put these two ingredients together
to complete the proof of (0.9). The proof of the lower bound (0.10) is the object of Section 3.
First, we show the abovementioned finite-size criterion, which requires another (simpler) renor-
malization scheme. The main result is Theorem 3.1, which can be found in Subsection 3.1.
Having established this reduction step, we prove that most points in the hypercube are either
contained or neighboring a substantial component in the level set of interest. This is done in
Subsection 3.2, see in particular Theorem 3.4 and Corollary 3.7 therein. Finally, Theorem 3.8
in Subsection 3.3 connects these substantial components, thereby completing the proof of the
criterion. The lower bound (0.10) then follows readily by collecting the pieces, and Subsec-
tion 3.3 also contains the proof of Theorem 0.1, which follows straightforwardly from (0.9) and
(0.10).

We conclude this introduction with a remark concerning our convention regarding constants:
we denote by ¢, ¢/, ... positive constants with values changing from place to place. Numbered
constants co, ¢y, ... and ¢, c},... are defined at the place they first occur within the text and
remain fixed from then on until the end of the article. All constants are numerical, and their
dependence on any additional parameter, including, most importantly, the dimension d, will
always appear in the notation. The only exceptions to this rule are the last two Sections 3.2
and 3.3, in which constants may implicitly depend on a parameter € > 0. The Reader will be
reminded of this exception in due time.

1 Notation and useful results

In this section, we introduce some notation to be used in the sequel, collect some important
estimates related to simple random walk on a high-dimensional lattice, and review a few useful
facts concerning the Gaussian free field.

We denote by N = {0,1,2,...} the set of natural numbers, and by 7Z the set of integers.
We write R for the set of real numbers, abbreviate A y = min{z,y} and z V y = max{x,y}
for any two numbers x,y € R, denote by |z| = max{n € N; n < x} the integer part of z, for
any x > 0, and let [#] = min{n € N n > z}. We consider the lattice Z%, and tacitly assume
that d > 3. Given a subset K of Z?, K¢ = 7%\ K stands for the complement of K in Z%, and
| K| for the cardinality of K. Moreover, in writing K CC Z¢, we mean that K is a finite subset
of Z¢. Finally, we denote by K + K’ = {z+y; x € K,y € K'} the Minkowski sum of arbitrary
sets K, K' c 7.

On Z¢, we respectively denote by |- |1, |- |2 and |- |« the ¢!, Euclidean and ¢*-norms. The
three norms are equivalent, and satisfy the relations

(1.1) | o < |- 1 < Vd|- |2, and |- oo < |- ]2 < V| - |so, for all d(>1).



For any x € Z4, r > 0, and p = 1,2,00, we let By(z,7) = {y € Z% |y — 2|, < r} and
Sy(z,r) = {y € Z% |y — x|, = r} stand for the the (closed) ¢P-ball and ¢P-sphere of radius
r centered at x. We also note for later purposes the following bound on the cardinality of a
d-dimensional ¢'-sphere,

(1.2) 151(0,n)] < e for all n >0, d > 3,

which is easily computed by considering the generating function of |S1(0,n)|, see for example
[32], Lemma 3.2 (i) for a proof. Given two arbitrary sets K, K’ C Z? we define their (7-
distance as d,(K,K') = inf{|z — y[,; = € K, y € K'}, for p = 1,2,00, and simply write
dp(r, K') when K = {z} is a singleton. Moreover, we denote the interior (¢!-)boundary of K
as O K = {z € K; Jy € K¢, |y — z|; = 1}, the outer boundary of K as 0K = 0y (K°), and
write K = K U QoK for the (¢£!-)closure of K and FK/ = K N K’ for the relative closure of
K in K'.

We now introduce the discrete-time simple random walk on Z¢. We endow the lattice Z¢
with the usual nearest-neighbor graph structure, and we will frequently use x ~ y instead of
|z — y|1 = 1 to denote two neighboring vertices z,y € Z?. Moreover, z,y € Z% will be called
s-nearest neighbors if |2 — y|oo = 1. A Z%valued nearest-neighbor path is a (finite or infinite)
sequence (zy,), of vertices in Vi satisfying x,+1 ~ x, for all n > 0. We define its length as the
number of edges it traverses. When its length is infinite, we will often use the term trajectory
instead of path. A x-path is defined accordingly. Let W denote the space of nearest-neighbor
trajectories, and let W, (X,,)n>0 and (6,,)r>0, stand for the canonical o-algebra, the canonical
process and the canonical shifts on W, respectively. We write P, for the canonical law of the
walk starting at = € Z? and E, for the corresponding expectation. We denote by g(-,-) the
Green function of the walk, i.e.

(1'3) g(x,y) = me[Xn = y], for z,y € Zda
n>0

which is finite (since d > 3) and symmetric. Moreover, g(x,y) = g(x —y,0) &t g(x —y) due to
translation invariance. We further recall that (see for example [15], Theorem 1.5.4)

(1.4) g(z) ~ c(d)|z]379, as ||y — oo, for all d > 3.

Given K C Zd,~we denote the entrance time in K by Hx = inf{n > 0; X,, € K} and the hitting
time of K by Hx = inf{n > 1; X,, € K}. This allows us to define the Green function gx(-,-)
killed outside K as

(15) gK(may):ZPx[Xn:ya n<HKC]7 for mayGZda
n>0

which is symmetric and vanishes if x ¢ K or y ¢ K. The relation between g and gx for any
K c Z%is given by the following formula, the proof of which is a mere application of the strong
Markov property (at time Hgec),

(1.6) 9(x,y) = gr(x,y) + Ex[Hge < 00, (X, )], for x,y € 2%

We now turn to a few aspects of potential theory associated to simple random walk. For any
finite subset K of Z%, we write

(1.7) ex(z) = PyJHg = ], z € K,

for the equilibrium measure (or escape probability) of K, and

(1.8) cap(K) = Z ex(x)

zeK
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for its capacity. It immediately follows from the definitions (1.7) and (1.8) that the capacity is
subadditive, i.e.

(1.9) cap(K U K') < cap(K) + cap(K’), for all K, K' cc 74,
and one also easily infers that it is monotonous, i.e. that
(1.10) cap(K) < cap(K’), for all K C K’ cc 7%

The latter follows e.g. by observing that cap(K) = im0 X es,(0.1) Py[ﬁK < ﬁ52(07L)],
which follows from (1.8) by a straightforward reversibility argument (see for example [15],
Proposition 2.2.1 (a) for more details). Moreover, the entrance probability in K may be
expressed in terms of ex(-) as

(1.11) Po[Hi < o0l =Y g(z,y) - ex(y),
yeK

which is a mere consequence of the simple Markov property (see for example [26], Theorem
25.1, p. 300). We collect some useful estimates on these quantities in high dimension, which
will be used repeatedly in the sequel. We remind the Reader of our convention regarding
constants at the end of the previous section.

Lemma 1.1. (d > 3)

(1.12) g(0) =1+ ;—d +o(d™), asd— oo
cod\ 9272

(1.13) g(x) < <ﬁ) , ford>5 and x € Z\ {0}.
|1

(1.14) sup Px[I:I:Bl(O’k) < oo < %?, for k> 0.

lzl1=Fk

d—2
(115) o) < (2) por el >
|z]2
cb
Vd
Proof. For (1.12), see [20], pp. 246-247; for (1.13) and (1.14), see [31], Lemma 1.2; for (1.15)

and (1.16), see [32], Lemma 1.1 and (1.22), respectively. O

d—2
(1.16) cap(B2(0,L)) < ( > , for L >d.

We now turn to the Gaussian free field on Z¢, d > 3, as defined in (0.1), and introduce
certain crossing events involving paths of high level. On the space {0, 1}Zd endowed with its
canonical o-algebra A, let {K +— K'} (€ A), for K, K' C Z%, denote the event that there
exists a nearest-neighbor path connecting K and K’ along which the configuration has value 1.
Letting @, : RZ" — {0,1}%°, o (1{p, > h}),eza, for h € R, we introduce

(1.17) (K &5 K} = 0 ({K +— K'}), for K, K C 77

(part of de). In words, this is the event that K and K’ are connected by a nearest-neighbor
path of vertices in the level set Ef,h, cf. (0.2). Note that this event is increasing upon in-
troducing on RZ the usual partial order (ie. f < f’if and only if f, < f. for all z € Z9).
Moreover, the probability P[K Ny G ] is a decreasing function of h € R. In general, we will
use the notation

(1.18) AP o1 4), for all A€ Aand heR.



We will also need the notion of flipping events. Let Yy, € Z%, denote the canonical coordinates
on {0, 1}Zd. One defines the inversion map ¢ : {0, 1}Zd — {0, I}Zd such that Y, o1 =1-Y,,
for all z € Z?. Given some event A C {0, 1}Zd, let A =:"1(A) = 1(A), which will be referred
to as flipped event. Note that A is decreasing whenever A is increasing. Moreover, observing
that (—¢z),ecze has the same law as (¢g),ez¢ under P, we obtain, for all A € A and h € R,

PIA"] = P[(1{gs > h})peze € A] = P[(1{—ps > h})pez0 € 4]
=P[(1{gr > —h}),eza € A =P[A "],

Next, we collect some classical results concerning the maximum of the Gaussian free field
in a finite set. Let () # K CC Z®. First, note that for all d > 3,

(1.20) E[max,_, ] < +/2¢(0)log|K],

see for example [33], Proposition 1.1.3 (see also Theorem 1.3.3 in [4] for a much more general
result). Moreover, setting

(1.19)

(1.21) c1 = (sup 29(0))"/?,
d>3

which is finite due to (1.12), the Borell-Tsirelson-Ibragimov-Sudakov (BTIS) inequality (see
for example [4], Theorem 2.1.1), together with (1.20), yields the tail estimate, for all d > 3,

(1.22) Plmax,_, ¢, > c1a] < e~ (e=VIosKD? i >\ flog |K|.

We also recall the following elementary tail estimate of the normal distribution. For £ ~
N(0,0?) (see for example [4], Ch. 2, p. 49),

1 1 1
(1.23) <E — ﬁ)e_lﬁ/z <V2m-Pl{>0oh] < Ee_hQ/z, for all h > 0.

We proceed with a classical fact concerning conditional distributions for the Gaussian free
field on Z%, the proof of which can be found in [24] (see Lemma 1.2 therein).

Lemma 1.2. (d >3, ) # K cC 7Z%)

Let

(1.24) pﬁy:Pw[HK<oo,XHK:y], forzeZ? ye K,
and

(1.25) pl = E [Hy < 00, Xy, | = pr,y -y, forx €24,

yeK
which is o(¢z; © € K)-measurable, and define (¢5),cpa by
(1.26) 0r = PN + ulS, for z € 7%
Then, under P,

(1.27) (Lpf)xezd is a centered Gaussian field, independent from
. o(pz; x € K), with covariances E[@f@f} = gre(z,y).

(In particular, & =0, P-a.s. whenever z € K ).



Lemma 1.2 yields the following choice of regular conditional distributions for (¢z),cza
conditioned on the variables (¢, ),cx, which will prove very useful in several instances below.
Namely, P-a.s.,

(1-28) P[(‘Pw)mezd S |(‘Pm)xeK] = ﬁp[(@f + Mf)xezd S ]7

where p, 2 € Z4, is given by (1.25), and ($X),czq is a centered Gaussian field under P with
covariance structure gge(+,-), independent of ¢,, = € K.

The following is an immediate corollary of Lemma 1.2, which provides a way to construct
(¢2)zek inductively from a family of independent Gaussian variables.

Lemma 1.3. (d >3, ) # K cC 7Z%)

Let z1,w3,...,2 K| be an enumeration of the elements of K, and K, = {z;; 1 < i < n}, for
1 < n < |K| (in particular, K1 = 0). Let ¢,, v € K, be an independent family of Gaussian
random variables, with

and define recursively (with a slight abuse of notation)

Pry = ¢JB1

(1.30) p
Ozp = Vo, + pip, for 1 <n < |K|.

Then (py)zex has the law of Gaussian free field restricted to K.

Proof. We proceed by induction over n. For n = 1, (1.29) implies that ¢,, is indeed a centered
Gaussian variable with E[p2 | = E[)2 ] = ¢(0). Suppose now that (¢z,, ..., ¢z, 1) = (¢z)zck,
has the law of Gaussian free field restricted to K, for some 1 < n < |K|. In particular, by
(1.30), (¢2)zek,, is a (linear) map of (¢4)zek,,, it is therefore independent of v, . Thus, Lemma
1.2 (with K = K,,) readily yields that ((¢z)zek, ¥z, ), With ¢, as defined in (1.30), has the
desired law. O

2 Upper bound

In this section, we show Theorem 0.2. As explained in the Introduction, this includes setting
up an appropriate renormalization scheme, which is done in Subsection 2.1, and deducing
suitable recursive bounds for the probability of the relevant crossing events at different scales.
Proposition 2.1 entails the induction step, which is then propagated inductively in Proposition
2.2 along any increasing sequence of levels (hy)n>o satisfying a mild growth condition (cf.
Remark 2.8), provided a suitable bound for the probability of crossing events at the lowest
scale holds. Obtaining the desired seed estimate requires a substantial amount of work (see
also Remark 2.3, 2) below, which details this difficulty more quantitatively) and is the object of
Subsection 2.2. The main result is Theorem 2.5 therein. Finally, Subsection 2.3 brings together
the two ingredients to complete the proof of the upper bound (0.9).

2.1 Renormalization scheme

We start by developing a renormalization scheme, which, in its broad lines, is adapted from
the one described in Section 2 of [24]. We start by introducing an integer parameter N > 1
and a geometrically increasing sequence of length scales

(2.1) Ly, =I5 Ly, for all n > 0, satisfying Lo > d, lo > 20(Vd+ N),



and corresponding renormalized lattices
(2.2) L, = L,Z% so that LyqicL,c---CLy(C Zd), for all n > 0.

We are interested in the crossing events (cf. (1.17) for notation)

(2.3) Al = {Boo(®, L) <5 n¢Bn s}, for n >0, z € L, and h € R,
where
Boo(z,3Ly,), ifn>1
(2-4) nx — . )
Boo(x,Lo)—FBl(O,NLo), ifn=20

for all x € L,,. The case n = 0 requires special treatment due to the following competing
interests. On the one hand, the seed estimate we will need to establish forces By ., = € Lo,
to be not too small (this is the reason for introducing the additional parameter N). On the
other hand, By, should remain sufficiently “invisible” to a simple random walk started at
¢>-distance of order L, for some n > 1, from x (see the proof of Proposition 2.1 below).

Similarly to the approach taken in Section 2 of [24], instead of looking directly at the whole
crossing path above level h needed for A}ﬁ,m to occur, we will consider its projection onto 2"
small and “well-separated” sets at scale n = 0 (translates of By ). These sets will be indexed by
the leaves of a binary tree of depth n. We now describe this “graphical cantor set” construction
more precisely. We write () = {1,2}* for all k > 0 (with the convention {1,2}° = ), and
Tn = Up<r<n T®) for the canonical dyadic tree of depth n. For arbitrary n > 0, we call a map
T : T, — Z% a proper embedding of T,, in 7% with root at x € L,, if

) TO) =,

ii) forall 0 <k <n:if my,mg € T*+1) are the two descendants
of m € T then T (m1) € Lp_g_1 N Seo(T (M), Lyy_y), and
T(mg) €Ly _g—10 Soo(T(m), 2L, ).

(2.5)

We denote by A, , the set of proper embeddings of T, in 7% with root at x € L,,, for n > 0.
One easily infers that

n

(2.6) Anal < ((c2lo)™1)2 - ((e2lo)™™ 1) - ((ealo)™1)?" < (ealg)?@~D2",

for some constant ¢y > 1. Moreover, on account of (2.1), (2.4) and (2.5), if T € A,, , for some
n>1landx €l,, andif m € T®) for some 0 < k < n with descendants mi,mo € T(k“), then

(2.7) ankfl,T(mi) C ank:,T(m)a fori=1,2.

By elementary geometric considerations, and using (2.7), one then deduces that for all n > 1,
r €L, and h € R,

h h h
Apa © U Ay 70 NV An_172)
TEAn,x

see Figure 1 below, and inductively that

(2.8) Az,x C U Al where Ab = ﬂ Ah T(m)» forn >0,z €Ly and h € R.
TEAn,z mET(n)

Accordingly, we introduce the quantity

(2.9) pn(h) = sup P[A%], forn >0, h € R,
TeEMA

10



3
Y

Soo(0,2L,,) Soo(0,3Ly,)

Figure 1: Any nearest-neighbor path in EZ" (represented by the dashed line) connecting Beo(0, L) to
So(0,3Ly), for some n > 1, must cross a box Bn—1,4,, for some x1 € Soo(0, Ln) NLn—1, as well as Bn—1,,, for
some x2 € Seo(0,2L,) NLy—_1, thus giving rise to the simultaneous occurrence of Aﬁ_lml and Aﬁ_l’@.

which does not depend on = € IL,, due to translation invariance, and is a decreasing function of
h € R. We will later apply a union bound in (2.8) in order to bound IP’[AZJ]. Thus, estimates
for p,,(h) will have to be strong enough to overcome the combinatorial complexity |A;, ;| coming
from the number of trees one can choose. To begin with, the following proposition provides
recursive bounds for p,(hy,), n > 0, along a suitable non-decreasing sequence (hy,)n>0.

Proposition 2.1. (d >3, N > 1, Ly > d, lp > 20(v/d + N))

There exists a constant c3 such that, defining

(2.10) ma(d, Lo, N) = \/log(27((N + 1)3Lo)?),
given any positive sequence (ou,)n>0 satisfying
(2.11) oy > my(d, Lo, N), for alln >0,

and any increasing, real-valued sequence (hy)n>0 satisfying

2.12 hpi1 > hy + aplcs Vd+ N =2 9)~(d=2) n+1, for all n >0,
+ 0

one has

(2'13) pn—l—l(hn—H) < pn(hn)2 + ei(animn(dlo’N»a f07’ all n > 0.

The proof of Proposition 2.1 is similar to that of Proposition 2.2 in [24] (see also Lemma
2.6 in [8] and Proposition 4.1 in [23]), with certain modifications. In particular, note that
the constants appearing in these references all implicitly depend on d. In the present situation
however, it is imperative to have a good control over the “sprinkling” condition for the sequence
(hn)n>0, cf. (2.12), in terms of d as d grows to infinity.

Proof. Let T be a proper embedding in A, 41,0, for some n > 0. For i = 1,2, we denote by
Ti € Ay, (i) the proper embedding of depth n with root at 7(i) “induced” by T, i.e. determined

by Ti(m) = T (im), for all m € T,, (where im € T, 1 stands for the concatenation of {i} € T()
and m), and define the sets

(2.14) Ki= |J Bogm fori=1.2.

meT(n)

11
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On account of (2.3) and (2.8), we see that A% € o(ps; x € Ky), for i = 1,2. We introduce
a parameter o > 0, set o/ = cjav (cf. (1.21) for the definition of ¢;), and write, abbreviating

max, ¢ = max, . @y,
PLA}] = PLA%; 1 A%)
(2.15) < IP)[A];—1 N A% N {max, ¢ < o'} + Plmax, ¢ > o]

= E[lA’;,1 : 1{maxK1<p <o’} ]P)[A% ’ ((Px)xefﬁ]] + P[maXK1<p > O/]'
By (1.28), the conditional probability appearing in the last line of (2.15) can be rewritten as
(2.16) PIAT, | (po)eery] = PGS + pgt > h})geze € A7), Prass,

with pf1 = E,[Hg, < oo, ¢xy, | and where A7, € A, the canonical o-algebra on {0, 1}Zd, is
1

such that A% =&, (A7) (recall (1.18)). In particular, A7; is measurable with respect to the
canonical coordinates in K». We will now estimate the random shift u, for 2 € K5, which
will involve the bounds (1.15), (1.16). To this end, we first note that, by construction,

(217) dQ(Kl,KQ) > Ln+1/2 (> d)

Indeed,

(2.5),(2.7)
inf fy1—wole = T =T@— Y suwp |y—T(@)

v, €K;,i=1,2 i=1,2 yeBn,T(i)
(1.1),(2.4)
> Ly —2((Vd+ N)Lo vV Vd3Ly)
(2.1)
> (lo—2(Vd+ N))Ly A (lg — 6v/d)) Ly,

(in particular, we have used that By, C Ba(x, (v/d + N)Lg) for all z € Lg in the second line),
which, together with the constraints Ly > d and Iy > 20(v/d + N), immediately yields (2.17).
Thus, for arbitrary x € Ky and « > 0, on the event {maxKlgp < '},

:ufl < O/'P:B[HKl <OO]
(1.11)
< o -cap(Ky)- sup  g(x,y)
z€K2, yeK1
(1.9),(1.10)
(2.18) < 2" cap(Ba(0,(Vd+ N)Lg)) - sup  g(z,y)
z€K2, yeK1
(115),(116) do naly \d—2
< o/2M(c(Vd+ N)Lo/Vd)*2 . (C \/E/lo LO)
< a2(a(VA+ N (i) 2,

where (1.15) applies due to (2.17) and (1.16) because (v/d + N)Ly > d by assumption, and
where the last line in (2.18) defines the constant c3 appearing in the statement of Proposition
2.1 above. In particular, on the event {maxKlgo < o'} and for any x € Ky, the inequality

oEr 4 B > | implies
~K K K, 219
prl_:u'mlzh_zuxl > h—’)/
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Hence, on the event {max, ¢ < o'}, since A7; is increasing, (2.16) yields

P[A% | (p2)zer] < P

[(L{@E = 1 > h = 7})peza € A7)
({8 = > h = 7})seza € A7)
[(

[

|
=

= PIU{@I +pt <y = h})peza € ATy
= P(HEE +pf" 2 7 = h})peze € Ay
"2 PR | (po)eercl,
where A7, denotes the flipped event (recall the notation from above (1.19)), and where we have

used in the second line that $*! and —@%t have the same law under P, cf. (1.27), and that P
does not act on x5, Inserting this bound into (2.15), we obtain
—y—h
P[A%] < PIA% nATL™
h—
< P[A%}]-PlAL "] + Plmax,. ¢ > o],

(2.19) + Plmax,, ¢ > o]

and the second step is due to (1.19) and the FKG-inequality for the free field (see for example
[10], Ch. 4), which applies and yields an upper bound, because the event A% is increasing and

Zg—;h is decreasing, cf. (2.3), (2.8).

It remains to bound the error term. Since By g C Boo(0, (N +1)Lg), we have by (2.14) that
|K1| < 2" Boo(0, (N + 1)Lo)| < 2"(3(N + 1)Lo)¢, and (1.22), (2.10) imply that (recall that
o = ca)

] < e—(a—mn(d,Lo,N))2

Plmax, ¢ > o , for all « satisfying (2.11).

Substituting this into (2.19) yields, for all ay, 2 o fulfilling (2.11) and all &’ > h,
IP’[A%‘—,] < P[A}H < ]P’[AI%_W/] -]P’[A%_V] 4+ e~ (@n—ma(d,Lo,N))?

The claim (2.13) now readily follows upon taking suprema over all 7 € A1, on both sides,

letting A, et p v € R (h was arbitrary), h,41 def. 1, so that requiring hp,+1 = h' > h =
hy 4+ 7, by virtue of (2.18), is precisely the condition (2.12). This concludes the proof of
Proposition 2.1. ]

We will now propagate the bounds (2.13) inductively along a suitable sequence (hy,)n>0,
and select to this end

(2.20) = mp(d, Lo, N) 4 2001/ (n1/2 + ké/Q), for n > 0,

for some parameter ky > 0 to be specified later, and with m,(d, Lo, N) as defined in (2.10). In
particular, note that (2.20) satisfies the condition (2.11) for every choice of kg > 0.

Proposition 2.2. (d >3, N >1, Ly > d, lp > 20(v/d + N))

Assume hg € R and kg > (1 —e 1)1 © b are such that

(2.21) po(ho) < e,

and let the sequence (hy)n>0 satisfy (2.12) with (an)n>0 as defined in (2.20). Then,
(2.22) pn(hy) < e Fo=02" " for all n > 0.

On account of Proposition 2.1 and the choice of ay,, n > 0, in (2.20), (compare this to
Proposition 2.2 and (2.51) in [24], respectively), the proof of Proposition 2.2 is completely
analogous to that of Proposition 2.4 in [24]. We therefore omit it.
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Remark 2.3. 1) Even though we will not need this below, note that the conclusions of Propo-
sitions 2.1 and 2.2 continue to hold for arbitrary increasing (seed) events Ao, C {0, 1}Zd, for
x € LLg, which are measurable with respect to the canonical coordinates in By, as defined
n (2.4), upon letting A&x = @;1(140@), for all z € Ly and h € R, defining events A’}r, with
T € A, for arbitrary n > 0 and = € L,,, as in (2.8), and taking an additional supremum over
x € L,, in the definition (2.9) of p,(h) (no translation invariance required). Moreover, by sym-
metry, if instead all events Ag ., x € LLg, are decreasing, under the assumptions of Proposition
2.1, the conclusion (2.13) holds for the sequence (—hy,),>0 in place of (hy)n>0-

2) The condition (2.21) is quite strong. Indeed, by (2.8) and (2.9), we have, for all h € R,
n>0and z € L,

P[A” ] = P[Buo(2, Ln) <% 0ini Bua] < |Anal - pu(h).

If the bound (2.22) were to hold for some value of ky > b, it would yield, together with
the estimate (2.6) on the combinatorial complexity |A, |, that P[A% ] < (cp l2(d 1)/ ko—b)2"

Thus ko will have to satisfy the requirement e > clg(dfl) for a certain constant ¢ > 0
in order for this bound to be of any use. Substituting this into (2.21) yields the condition
po(ho) = P[Ag?o] < c’lof2(d71). For the purpose of proving Theorem 0.2, hy will be at most
has(1 + €), for some € > 0. We will therefore essentially have to prove that the crossing event

Agj‘os (1+e) decays roughly like exp(—cdlogd) for all d > /(g) (recall that [y is required to grow
at least like v/d, cf. (2.1)). O

2.2 The local picture

In this subsection, we provide an estimate regarding the local connectivity properties of the
level set E>h"‘s(1+5)7 for arbitrary € > 0, in high dimension. Here, “local” means that we only
investigate connectivity within an ¢'-ball having a radius of order at most d around a given
point on the lattice. Specifically, we will consider the probability of a nearest-neighbor path
in Egh‘“(pre) connecting the center of such a ball to its boundary. The resulting bound, cf.
Theorem 2.5, is of independent interest, but it will be crucial in establishing the seed estimate
(2.21), thus enabling us to launch the renormalization. We begin with the following simple

lemma, which will be useful in several instances below.

Lemma 2.4. (d > 3)

There exists a constant ¢ > 0 such that, for all £ > 0, z € Z%, all sets K,U satisfying
UCKccZi\{z} and |U| < ld, and all ¢ > 0,

2

(2.23) P{ygjpgy(py > ahas] < exp{ £(€ n 1)dlog d}

with pﬁy as defined in (1.24).

Proof. Let £ >0, x € Z% ¢ > 0, and the sets K, U be fixed as to satisfy the above assumptions.
We abbreviate (, = ZyeUpf’ygoy, which is a centered Gaussian variable. We compute, for
arbitrary A > 0,

Val"()\Cx) - [ )\C;p )\2 Z px ypx z SD?JSDZ]

y,z€U

(2.24) :)\Z{g(())z pxy R Z pa:7ypng )}

yeU y,2€U
y#z

14



Observe that for all y € U and d > 3,

(2.25) P, "2V PoHy < 00, Xiy, =) < Po[H, < o] < ¢/d,

where the last step follows from an elementary application of the strong Markov property at
time Hg, (1) (recall that x ¢ U) and (1.14). Moreover, for all z € 7%\ {0} and d > 3, by the
strong Markov property at time H,,

(1.12),(2.25)
(2.26) 9(z) = BH. < oo -g(0) £ c/d.

Inserting the bounds (2.25), (2.26) into (2.24) and using again that g(0) = O(1) as d — oo (cf.
(1.12)) gives

Var(Al,) < eX*(d2|U| +d 73U ) < eX?d7 (0 + 62),
where the second step follows because |U| < ¢d by assumption. Thus, by Markov’s inequality,

we obtain, for all A > 0 and d > 3,

1

P|(, has| < —Achas | Var()\gz)/2< R
[Cz > chas] < e e _exp{ 2l + 1)

d(ahas)2},

where the last step follows by optimizing over A\, which occurs for the choice A = edh,s/cl({+1)
(with ¢ the constant appearing in the bound for Var(\({,) above). On account of (0.8), and
since g(0) > 1, this implies (2.23), and thus completes the proof of Lemma 2.4. O

We proceed to the main result of this section. For convenience, we introduce the shorthand
(2.27) W) = has(1 +¢), for e > 0.

Theorem 2.5. (¢ > 0)
There exist constants ca(e) > 1 and c5 > 0 such that for all N > c4(e) and d > ¢(e, N),

()
(2.28) P[0 2225 $1(0, Nd)] < exp{—cs f(e, N) - dlog d},

where f(e,N) = e3\/N/(1 +¢).

We briefly outline the proof of Theorem 2.5, which essentially comprises three steps. First,
instead of considering the whole path connecting the origin to S;(0, Nd) directly, we look at the
“local traces” it leaves after first visiting each of Ny = ¢N (for suitable ¢ € (0,1)) concentric
¢*-annuli around the origin having a width of order d (similarly to what was done in [32] in the
context of interlacement percolation). We are led to consider the probability that Ny “well-

separated” paths in Egh;? of length [¢d| each, for some 0 < ¢ < 1, all occur simultaneously
(which competes against a suitable combinatorial complexity). The parameter ¢ will have to
be carefully chosen a posteriori. In a second step, we discover the field along a fixed collection
of paths “dynamically,” using Lemma 1.3, as alluded to in the Introduction. Finally, Lemma
2.4 will provide good controls on the error terms that arise.

Proof. We define
(2.29) c6 =2([co] +1), (see (1.13) for the definition of cp).

Let ¢ > 0 be fixed and assume N > ¢g (stronger conditions on N will follow). Instead of
working with NV directly, it will be convenient to use

(2.30) No = [N/cs] (= 1).
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We also introduce a parameter
(2.31) 0<l=10(Np) <1

to be specified later. Given a vertex = € Z%, we denote by IIy(x) the set of all self-avoiding
nearest-neighbor paths of length |¢d] starting in  (by convention, if [¢d| = 0, the set consists
only of the vertex z itself). By construction, any path connecting the origin to S;(0, Nd)
intersects all spheres S1(0,n cgd), for 0 < n < Ny. Moreover, any self-avoiding path 7 € IIy(x),
with € S1(0,ncsd) for some 0 < n < Ny and 0 < ¢ < 1, satisfies range(r) C B1(0, Nd).
Thus,

>h{d)

P[0 225 51(0, Nd)]
< IP’[ U U {Eghé? D range(m,),0 <n < No}]
%) SR e
< > > P[Egh;? D range(m,),0 < n < No|,

2n€51(0,nced) mn€lly(xn)
0<n< Ny 0<n< Ny

forall Ng > 1 (i.e. N > ¢) and 0 < ¢ < 1 (see also Figure 2 below). For later reference, we note
that given two paths m, € II;(z,) and 7, € IIy(zy,) for some 0 < £ < 1, with 0 < n < m < Ny,
xn € S1(0,nced) and z,, € S1(0, megd),

(2.29)
(2.33) dl(ﬂ'n,ﬂ'm) > ]wm — wnh — 20d > Cﬁd —2d > QCod.

Since [Iy(z)] < (2d)¥4 for all d > 3, 0 < £ < 1 and x € Z%, and using the estimate (1.2)

Sl(O,CGd) Sl(O, QCGd) 51(0, (No — 1)06d) Sl<0, Nd)

Figure 2: The collection (7, )o<n<n, of “local traces” left by a self-avoiding path in Egh;? connecting the origin
to S1(0, Nd), obtained by considering the first |¢d| steps after first hitting each of the spheres S1(0,ncsd), for
0 < n < No (when viewed as starting from 0). The paths 7, 0 < n < No, are in fact “well-separated,” as
captured by (2.33).

on the cardinality of ¢!-spheres, the number of terms appearing in the double sum of (2.32) is
bounded by

No—1 No—1
H 151(0, negd)| - (2d)°4) < exp {No |¢d | log(2d) + d Z (nce + 2)}
n=0 n=0

= exp {N0<L£dj log(2d) + W + 2d)}
< exp {(1 +&)No|¢d]logd}

d;f. Cd(€7 N07 6)

16



for all Nyo > 1,0 < ¢ <1 and d > ¢(g, Ny, ¥). Returning to (2.32), this yields

(e)
P[0 €25 $,(0, Nd)]

()
(2.34) < CulesNoot)- swp PIEZM D range(m,),0 < n < N,
xn€51(0,nced)
Wnene(wn)
0<n<Np

for all Ng > 1,0 < ¢ <1 and d > ¢(e, Ny,¥¢). We now focus on the probability appearing on
the right-hand side of (2.34). Thus, we fix Ny self-avoiding paths

Tn = (Tnk)o<k<|ed) € He(znp), with 2,0 € S1(0,nced) for all 0 < n < Ny,

and define
No—1

(2.35) K = U range(m, ), so that |K| = Ny[ld].
n=0

For notational convenience, we introduce the set of labels
I={0,...,Ng—1} x{0,...,[4d]} 3= (i1,i2)

(where ik, k = 1,2, denote the coordinates of ¢, with values in {0, ..., No—1} and {0, ..., [¢d]},
respectively), so that range(m,) = {z;; i € [,iy =n} for all 0 <n < Ny and K = {x;; 1 € I}.
We further denote by < the lexicographic order on I. This induces an ordering of the points
in K. Finally, we also set

(2.36) Ki={xj; j<i} (CK), foriel.

The event

(2.37) (EZ" 2 range(m,),0 < n < No} = ({pa = 1}
i€l

is measurable with respect to the g-algebra generated by ¢,, x € K, and we will now con-
struct the field (¢,)zerx using Lemma 1.3, by adding one variable at a time, according to
the ordering < (thus, K; as defined in (2.36) denotes the set of points at which the field has
been discovered “before time i”). Specifically, we proceed as follows. Let v;, i € I, be an
independent family of Gaussian random variables, with

(2.38) Vi ~ N(0,9re (i, 21)), forallie T

(see (1.5) for the definition of the killed Green function), and recall from (1.24) that pﬁb =
Py[Hp, <00, Xpy, =y, forall z,y € Z%. We define recursively

Yz, = Vi, for i =(0,0),
(2:39) o = Ui+ > P, oy, for i € T\ {(0,0)}.

yeK;

By Lemma 1.3, the law of (¢, )icr as defined above is precisely that of the Gaussian free field
restricted to K. By (2.33), the main contribution to the sum on the right-hand side of (2.39)
will come from the points which belong to the same path as x; (i.e. to m;,). Accordingly, we
introduce the sets

(2.40) Ui L {a;; j<iand jy =i} (CK;), foriel,
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and obtain the decomposition,
(2.41) Oz, =i + ¢ + Z pffifygoy, with ¢ = Z pfifygpy, for all i € I,
yeEK\U; yeU;

where the above sums are understood to vanish identically whenever the summation is over
the empty set. Now, observe that for all i € I, on the event {¢,, > h } N{G < ehas/4},

(2.41)
has(L+€) =hD < i+t Y. P,
(2‘42) yeK\U;
(1.24)

< i+ - has + 1450y Py [Hg\v, < 00] - sup oy
yEKi\U¢

In order to bound the hitting probability Py, [H K\U; < oo], we note that, by construction, cf.
(2.33) and (2.40),

(2.43) dl(.%'i, K; \ Uz) > 2¢od, for all i € I with 47 > 0.

Thus, we can find ¢ > 0 such that

(1.11)
P, [HKi\Ui <oo] < cap(K;\U;)- sup gy — ;)
(2.44) yeKA\U;

13)

< ‘Kz \ Uz’ . 2—d/2—2 < e—cd7
for all ¢ € I with ¢; > 0 and all d > ¢/ (e, Ny, ), where (1.13) applies because of (2.43), and we
have bounded |K;\U;| < |K| = Ny[ld] using (1.7), (1.8) and (2.35). Inserting (2.44) into (2.42)
yields that there exists a suitable constant ¢; > 0 such that for all i € I and d > ¢(e, Ny, ¢), on
the event {p,, > e } N{G < ehas/4},

£ 5 _
has(1 4 ¢) = h) <, <4 + Zhas + Zhas e sup g,
yeK\U;

(with the convention sup @ = 0, which occurs if K; \ U; = (), i.e. 437 = 0). Thus, for all i € [
and d > ¢(e, Ny, 0),

({pn 2 WY {G < chas/a} N { sup o, <e™}) C oy 2 HED),
yGKi\Ui

and therefore

fon 20D} € (i 2 0Py u{ sy > b UG > ha/a})
yEK\U;

c (fvi 2 hEP1u sup oy > e LU (G > ehas/4}).

jel
Going back to our initial event in (2.37), by a union bound, we obtain, for all No > 1,0 < ¢ <1
and d > ¢(e, No, 0),
()
IP’[EZhaS D range(m,),0 < n < No|

< HIP’Q/) > pe/2)] —{—P{supgo > ec7d} + || - supP[¢; > ehas/4],
icl icl

(2.45)

where we also used independence of the variables 1;, i € I, see above (2.38). We consider each
of the three terms in (2.45) separately. Recall the definition of the combinatorial complexity
Cg above (2.34).
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Lemma 2.6.
(246) [Pl > /2] < C7l(e, No, ) - e Noltdllogd | for No > 1,0 <0 <1, d> ¢
el

(2.47) ]P’[sup Py > ed] < Cf(s,No,ﬁ), for No>1,0< (<1, d>c(g,Nop,¥).
yeK

Moreover, for the choice of

(2.48) (=0 Ng) =1 A 4| —35
one has
(2.49) 1| - supP[¢; > ehqs/4] < C;%(e,Ny), for all Ng > 1 and d > c(e, Np).
el
Proof of Lemma 2.6. First, observe that
_ (1.6) 1.21)
B[y "2 gice(@i ) < g(0) U202 forallic I andd> 3.

Hence, the elementary tail estimate (1.23) yields (note that |I| = |K| = Ny[¢d], cf. (2.35)),

HPM > has(1+¢/2)] < (Cle—hgs(1+e/z)2/gg(0))m fecﬂ’
el

for all Ng > 1,0 < ¢ <1 and d > ¢, which, upon expanding (1 + £/2)?, immediately implies
(2.46). The estimate (2.47) is also a direct consequence of (1.23) and a union bound (the ease
with which this is obtained merely reflects the fact that for any z;, ¢ = (i1,i2) € I, the shift
produced by points lying on paths discovered “before” m;, (if any), has little influence on ¢,,,
cf. (2.41) and (2.44)).

It remains to show (2.49). Observe that, by definition of (;, see (2.41), Lemma 2.4 with
K = K; and U = U; (which satisfies |U;| < ¢d, cf. (2.40)), applies and yields (for a suitable
cg > 0; this defines the constant appearing in (2.48)),

[I| - P[¢; > ehas /4] < exp{—cge’dlogd/l({ + 1)},

foralli eI, Ng > 1,0< ¢ <1andd > c(e, Ny, ¥). Selecting ¢ as defined in (2.48), which, in
particular, satisfies the requirements of (2.31), ensures that

cse’dlogd

(2.50) ((C+1)

> 2(14¢)[4d] Ny logd

(the last term should be read as twice the exponent appearing in the combinatorial complexity
Cy), for all Ngp > 1 and d > 3, and (2.49) follows. O

Substituting the bounds (2.46), (2.47) and (2.49) into (2.45), we see that for the value of ¢
in (2.48), all Ny > 1 and d > ¢(e, Np),

()
P[E%has D range(m,),0 < n < No| < C;'(e, No) - ¢~ ¢'e* Notdlogd

(the contribution from (2.46) is dominating). Finally, inserting this into (2.34), noting that
l(g,Ng) < 1 whenever Ny > cg(e) for some constant cg(e) > 1, cf. (2.48), and on account of

(2.30), we readily obtain (2.28), with c4(¢) L - ¢9(€), and for a suitable value of ¢5 > 0. This
completes the proof of Theorem 2.5. U
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Remark 2.7. The only feature of the function f(e, N) which will be of importance below is
that limy o f(e, N) = oo for every € > 0. For the sole purpose of proving Theorem 0.2,
any other function f(e, N) with this property would have sufficed. Moreover, while the term
¢(¢ + 1) appearing in the bound (2.23) looks innocent when ¢ € (0, 1], it is crucially used in
(2.50) to ensure that the resulting function f(e,-) indeed grows at least like a positive power
of N (in fact one could even have obtained f(e,-) = ©(N?/3) from (2.50)). O

2.3 Dénouement

Finally, we complete the proof of Theorem 0.2. This will involve the renormalization scheme
introduced in Section 2.1. As noted in Remark 2.3, 2), the seed estimate (2.21) needed to
initiate the renormalization is rather strong, and Theorem 2.5 will be of crucial use to establish
it.

Proof of Theorem 0.2. Let € > 0 be fixed. In order to establish (0.9), we have to show that
(2.51) hai(d) < has(d)(1 +€), for all d > c(¢).

To begin with, we select the parameters Lo, Iy and N in the renormalization scheme from
Section 2.1, cf. (2.1). We let

(2.52) Lo=lg=d, N=N()= [04(8) et +€)GT

(c5e3)?

(recall the statement of Theorem 2.5 for the definition of c4(e), ¢5), so that the constraint
lp > 20(v/d 4 N(g)) in (2.1) holds for all d > ¢(¢), and choose kg appearing in (2.20) as

(2.53) ko = b+ log(2(c2l) V) %2V b 4 log(2(cad) D)

(see (2.6) for the definition of ¢2). Lastly, we define the increasing sequence (hy,)n>0 recursively
as

ho = has(1+¢/2) (= h;(;é/Q))a

(2.54) o
hns1 = hn + an(c3(Vd+ N)) 72 (20 )™ for all n > 0,

with «a;, given by (2.20). In particular, (hy),>0 satisfies the “sprinkling” condition (2.12). To
see that the choices in (2.52), (2.53) and (2.54) are judicious, we first check that

(2.55) hoo = ILm hp, < has(1+€), for all d > c(e).
Indeed, it follows from (2.20), using (2.10), (2.52) and (2.53), that for all d > ¢(¢) and n > 0,

o, = (10g(2n((N+1)3d)d))1/2+2(n+1)/2(n1/2+ (b—|—10g(2(02d)2(d*1)))1/2)

(2.56) , oot
< ¢(e)(dlogd)*/=2"

(the dependence on ¢ is due to N). Hence,

ho (2.55),(2.54) ho + Z o, (Cg(\/g n N))df2 (2l0—(d—2))n+1

n>0
(2.52),(2.56)
(2.57) < ho + ¢(2) (dlog d)V/2 - (¢ ()d/?)~ (=2 Z (4d7(d72))n
n>0
< hO + 6/25

20



for all d > ¢”’(¢). This is more than enough to deduce (2.55) (we comment on this in Remark
2.8 below).

In order to complete the proof of Theorem 0.2, we apply Proposition 2.2. Except for the
condition (2.21), all its requirements are clearly satisfied by our choices of parameters in (2.52),
(2.53) and (2.54), whenever d > ¢(g). To deduce the necessary seed estimate (2.21), we use
the connectivity bound from Theorem 2.5. Observing that the choice of N = N(¢) in (2.52)
guarantees that cs f(e/2, N) > 6, for f and c5 as appearing in (2.28), it follows that

2.9),(2.3 >h,
po(he)  FPY BBL(0, Lo) E23 Ohu Boo)
(2.4), (2.54) (e/2)
< 2d(2Lo + 1)4-1 - P[0 "85 81(0, NLo)]
(2.28), (2.52)
< 6dlog?:d—(idlogd < d_4d,

for all d > ¢/(¢). On the other hand, (2.53) impies that e=% > @3¢ for all d > ¢, hence the
condition pg(hg) < e in (2.21) holds for alld > ¢/(¢). We may thus apply Proposition 2.2,
thereby obtaining

(2.22) . (2.53) _on
(2.58) pn(hyn) < e (Ro=b)2" T (2(02d)2(d*1)) > for all n > 0 and d > c(e),

with (hp)n>0 as defined in (2.54). Hence, for all n > 1 and d > ¢(¢), (N.B.: the first of
the following chain of inequalities is obtained by covering B (0,2L,,) with essentially disjoint
¢>-boxes of radius L,,, and performing a union bound)

>pl) d >pl)

P[Boo(0,2L,) T3 So0(0,4L,)] < 27 P[Boo(0, L) T2% So(0, 3L,,)]
. . (e). (2.55) (2.8),(2.9)

GILLED gapiahe] "< adplaly] < 24 A 0] - pa(ha)

(2.6),(2.58) n _on n n—00
< 2d((62d)2(d—1))2 ,((QCQd)z(d—n) 2 < 92d-1)(2"—1) N2,

()
In particular, this implies that liminf;_, P[Bx(0, L) Phas Sec(0,2L)] = 0, for all d > c¢(¢).
Recalling the definition (0.4) of the critical level h,.,, this yields (2.51), and thus completes the
proof of Theorem 0.2. U

Remark 2.8. Our renormalization scheme is somewhat asymmetrical. On the one hand, the
sprinkling condition (2.12) for the sequence (hy,)n>0 turns out to be very mild, as it only costs
an “additive” e, cf. (2.57) (obtaining he < ho(1l + ¢€), for all d > ¢(e) would have sufficed for
the purpose of proving Theorem 0.2). On the other hand, the scheme relies on the strong seed
estimate (2.21), and establishing it is what prevents us from obtaining a more precise result
than (0.9). O

3 Lower bound

We proceed to show the lower bound, Theorem 0.3. As described in the Introduction, the
proof comprises two main steps. The first one, which is the subject of Subsection 3.1, reduces
the problem of constructing an infinite cluster to a local statement. The assertion is roughly
the following (see Theorem 3.1 below): given § > 0, if the level h is such that with high
probability, the set EE’H"S possesses a ubiquitous component in each of the d-dimensional
hypercubes 2z + {0,1}%, for x € Z? (C Z%) and |z|; < 1, which are all connected, then E%h
percolates whenever d is sufficiently large (depending on ).

In order to prove the lower bound (0.10), it then suffices to verify that this criterion holds
when h = hus(1 — €), for arbitrary ¢ > 0. This step is split again into two parts, to which
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Subsections 3.2 and 3.3 are respectively devoted. First, we construct a wealth of substantial
components in the hypercube, with cardinality growing polynomially in d, and show that most
vertices in {0,1}? are either contained in or neighboring such a component. The main result is
entailed in Corollary 3.7 below. The second part consists of patching together these substantial
components to form a “giant” one, and to then connect the latter to the ubiquitous components
contained in the neighboring translates of {0,1}Zd. This is achieved in Theorem 3.8. All
ingredients are put together at the end of Subsection 3.3 to complete the proof of (0.10).

3.1 Local ubiquity and connectivity are sufficient

We begin by establishing the finite-size criterion that guarantees percolation, Theorem 3.1
below. To cope with the long-range interactions, we use a renormalization argument on 72,
which bears some resemblance to the one developed in Section 2.1 above, together with a
standard duality argument.

We view Z? as a subset of Z? by identifying x = (x1,29) € Z? with (21,22,0,...,0) € Z9,
and write Bz(,2) (z,7) = By(z,r)NZ?, with x € Z2, r > 0, p = 1,2, 00, for two-dimensional balls.
Similarly, we let SI(,Q) (x,r) = ainth(?) (x,r). Moreover, we denote the d-dimensional hypercube
and its translates in Z? by

(3.1) H, = 2z + {0,1}%, for all z € Z°,

and abbreviate H < Hy, so that H,, € Z?, forms a partition of H + Z2. The following
definition is essentially borrowed from [32], Section 2 (this will in particular enable us to
reinject certain isoperimetric controls which follow from the results in [5] (see Lemma 4.3 in
[32]) directly at a later stage). For arbitrary h € R and = € Z?, we introduce the (local) event

Gh = {weQ; forall 2 € B%z) (x,1), the set H, N Egh(w) contains a connected
(3.2) component C,s with the property that |€§x/| > (1 —d ?)|Hy/|, and the

/ (2) 1. >h
sets Oy, 2 € By”(w,1), are connected within EZ" N Um/er)(x,l) Hm/}

(recall that EHE" denotes the ¢!-closure of Cys in H,). A vertex x € Z? will be called h-good if
G" occurs, for arbitrary h € R, and h-bad otherwise. Note that for all d > 3, each of the sets
Cy in (3.2) is necessarily unique in H,: indeed, if C' C H satisfies |6H| > (1—d~2)[H], then in
fact |C| > IGH\ —|0CNH| > (1—d~?)|H|—d|C| (each vertex has d neighbors in H), and solving
for |C| yields |C| > (d — 1)d~2|H]| > 2d~2|H|. But any other set D C H not connected to C
must be contained in H \ C" and thus satisfy |D| < d~2|H], hence C' is unique. Accordingly,

we will henceforth refer to any set C,s appearing in (3.2) as the giant component of H,/ N E%h.
It is then plain from (3.2) that for all d > 3 and h € R,

(3.3) {0+ oo in {y € Z% y is h-good}} C {0 +» oo in EZ" N (H+ Z?)},

i.e. percolation of h-good sites in Z? implies percolation of E%h (in H+Z?2). To see this, observe
that if two neighboring vertices z,z + e € Z? (with e a unit vector in Z?) are both h-good,
then the corresponding giant clusters C, C H, N E%h and Cypioe C HyqoeN E%h (cf. (3.1)) are
connected to the same (by uniqueness) giant cluster in H, . N Egh, thus C,, and Cj49. belong
to the same cluster of Eg,h. It then follows inductively that an infinite nearest-neighbor path
of h-good vertices in Z? implies the existence of an infinite cluster in E%h N (H + Z2?).

We are now ready to proceed to the main result of this section, which has a similar flavor
as Theorem 2.2 of [31].
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Theorem 3.1. (¢ >0, a = 1/10)
Given any sequence (h(d))g>3 such that

(3-4) lim sup d*+3¢ P[(GLDT9)) = o,
d—o0

one has

(3.5) hy(d) > h(d), for all d > c(¢).

Proof. By (3.3) and the definition of h, in (0.3), in order to prove (3.5), it suffices to show that
(3.6) P[0 + oo in {y € Z*; y is h(d)-good}] > 0, for all d > c(e),

for this implies P[0 2@ oo] > 0 and hence h(d) < hy(d), for all d > ¢(e¢). The proof of (3.6)
involves a renormalization scheme, which we now describe. We introduce the integer parameter

and define an increasing sequence of length scales (Ly,),>0 recursively as
(3.8) Lyy1 =1,Ly, 1, =20[L;], for n >0

(this should not be confused with the geometric sequence of length scales appearing in Section
2.1), together with corresponding renormalized lattices

(3.9) L® = L,7* (c Z%), for n > 0.
We also introduce, for arbitrary n > 0 and x € IL,(E), the (bad) events

DZ,x = {B®(z, L,) is connected to S (z,3L,)

(3.10) 2
by a x-path of h-bad vertices (in Z“)}

(recall that y € Z? is called h-bad if (GI)¢ occurs). By (3.2), the event D}  is decreasing (in
©). Moreover, by translation invariance, the function

(3.11) gn(h) =P[D} ], forn >0,z € LY, h €R,

is well-defined (i.e. independent of z) and non-decreasing in h, for every n > 0. The key to
establishing (3.6) will be to show that, if Ly is a suitable (increasing) function of d, and (3.4)
holds for some £ > 0, the probability ¢, (h(d)) decays sufficiently rapidly to 0 as n — oo, for all
d > c(e), see (3.29) below. Together with a straightforward (planar) duality argument, which
will be detailed below (3.29), this will then yield (3.6).

To obtain good estimates for g,(h(d)), n > 0, we first develop “recursive bounds” relating
the functions ¢,+1(-) and ¢,(-), for arbitrary n > 0 (similar in spirit to what was done in
Proposition 2.1 above, but simpler). To this end, we let n > 0 and z € Lf}rl be fixed, and
introduce the sets

(3.12) S; =L N SH(,iLyyy), fori=1,2.

By geometric considerations similar to those leading to (2.8), see also Figure 1, and on account
of (3.8), we deduce that

iy i1
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for a suitable constant ¢, > 1 and all h € R. We consider the probability on the right-hand
side of (3.13), for fixed z; € S;, i = 1,2 and h € R. Abbreviating

(3.14) K; = U U m

yeBY) (2:,3Ln) 2B (y,1)
and observing that Dz’xi € o(py; y € K;), for i = 1,2, due to (3.2) and (3.10), we write
P[Dzm m‘DZIQ] < P[anl? ylnf SDy > 5“? [ ZZ’Q |(90y)y€K1H
(3.15) I
+PLinf oy < =B

for some cut-off value 3, > 0 to be selected below. By (1.28),

PID}y 4, | (9y)yera] = PIOU{GE + 1" = h})aeza € Dual, P-as.

(recall the notation from (1.18)), and we focus on bounding the random shift 1, for = € K.
By construction, cf. (3.7), (3.8) and (3.14),

di (K1, K2) > doo(K1, K2) > Ly — 6Ly — 6 > ¢} L1,
for a suitable constant ¢j > 0. Hence, setting
(3.16) Lo = [(co/cy)d] (see (1.13) for the definition of cp),

we obtain, on the event {infycx, ¢, > —p,}, for all x € Ky and d > 5,

(1.25) (1.11)
—ty < BpPi[Hi, < o] < Bycap(Ky) sup g(y — )
(3.17) (1.13) d \d/2—2 (3.16) o y
€0 T 2 6dj—(d/2—2) def. On
< < =
5n|K1|<C Lﬂﬂ) < eBnL22Y o

where in the second line, we have used the crude estimate cap(K;) < |K;| (see (1.7), (1.8)), the
bound | K| < ¢L22?, which follows immediately from (3.14), and the fact that L, 1 > l,Lo >
lncod/d) for all n > 0, due to (3.8) and (3.16). We henceforth tacitly assume that d > 5. By
(3.17), on {inf e, ¢y > — By}, the inequality X1 + pf1 < b implies that pX1 — &1 < h+4,,,
for arbitrary x € Ky, and therefore

P[DZ 2 | (02)eek;] < P[(l{%D - :“:i(l > h+ 5n})meZd € Dn,:vz]

[(1{ (P - Mfl > h+5n})xezd € Dnﬂ:z]

h+6n
D, ’|<%>zeKJ,

on the event {inf,cx, v, > —B,}, where we have used that D, ., is decreasing in the first line,
and the symmetry of 31 in the second line (recall also (1.19)). Inserting (3.18) into (3.15),
applying the FKG-inequality and (1.19), we obtain

(3.18)

P
P

P[D! ND!_1<P[D!_ | P[DI 4P| inf o, < =),
1

n,r1 n,ro n,r1 n,r2

Finally, substituting this into (3.13), taking suprema over z; € S;, for i = 1,2, and using
symmetry yields, in view of (3.11),

(3.19) Qi1 (h) < chI? (gn(h + o)+ €n), with ¢, =P suII() ©z > Bl
TEK
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foralln >0, h € R and 3,, > 0. This yields the desired recursive bounds. In order to propagate
them inductively, we select

(3.20) Bn = c1(y/log(2¢)i213 1) + v/log |K1]), for all n > 0,

with ¢; as defined in (1.22) and ¢ in (3.13). The key estimate comes in the following result.
Lemma 3.2. (h € R, e >0, and Lo, (In)n>0, (Bn)n>0 as in (3.16), (3.8), (3.20), respectively)

There exists a constant cy(g) > 3 such that, if

(3.21) qo(h+e) <1g®, for all d > ch(e)
holds, then
(3.22) qn(h) <13, for all d > cy(e) and n > 0.

Proof of Lemma 3.2. By (3.7) and (3.8), we have [213 .| < cl2L3%, = cl2P30L3 < LA,

for all n > 0. Substituting this into (3.20) and using that |K;| < c¢L22¢, we obtain the bound
B < ¢((log Ly,)Y? 4 d'/?), for all d > 3 and n > 0. Inserting this into the definition of 4, see
(3.17), yields

25 <02dZ:L2 (@/2=2) ((log L,,)Y/? + d*/?)

n>0 n>0

< Cl3d ZL;a(d/2f273/a)
n>0

i
d
<z Ly

n>0

(3-8) n
for all d > ¢, where we have used L,, > L(()Ha) > L(1)+”a in the last line. Due to the choice
of Ly in (3.16), given € > 0, it follows that

(3.23) Z 6 < e,

for all d > ¢(g). Moreover (for reasons that will become clear shortly) we observe that
(3.24) 2l 3 < (1 Ly ) < c”L;a‘H)’“2 <1, forall n >0,

whenever d > ¢, due to the choice of Ly in (3.16) and a in Theorem 3.1 (this is why a should
not be chosen too large). Given € > 0, we define () appearing in the statement of Lemma
3.2 in a way that (3.23) and (3.24) simultaneously hold whenever d > d,(e).

We now prove (3.22) by induction over n. Let h € R, £ > 0 and d > d,(¢) be fixed. In view
of (3.23), and because the function ¢, (-) is non-decreasing for all n > 0, it suffices to show that

n—1
(3.25) tn <h te— Z@) <173 foralln >0
=0

(with the convention that the sum equals 0 when n = 0). By assumption, cf. (3.21), we have
that (3.25) holds for n = 0. Assume now it holds for some n > 0. By (3.19), we have

(520 jer(nte-300) < di2(am(nre- 30 v )
1=0 =0
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We bound each of the two terms appearing on the right-hand side separately. By the BTIS-
inequality (1.22) and the choice of 3, in (3.20),

(3.27) chlZe, < (203.)7"
Moreover,
nmloo ﬁrylggt?ﬁieosrfs (3.24)
(3.28) 12 gn <h te-> 5i> < it @B, )

Substituting (3.27) and (3.28) into (3.26) yields ¢,+1(h+e—> 1" (8;) < ln+1’ as desired. This
completes the proof of (3.25), and thus of Lemma 3.2. O

We now complete the proof of Theorem 3.1. Let ¢ > 0 and (h(d))4>3 be a sequence of levels
such that (3.4) holds. The latter implies that

3.11
8 go(h(d) + &) *2 3 pDL+]

(3.10)
< ZS’P[ U {y is (h(d) + ¢€)-bad}
yeSeZ (0.Lo)

< ergrR (@] <1,

for all d > ¢(e), where the last step follows from the choice of Lg in (3.16) and the assumption
(3.4). By Lemma 3.2, we thus obtain

(3.29) qn(h(d)) <13, for all n. > 0 and d > c(e).

With this estimate at hand, we now prove the assertion (3.6) by a standard planar duality
argument. Let us call a *circuit around 0 any closed *-path 7 in Z? such that the origin is
contained in a finite connected component of Z? \ range(y). Denoting by e; the unit vector in
the first coordinate, we have, recalling the definition of the events ng in (3.10),

{0 lies in a finite cluster of {y € Z?; y is h(d)-good}}
C {0is h(d)-bad} U {3 #-circuit of h(d)-bad vertices around 0 intersecting B2)(0, 3Lo)}

U U {3 #-circuit of h(d)-bad vertices around 0 intersecting (3Ly,3Ln11]er NZ}
n>0

<l U @ful U oy

2€B%) (0,3Lo) n20 el N(BLn 3Lns1ler
By the choice of scales in (3.8) and (3.16), this yields, for all d > ¢(e),
P[0 lies in a finite cluster of {y € Z?; y is h(d)—good}]

< eLgPUGE )T+ Bl - gu(h
n>0
(3.29) 9 h(d 9
< JdPP 143 Zl
n>0
< Cld2 h(d +€ _|_ Z //d —2a(1+a)™
n>0
(3.4)
<1,

where we have also used in the penultimate step that G2 is decreasing (in ¢) and that [, >
L > Lg(Ha)n for all n > 0. This completes the proof of (3.6), hence of Theorem 3.1. 0
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Remark 3.3. By a more careful analysis, the condition (3.4) in Theorem 3.1 can be somewhat
relaxed. Indeed, (3.5) continues to hold under the weaker assumption that

lim sup d2+5IP’[(Gg(d)+€)C] =0, for some § > 0
d—o0
(using a choice of a in (3.7) depending on ). However, this will not be of importance, as our
proof will show that for the relevant choice of h(d) = h,s(d)(1 — 8¢), with € > 0 arbitrary (the
factor of 8 is just for convenience), the above probability decays to 0 as d — oo faster than any
polynomial, see Theorem 3.8 below. U

3.2 Constructing substantial components

With Theorem 3.1 at hand, in order to prove the lower bound (0.10), we will check that
condition (3.4) holds at level h(d) = has(d)(1 — 8¢), for arbitrary ¢ > 0 (the factor 8 is
immaterial, and merely reflects the fact that a few more sprinkling operations will be performed
on the way). This will involve showing that H contains a giant component above this level with
sufficiently high probability, cf. (3.2). We will construct this component by gluing together
smaller building blocks, so-called substantial components, which, by definition, have cardinality
growing like a polynomial in d of sufficiently high degree. In this subsection, we show that most
vertices in H are either neighboring or contained in such a substantial component with high
probability, see Corollary 3.7 below for the precise statement. The substantial component
neighboring a given point in H will be built as a connected subset of a (large) deterministic
tree embedded in H and rooted at this point. In particular, the “perturbative” representation
of Lemma 1.3 will enable us to show that, conditionally on an event of high probability, the law
of the restriction of th“(l_%) to this tree dominates a Galton-Watson process (with suitable
binomial offspring distribution) on the same tree, cf. Lemma 3.5 below.

Let ¢ > 0. For the sake of clarity, in the remainder of this article, the dependence of
constants on £ will be kept implicit. We introduce a parameter

(3.30) b=b(e) = 1+ % (> 1).

Given K C 7% we call C a substantial component of K if C' is a connected subset of K
containing at least |d®/b|’~! points.
Theorem 3.4. (d>3,0<¢e<1/3, z € H)

Pla neighbor of x is contained in a

3.31 ' ge
(3.31) substantial component of HN Eghas(l_%)] >1—ce 9T,

Proof. By symmetry, it suffices to consider the case x = 0. We begin with some notation. Let
e € (0,1/3). We assume without loss of generality that d > b(¢) = b, with b as defined in (3.30)
(it suffices to show Theorem 3.4 for d > ¢, since the remaining cases can be taken care of by
adapting the constant ¢ appearing in (3.31)), and introduce b consecutive subsets

Lo = {(k— D)ld/b] +1,... k[d/b]}, 1<k <b,
of {1,2,...,d}. We will interpret a part of H as a tree by considering

J
(3.32) T:{ZeikGH;1§jSbandikelkforalllgkgj},
k=1

where e; denotes the canonical unit vector in the i-th direction, for 1 <7 < d. Given x € T,
we refer to j in the (unique) decomposition of z = zggzl €ip, wWith iy € I}, 1 < k < j, as the
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generation of z, and to the set {x + ¢;; ¢ € I;41} (understood as ) if j = b) as the children
of x. Thus, every vertex in T in generation smaller than b has precisely |d/b| children, and b
corresponds to the depth of T. Furthermore, it will be convenient to set To = TU{0}. We now
show that

P[0 has a neighbor in T contained in a
(333) . >has(1—2¢) —c'd?
substantial component of H N EZ" | >1—ce ,

for all d > ¢, which implies (3.31). To this end, we enumerate the elements of T as a sequence
Zp, 1 < n < |T| in a hierarchical way, i.e. such that |z,|; < |zp41|1 for all 1 < n < |T|,
and set K,, = {x1,..., 2,1}, for 1 < n < |T|. We construct the field (¢;),er using Lemma
1.3 according to this ordering. Thus, introducing a family (¢,)zer of independent random
variables with

Ve, ~ N(0, grc (n, zy)), for all 1 <n < |T|,

we define the field (p,)zer in terms of (1,)zer as in (1.30). Moreover, letting

(3.34) cy = Orggicbc(k:), with ¢(k), k > 0, as appearing in (1.14),

we introduce the independent events M,, = {¥2, > =17 dhas(d)}, for 1 <n <|T|, and define
3

n
(335) M, =)= { min 1, > —idhas(d)}, for 0 < n < |T|, and M < My
i1 re€Kn41 40%

(with the convention My = RZd). Thus, the events M,, decrease towards M. Observing that
IT| < cd/b]b, cf. (3.32), and that Var(¢,) > 1 for all x € T, (1.23) yields that

P[M®] < |T| - sup Pty > (dch) edhas(d)] < =% 1084,
zeT

for all d > 3. Hence, by looking separately at the intersection of the event
{no neighbor of 0 in T is contained in a substantial component of H N E%has(l_%)}

with M and its complement, respectively, we deduce that in order to prove (3.33), it suffices
to show that

P[0 has a neighbor in T which is contained in a
(3.36) . >has(1-2 de
substantial component of H N EZ as(1=29) | M) > 1 — ce @,

holds for d > ¢. We now show that, conditionally on M, the collection of variables
def.
Yo, = s > has(1 —2¢)}, z€T,

stochastically dominates a Galton-Watson chain on T with suitable (binomial) offspring distri-
bution. More precisely, we prove the following.
Lemma 3.5. (0 <e<1/3)

Let by, x € T, denote a family of independent Bernoulli varmbles;) under some auziliary prob-
ability measure P such that Pb, = 1] =1 —P[b, = 0] = d~72° for x € T. Then, for all
d>c,

(3.37) (Ya)wer 0 B[+ |M] >4. (by)eer o P.
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Proof of Lemma 3.5. We begin with the following remark. From (1.30), one immediately infers
that @g, = > p_ kg, for 1 <n < |T|, where

Qpp = prn 2 ks for 1 <n <|T|and 1 <k <n,

with pfn sy L <1 < n, as defined in (1.24). We claim that

n
(3.38) > aprp<2 forall1<n<|T|andd>c.
k=1
Indeed,
l
(3.39) Z Qnk =1+ ZP% 2 Z g <1+ Py, [Hg, < ool Slllp Zaz,k,
=1 1<i<n k=1

for all 1 <n < |T|. Since the elements of the tree T are enumerated in a hierarchical fashion,
K, C B1(0, |xp—1|1) for all 1 < n <|T|, and therefore

_ (114),(3.34)
(3.40) P, [Hg, <00] < Py [Hp (0 o,_1r) <] < c3/d

(by construction, |z|; < b, for z € T, and the depth b does not depend on d, cf. (3.30)). In
particular, this probability is less than 1/2, uniformly in n for all 1 < n < |T|, whenever d > c.
Inserting this into (3.39) and a trivial inductive argument yield (3.38).

We proceed with the proof of (3.37). Let

Zyp = H{1hy > has(1 — ge)}, for x € T.

We first aim at showing that for all d > ¢,

the law of (Y,.)zer under P[-|M], stochastically

(3.41) .
dominates the law of (Z;)zer under P[-|M].

To this end, we claim that for all d > ¢ and 1 <n < [T,
3
(3.42) {@u, = has(1 —2¢)} D M1 N {thy, > has(1 — 58)}

Indeed, this is trivial for n = 1 (recall that ¢, = 1y, cf. (1.30) and My = RZ"). By
construction, for all 1 < n < [T, on the event M,_1 N {p;, > has(1 — 3¢)},

(1.30)

Pxn > %n + Pazn [HKn < OO] min Px;
1<i<n

> )y, + Py [Hk, < oo]- min Zalk min 1y, |

1<z<n 1<l<n
(3.35) €
> ol = 59) = gpdhs Pﬂﬁn[HKn@O'fE?z;Zm

Inserting the bounds (3.38), (3.40) into the last line immediately yields that ¢, > has(1 —2¢),
for d > ¢, and (3.42) follows. But since the sets M,, decrease towards M, (3.42) actually implies
that,

(M0 {2 has(1 = 290}) 2 (M1 (i, 2 has(1 = 50)}),
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for all 1 <n < |T| and d > ¢, or, equivalently, that
PlY, > Z,, for all x € T | M] =1, whenever d > c.

By a classical theorem of Strassen, see [28], the existence of this monotone coupling is equivalent
to the asserted stochastic domination in (3.41).
Finally, we explain how (3.37) follows from (3.41). First, notice that by definition of M,

see (3.35), the variables Z,, x € T are still (conditionally) independent under P[-|M]. Next,
since 1 < E[¢2 ] < ¢(0) for all 1 < n < |T|, we can arrange that g, &t g(0)/E[y2 | <
(1 —2¢)/(1 — 22)? (note that this last quantity is always greater than 1 for ¢ € (0,1/3)).

Moreover, recalling the definition of M, above (3.35), we have that

P[%n Z haus(1 - %5)‘M] - ]P)[wxn Z hauS(1 - %8)‘Mn]
> Py, > has(1— %8)]
O e ga0-307 s 4039

for all d > ¢/. A standard coupling then yields that the law of (Z;),er under P[- |M] dominates
the law of (b ),er under P, for all sufficiently large d. Together with (3.41), this implies (3.37),
and thus completes the proof of Lemma 3.5. U

We continue with the proof of (3.36). We introduce, for x € Ty N B1(0,b — 1), the variable

N(z) = Z bate;,

i€l jz|y 1

which can be interpreted as the number of “existing” children of = in the Galton-Watson chain
(by)zer. We will need the following estimate.

Lemma 3.6. (¢ € (0,1/3), d > ¢)

(3.43) P[N(z) < d°/b, for some z € ToN By(0,b—1)] < e .

Proof of Lemma 3.6. Fix some x € Ty N B1(0,b— 1) and € € (0,1). It suffices to show that
(3.44) P[N(z) < d°/b] < =¥, when d > ¢,

for (3.43) then follows with a simple union bound, observing that |To| < ¢|d/b|®. Since N(z)
is a sum of independent {0, 1}-valued random variables, a classical Chernov estimate (see for
example [14], Ch. 5.3, p.111) gives

_ $2E[N()]
2 .

P[N(z) < (1 - 0)E[N(z)]] < e

Observing that E[N(z)] > {%Jd_(l_%a) > ¢d?®, for all € T, this bound (with, say, § = 3) is
more than enough to deduce (3.44). O

With Lemmas 3.5 and 3.6 at hand, the claim (3.36) follows readily. First, observe that if the
event {IN(z) > d°/b, for all x € To N B1(0,b — 1)} occurs, then the origin has a neighbor in
Ty (in fact even |d°/b] such) which belongs to a connected component of {x € T; b, = 1}

containing at least
b

Sl 1)
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points, i.e., a substantial component of T (recall the definition below (3.30)). Hence, we obtain,
for all d > ¢, applying Lemmas 3.5 and 3.6,

P[0 has a neighbor in Ty which is contained in a substantial component

of Hn EZ"172) ]
(3.37)
> PJ0 has a child in Ty which is contained in a substantial component

of {x € T; b, = 1}]
> P[N(x) > d°/b, for all z € ToN B1(0,b — 1)]

(3.43) i
> 11—

which is (3.36). The proof of Theorem 3.4 is now complete. O
For future reference, we introduce the random set

(3.45) B. ={x € H; z has no neighbor in H contained
. in a substantial component of H N E%has@*%)}’

for arbitrary ¢ € (0,1/3), and think of the points in B. as bad points in H. Theorem 3.4 has
the following immediate

Corollary 3.7. (d >3, 0<e<1/3)
(3.46) P[|B| > |H|e %] < ce ¢,
Proof. On account of (3.31), Chebyshev’s inequality in the form

PB.| >\ <At Z P[z has no neighbor in H contained in a
xcH

substantial component of H N E%has(l_Qa)],
with A = |[H|e~%% and suitable ¢, > 0, readily yields (3.46). ]

3.3 Connecting substantial components

In this subsection, we complete the proof of Theorem 0.3. In what follows, and in accordance
with our definition in the paragraph following (3.2), given a (random) set K C H,, we call any
connected subset C' of K satisfying |€Hz| > (1 —d=2)2% a giant component of K.

We will prove Theorem 0.3 by verifying the finite-size criterion (3.4) when h(d) = has(d)(1—
8¢), for all sufficiently small £ > 0. In order to deduce that the event Ggas(lf&) appearing in
this context (recall (3.2)) occurs with sufficiently high probability, we will use isoperimetry

>has(1—2¢)

considerations to patch together the substantial components of Eg we have just con-

structed, see Corollary 3.7 above, first to form a giant component in Egh‘“(lf&:) N H, and then
to connect the latter to neighboring giant components within E%has(l_&). This is the object

of Theorem 3.8. The lower bound (0.10) then follows readily, by virtue of Theorem 3.1.

Theorem 3.8. (d >3,0<e<1/3)

(3.47) PG5 > 1 — e
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Proof. Fix € € (0,1/3). We start by showing
(3.48) P[Eghas(l*g’e) N H, contains a giant component| > 1 — ce %,

for all d > 3 and € Z2. By translation invariance, it suffices to consider the case z = 0.

We denote by S = (S1,...,S5n,,.) (With S = 0 if Ngps = 0) the collection of substantial

components of H N Egh‘“(lf%) (we assume for sake of definiteness that Si,..., SN,

enumerated according to a specified procedure, e.g. using the lexicographic order induced by
the points closest to the origin in each component). With a slight abuse of notation, S will also
be used to denote the set Uﬁ?b“ Si, but the meaning will always be clear from the context.
By definition, see (3.30), the random sets S; satisfy |S;| > d'°, for all 1 < i < Ny, whenever

d > ¢, and ggﬂ N S; =0 for all i # j. We define the following set of partitions of .S,

are

P(S) = {{K, K'Y} k=8 K'= U S for

el i€{17---7Nsubst}\I

some I C {1,..., Noupst }, and |K| A |K'| > d—4|H|}.

Since the number Ngyst of substantial components of H N Egh‘“(lf%) is bounded by d~'°|H],
when d > ¢, the (random) partition set P(S) satisfies

(3.49) P(S)| < 2% Il forall d > c.

The main step towards proving (3.48) will consist of showing that the event

(3.50) H= ) (i 7155 gy

{K,K'}eP(S)

(with the convention that H is the whole space RZ" whenever P(S) = ()) occurs with sufficiently
high probability. In words, H is the event that for any partition of the substantial components

of HIN E%has(l_%) into two “sizeable” classes (in the sense that the cardinality of the respective
aggregate unions of substantial components is at least d~*|H]|), one can find a substantial

component in each class such that the two are connected in E%has(l_“:’e).

Lemma 3.9. (d > 3)
(3.51) P[H] > 1 —ce ¢%,

Proof of Lemma 3.9. Let II C 2% denote the set of singletons and nearest-neighbor edges in H,
i.e. if U €11, then either U = {x} for some x € H or U = {z,y} with z,y € H and x ~ y. For
U € 11, we define

(352) Gu = {Sup |Mch| < 5has}7
zelU

with p¥" =Y, e Po[Hye < 00, Xp,,. = 2|¢s, for x € U, as in (1.25). Since a non-vanishing
contribution to the previous sum arises only from the points in Jo,U, and since |U| < 2,
Lemma 2.4 applies (with ¢ = 4 and K,U appearing therein both equal to OU here), thus
yielding

(3.53) P[G&] < e co8d for all U € 11, d > 3.

We also introduce the (good) event

(3.54) G = {|B:| < [H]e "} (1) Gur
Uell
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(recall (3.45) for the definition of B.). On account of (3.46) and (3.53), a union bound yields,
for all d > 3,

(3.55) P[GY] < ce ¥ + (1 + d)|H]| - e=¢"?lo8d < Me=¢'d

It will be convenient to specify configurations of the level set above h,s(1—2¢) in the hypercube.
Thus, given K, C H, we abbreviate C(K,) = {Ef,has(l_%) NH = K.}, and write
(3.56)

P[HY] < PG+ Y PG, H, C(KL)

K+CH
(3.50)
< PG+ D P(Sk,)l swp o P[GK e K in BT C(K )
K, CH {K,K/}EP(SK+)
(3.49) B
<" PG+ 27 Hl sup sup PG, K +» K in Eghas(l_&) |C(K4)],

K, CH {K7K’}€P(SK+)

for all d > ¢, where the set Sk, in the second and third line refers to the (deterministic)
family of substantial components associated to the configuration C(K ;). In order to bound
the conditional probability appearing on the right-hand side of (3.56), we rely on isoperimetry
considerations for subsets of the hypercube by Bollobds and Leader [5]. Thus, let K C H be
such that P(Sk, ) is non-empty and {K, K’} € P(Sk, ) be fixed. First, observe that B; is a
deterministic set under P[- | C(K)]. By construction,

(3.57) B.UK UK =Hand KNEK" =K' NEK =0

(recall that K" denotes the ¢'-closure of K in H). Moreover, by definition of P(Sk, ), and on
the event G, cf. (3.54),

(3.58) |K| A|K'| > d*H| and | B.| < e~ [H].

On account of (3.57) and (3.58), Lemma 4.3 in [31] (itself a consequence of Corollary 4 in [5])
yields that for all d > ¢,

there exist disjoint subsets Uj, ..., U, in IIN (H\ B.) with m’ > cd~®|H]|

m
(3.59) such that for all 1 < k < m/, either Uj, = {yx} with yp € Gout K N Oout K,
or Up, = {yg, zx} with yg € Oout K, 21 € Oout K’ (and |yx — 2x|1 = 1).
Among the family U}, 1 < k < m/, we may select m > cd™"|H| sets Uy, ..., U,, satisfying the
additional assumption
(3.60) dl(Uk, Ul) > 2, for all 1 <k<l<m.
>has(1—be

Now, if the event G N {K < K'in EZ )} occurs (conditionally on C(K)), then by
construction, the field value in at least one of the sites in each set Uy, cannot exceed h,s(1— 5¢),

for otherwise Uy, forms a path connecting K to K’ in the level set E%h‘“(l*g)e), cf. (3.59). Thus,

setting Fi, = U, cp, {y < has(1 —5¢)}, for 1 <k < m, and G = Nreq Gu,, which contains G,
see (3.54), we obtain, for all d > ¢,
PG, K « K'in EZ"0759) | C(K )]

(3.61) <PG,Fi,1 <k <m|C(Ky)]

— (TIPIAIG Ak <1< m, C(K)]) - PEICK: )
k=1
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Next, we consider a single factor P[F ]5, Fi,k <1< m,C(Ky)|] in this product, and show
that it doesn’t converge too rapidly (in terms of d) to 1 as d — oo. By definition of Gy, ,
cf. (3.52), and on account of (3.60), the event G is measurable with respect to the o-algebra
generated by ¢, 2 € H\ (Uj<gp<n Usk), (vecall that H denotes the ¢!-closure of H), hence for
every 1 < k <m,

Dy ={G, Fi .k <1< M), = has(1 — 2¢) < has(1 —2¢)} € 0(p.; z € H\ Up)

’SD‘H\(K+UU]C)

(here and in what follows, we use the shorthand {¢|, € B} = (|, cx{¢. € B}, for any Borel
set B C Rand K C Z%). Since all elements y € Uy, lie on the exterior boundary of a substantial

>has(1—2¢)

component of £ , we necessarily have that ¢, < has(1 —2¢). Thus, for all 1 <k <m,

P[Pley,, < has(l—2¢), F | (P2),emu, ) Dkl
]P’[]P’[(pwk < has(l - 25) ‘ ((p$)xeﬁ\Uk]7 Dk]

Recall from (1.28) that P[- | (¢s),ez4\0,) = P[@* + uUk € -], where we have abbreviated @Ur by

F, which we view as a 2-dimensional Gaussian vector with covariance gu,, (+,-) under P. Thus,
by definition of the event Gy, in (3.52), we obtain, for all 1 < k < m, all decreasing events
A C {0,1}YF and h € R, that P-a.s. on Gy,

P[Fi |G, Fi k<1 <m,C(K{)]=1-

PlA" e (3F)] < PIAMG" + [U5])] < P[A" | (00)sezarn] < PIAME® — [uUR])] < PlA" e ()]

(cf. (1.18) for notation). We apply this separately to the numerator and denominator above. To
do this, we note that D C GC Gu,, for all 1 <k < m, and that, despite not being decreasing,
the event {gpbk < has(1 = 26)} N FE = {has(1 — 5e) < Py, < has(1 — 2¢)} appearing in the
numerator can be rewritten using 1{g0|U]C € [h, )} = 1{g0|U]C <hW} = HUyeu, {go‘Uk < h}}, for
all h < B/ (the events appearing on the right-hand side are both decreasing). All in all, we
infer, setting a = has(1 — 4¢) and b = has(1 — 3¢), that

- Bl < [o,5)] - P[]
(3.62) PG Tk <tsm GRS = g o) PDy]

S 1- Iﬁ@[&k € [a” b)]’

for all 1 < k < m (in writing P[g*¥ € [a,b)], we obviously mean that both components of
@"* should lie in [a,b)). Moreover, letting Uy = {yx, 2}, and denoting by ® the distribution
function of a standard Gaussian variable, we can bound this probability as

P[3* € [a,0)] = P[Pla < &}, <b|&L], a <@ <]
_ = 1 1y ~k
- E[((I)(b - 2d%k> <1><a 2d302k>>1{a <@k < b}]
> (B(b) — ®(a)) - Pla < & < b] > c((b—a)e /%) > dh2d? > d 2,

for all d > ¢ and 1 < k < m (here, the first inequality in the third line follows because the
linear shift 2—1d§5’;k produced by conditioning on &’;k is in fact between, say, 0 and 1, when d is
large enough, since @% € [a,b), while a,b — 0o as d — 00). Inserting this bound into (3.62),

and in view of (3.53), (3.61), we obtain, for all d > ¢, K, C H and {K,K'} € P(Sk. ),
P[G, K « K'in EZ"=(173) | (k)] < (1 —d~2)«d "Hl < gmed "HI)

where we have also used that m as appearing in (3.61) is bounded from below by cd~7|H,
cf. above (3.60). Finally, going back to (3.56), and on account of (3.55), we see that P[H] <
ce €% for all d > ¢”, and thus for all d > 3 by adjusting the constant ¢. This completes the
proof of Lemma, 3.9. O
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As we will now see, (3.48) follows from Lemma 3.9 by virtue of a counting argument. Specifi-
cally, it suffices to show that for all d > ¢,

(3.63) (KN {|B:| < [Hle"4%}) C {E%has(l%e) N H contains a giant component},

which, on account of (3.46) and (3.51), implies (3.48). We now show (3.63). Recall that

S1,. s SN are the (ordered) substantial components of Ef,has(l_%) N H, and denote their

union by S. By definition of B, cf. (3.45),
—H
S| = 5" = 0ousS NH| = [H\ Be| - d| S|,
and therefore certainly
(3.64) |S| > 4d~*[H|, on the event {|B.| < [H|e %%}, for d > c.

Consider the equivalence relation ~ on the set {1,..., Ngust} defined as i ~ j if and only
>has(1—5 e . .

if {S; ~ (1559 S;}, and let m be the (random) partition of {1,..., Ngupst} induced by its

equivalence classes. Denoting by Jyax the equivalence class maximizing the quantity ‘ U e S; ‘,

for .J € 7, we claim that on the event # N {|B.| < |H|e~“%"} and for d > «,

(3.65) ‘ U sj‘zd—ﬂH\,
J€Jmax

(3.66) | U S| < .
je{lr"stubst}\Jmax

Indeed, if (3.65) did not hold, i.e. ‘UjeJ S;| < d~4H| for all J € 7, on account of (3.64), one
could easily construct a set I C {1,..., Ngubst} obtained as union of some of the sets J € 7
with the property d—4|H| < ‘Uiel Si‘ < 2d~4/H|. But by (3.64), this would yield, setting
K =Uier Sis K" = Uieq,... N1 i that {K, K’} € P(S). Because H is assumed to occur,

this would imply that one could find substantial components S and S’ belonging to K and K’

>has(1—5 _ "
respectively, such that {S ~ (H 2 S}, thus contradicting the definition of ~ (observe that by

construction, S and S’ belong to different equivalence classes). Hence (3.65) holds. Similarly,
(3.65) implies (3.66), for the joint occurrence of H, (3.65) and {]| Ujeqt, Nowoe o S| =
d~*|H]|} would also violate the definition of ~. Having established (3.65) and (3.66), we observe
that on # N {|B.| < |H|e~%%} and for d > «,

[ H
U s |zm-g-] U s
J€Jmax je{lv---stubst}\JmaX

> |H| - [Hje~%® — d~2[H]

> [H|(1 - d°).

Thus, on the event H N {|B.| < |H|e~%%} and for d > ¢, the set C' = |J

connected component of E%has(l*g)e)

i s S; forms a

NH with |C| > [H|(1 — d~2). By definition, cf. (3.2), it is

therefore a giant component of Eghas(l_&) N H. This yields (3.63), which completes the proof

of (3.48) (for z = 0, and thus all = € Z? by translation invariance).

With (3.48) at hand, we proceed with the proof of (3.47), which is similar, but simpler. For

x € 7?2, we denote by C, the giant component of Ef,has(l_&) NH,, cf. (3.1), whenever it exists.
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By (3.2),

P[(Ggas(l_&))c] < Z (P[C, does not exist]

zeZ2:|z[1<1
+ P[Cy, C, exist and Cy «+» C in E%has(l—&f)]).

On account of (3.48), it thus suffices to prove that for all d > 3 and = € Z? with |z|; = 1,
(367) P[CO, Cl‘ eXiSt and CO P2 C$ ln E%has(1*8€)] S Cefc’ds.

For arbitrary o € Z? with |z|; = 1, let II, denote the singletons and nearest-neighbor edges in
2+ {0,1}%", and denote by G = Nuer, {supzer 1| < ehas}, with pY" as defined in (1.25).
As in (3.55), we have P[G°] < ce=“?". Thus, we see that (3.67) follows at once if we show that
(3.68) sup  P[G, Cp and C, exist and Cy +» C, in E%has(l*ge) IC(KL)] < ce T,
K4 C(HUH,)

for all d > 3, where C(K,) = {E%has(l_&) N (HUH,) = K4} specifies the configuration of
Ez"=07%) iy HUH,. Fix 2 € Z2 with |z|; = 1 and K ¢ HUH,. Letting z+{0, 1}2 = HOUH!,
with HO = (z + {0,1}2") N H, H! = (z + {0,1}2") N H,, cf. (3.1), observe that, whenever Cj

and O, exist, the (disjoint) sets H" \ﬁéﬂ and H! \Uﬂfx each contain at most d—2|H| elements.
Moreover, the joint occurrence of Cy and C, implies immediately that for all d > 3,

there exist disjoint sets Uy = {yg, 21} C (x + {0, 1}Zd)7 for 1 <k <m,
with m > ed ' (|H|/2 — 2d2[H|) (> ¢d"}H]|), and such that

(3.69) o . _m, )
xp€Cy NHY, yp € C," NH?, |zp —yi|1 =1, forall 1 <k <m
and di(Ug,Up) >2for 1 <k <l<m.
For Ui not to form a path joining Cy and C, in the level set Egh‘“(lfge), at least one of the

two sites in U must have a field value smaller than hag(1 — 8¢), i.e. setting Fj, = Uyev, Loy <
has(1 — 8¢)}, we obtain

P[G, Cy and C, exist and Cy «» C, in E%has(lf&g) |C(K4))
< PG, Fi,1 <k <m|C(K,).
Now, on account of (3.69), an analysis similar to the one below (3.61) yields that this last
quantity is bounded from above by 2_Cd_3|H|, for all d > ¢, which is more than enough to
deduce (3.68). This completes the proof of Theorem 3.8. O
We now conclude the proof of the lower bound.
Proof of Theorem 0.3. Let ¢ € (0,1/3). It follows from Theorem 3.8 that ]P’[Gg"‘s(l_&z)] >

1 —ce % for all d > 3. In particular, limsup,_, ., d2+(3/10)IF’[(Ggas(1_8€))C] =0, and Theorem
3.1 yields that hy(d) > has(d)(1—9¢), for alld > ¢ (= ¢(¢)). The claim (0.10) follows. Moreover,
by construction, cf. (3.3), percolation then occurs in H + Z?2, which implies (0.11). O

Proof of Theorem 0.1. The claim (0.7) is a direct consequence of (1.23) and the fact that
hy(d) = has(d)(1 + 0(1)) as d — oo, which follows immediately from (0.9) and (0.10). O
Remark 3.10.

1) A thorough review of the proofs reveals that the long-range dependence present in the model
is a serious impediment and considerably hinders any efforts to obtain more precise results than
the leading exponential order given by Theorem 0.1.
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2) The heuristic paradigm requiring for this model to exhibit strong similarities to a correspond-
ing one on the (2d)-regular tree is evidently inherent to many of the above proofs. Specifically,
this behavior manifests itself when we investigate the local connectivity of the level set, essen-
tially because the “tree-like” structure of the lattice determines the behavior of the random
walk at short range, see the proofs of Lemma 2.4 and Theorem 2.5 (which crucially rely on
(1.14)) for the upper bound, and the proof of Theorem 3.4 for the lower bound. Accordingly,
we would like to compare (0.7) to the critical density of the same model on this tree. We hope
to come back to this point in the future. O

Note added in proof: a recent preprint of Lupu [18], see Theorem 3 therein, shows that for
any u > 0, there exists a coupling between random interlacements Z% at level u, see [29] for
the definition, and the free field ¢ such that Ef,\/ﬁ C V%, where V* = Z4\ T" is the so-
called vacant set (at level u). In particular, this readily implies that h, < \/2u,, where u,
denotes the critical parameter for interlacement percolation. Together with our lower bound
(0.10), this shows that liminf, ,. u.(d)/log(d) > 1, which matches precisely the lower bound
obtained by Sznitman in [31], and thus provides an alternative proof of this result. Similarly,
the inequality h.. < v/2u. and Sznitman’s asymptotic upper bound on .., cf. [32], Theorem
0.1 and Remark 4.1, yield another proof of (0.9).
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