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1. Introduction
1.1. The model

The Lenz—Ising model in two dimensions is probably one of the most studied models for
an order-disorder phase transition, exhibiting very rich and interesting behavior, yet well
understood both from the mathematical and physical viewpoints [B], [MW2], [P].

After Kramers and Wannier [KW] derived the value of the critical temperature and

Onsager [O] analyzed the behavior of the partition function for the Ising model on the
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two-dimensional square lattice, a number of exact derivations were obtained by a variety
of methods. Thus it is often said that the 2D Ising model is exactly solvable or integrable.
Moreover, it has a conformally invariant scaling limit at criticality, which allows one to use
conformal field theory (CFT) or Schramm’s SLE techniques. CFT provides predictions
for quantities like the correlation functions of the spin or the energy fields, which in
principle can then be related to SLE.

In this paper, we obtain a rigorous exact derivation of the one-point function of
the energy density, matching the CFT predictions [DMS], [C], [BG]. We exploit the
integrable structure of the 2D Ising model, but in a different way from the one employed
in the classical literature. Our approach is rather similar to Kenyon’s approach to the
dimer model [Ken].

We write the energy density in terms of discrete fermionic correlators, of the form
introduced in [S1]. These correlators solve a discrete version of a Riemann boundary
value problem, which identifies them uniquely. In principle, this could be used to give
an exact, albeit very complicated, formula, that one could try to simplify—a strategy
similar to most of the earlier approaches. Instead we pass to the scaling limit, showing
that the solution to the discrete boundary value problem approximates well its continuous
counterpart, which can be easily written using conformal maps. Thus we obtain a short
expression, approximating the energy density to the first order. Moreover, our method
works in any simply connected planar domain, and the answer is, as expected, conformally
covariant.

The fermionic approach to the Ising model was introduced by Kaufman [Ka]. The
fermionic correlators were in particular studied by Kadanoff and Ceva [KC] and later in
Mercat [M], but their scaling limits with boundary conditions were not discussed before
[S1]. Our results have been generalized in [Hol], where the limits of n-point correlation
functions of the energy density are obtained, via the introduction of multipoint fermionic
correlators. Scaling limits of the n-point spin correlations are obtained in [CHI], via the
introduction of spinors and the analysis of their scaling limits.

Recall that the Ising model on a graph G is defined by a Gibbs probability measure
on configurations of +1 (or up/down) spins located at the vertices: it is a random
assignment (0,)zcy of =1 spins to the vertices V of G and the probability of a state is
proportional to its Boltzmann weight e~ where >0 is the inverse temperature of the
model and H is the Hamiltonian, or energy, of the state . In the Ising model with no
external magnetic field, we have H:=—3", ;00355 where the sum is over all the pairs of

adjacent vertices of G.
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1.2. The energy density

Let €2 be a Jordan domain and let €25 be a discretization of it by a subgraph of the square
grid of mesh size § >0. We consider the Ising model on the graph (s at the critical inverse
temperature BC:% log(v/2+41); on the boundary of 5, we may impose the value +1 to
the spins or let them free (we call these 4+ and free boundary conditions respectively).

Our main result about the energy density is the following.

THEOREM. Let a€Q) and for each §>0, let (xs,ys) be the closest edge to a in Qs.
Then, as §—0, we have

\@:| :lQ(a) 5+0(5)’

E, {a%aya— o

‘ ﬂ}:_la(a)

0+0(8) and Efee [U%U% -5 o
where the subscripts + and free denote the boundary conditions and lg is the element of

the hyperbolic metric of 2.

A precise version of this theorem in terms of the energy density field is given in §1.4.
This result has been predicted for a long time by CFT methods (see [DMS] and [BG]
for instance), notably using Cardy’s celebrated mirror image technique [C]. However,
the CFT approach does not allow one to determine the lattice-specific constant 1/27
appearing in front of the hyperbolic metric element.

This is one of the first results where full conformal invariance (i.e. not only Mobius
invariance) of a correlation function for the Ising model is actually shown. The proof
does not appeal to the SLE machinery, although the fermionic correlator that we use
is very similar to the one employed to prove convergence of Ising interfaces to SLE(3)
[CS2]. A generalization of our result with mixed boundary conditions could also be used
to deduce convergence to SLE.

In the case of the full plane, the energy density correlations have been first computed
by Hecht [He| using transfer matrix techniques. These results were later generalized by
Boutillier and De Tiliére, using dimer model techniques [BT1], [BT2]. However, their
approach works only in the infinite-volume limit or in periodic domains and does not
directly apply to arbitrary bounded domains.

In the case of the half-plane, the energy density one-point function has been recently
obtained by Assis and McCoy [AM] (passing to the limit the finite-scale results of [MW1]),
using transfer matrix techniques.

The strategy for the proof of our theorem relies mainly on:

e The introduction of a discrete fermionic correlator, which is a complex deformation
of a certain partition function, and of an infinite-volume version of this correlator.

e The expression of the energy density in terms of discrete fermionic correlators.
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e The proof of the convergence of the discrete fermionic correlators to continuous

ones, which are holomorphic functions.

1.3. Graph notation

Let us first give some general graph notation. Let G be a graph embedded in the complex
plane C.

e We denote by Vg the set of the vertices of G, by &g the set of its (unoriented)
edges, and by 5g the set of its oriented edges.

e We identify the vertices Vg with the corresponding points in the complex plane
(since G is embedded). An oriented edge is identified with the difference of the final
vertex minus the initial one.

e Two vertices v1,v2€Vg are said to be adjacent if they are the endpoints of an
edge, denoted (v1,vs2), and two distinct edges eq,ea€Eg are said to be incident if they

share an endvertex.

1.3.1. Discrete domains

e We denote by Cs the square grid of mesh size §>0. Its vertices and edges are
defined by

Ve, :={0(j+ik):j,k€Z} and &g, :={(v1,v2):v1,v2 € Ve, and |v1—ve|=4}.

e In order to keep the notation as simple as possible, we will only look at finite
induced subgraphs Qs of Cs (two vertices of Q5 are linked by an edge in Q5 whenever
they are linked in Cy), that we will also call discrete domains.

e For a discrete domain (25, we denote by Q5 the dual graph of {15: its vertices Vo:
are the centers of the bounded faces of (25 and two vertices of Vo are linked by an edge
of Eqx if the corresponding faces of (25 share an edge.

e We denote by 0Vq, the set of vertices of Vg, \Vq, that are at distance § from a
vertex of Vg, (i.e. that are adjacent in Cs to a vertex of Vo, ) and by 0€q, C&c, the set
of edges between a vertex of Vo, and a vertex of d0Vq,. The vertices in 0Vq, appear
with multiplicity: if a vertex of V¢, \Vaq, is at distance d to several vertices of Vo, , then
it appears as so many distinct elements of OVq,. In other words, there is a one-to-one
correspondence between 0Vq, and 0&q;,.

e We denote by dVq: the centers of the faces of Cs that are adjacent to a face of
5. We denote by 0€q; CEc; the set of dual edges between a vertex of Vo and a vertex
of OVq;. For an edge e€€qn; we denote by e*€&q;: its dual (e and e* intersect at their
midpoint).
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Figure 1.1. Notation for discrete domains

e We write Vo, for Vo, UdVq, and ]793 for Va: UdVa;.

e We denote by & ,C&a, the set of the horizontal (i.e. parallel to the real axis)
edges of {5 and by & :=Eq; \535 the set of the vertical ones.

e We denote by Q3 the medial graph of Qs: its vertices Vgg\l are the midpoints
of the edges of £q, U0, and the medial edges Sgéw link midpoints of incident edges of
Ea; U0Eq; .

e We say that a family (£25)s>o of discrete domains (with QsCCs for each §>0)
approximates or discretizes a continuous domain ) if for each §>0, Q5 is the largest

connected induced subgraph of Cs contained in ).

1.3.2. The Ising model with boundary conditions

The Ising model (with free boundary conditions) on a finite graph G (in this paper, G will
be a discrete domain Qs or its dual ) at inverse temperature >0 is a model whose
state space Zg is given by Zg:={(04)rev, 0. €{£1}}: a state assigns to every vertex x

of G a spin o,€{£1}. The probability of a configuration c€Zg is

_gHBfree (g
e BHE™ ()

P,B,free{o_} —
g 3, free
Zg

with the energy (or Hamiltonian) Hg free of a configuration o given by

Hg’free(a)::f Z 030y,
(z,y)€€g
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and the partition function Zg’free by

B,free | _BH(o
Zg = Z e BH(),

oEEg

Given a graph G with boundary vertices 0Vg (like 5 with 0Vq:) the Ising model
on G with + boundary condition is defined as the Ising model on G, with extra spins

located at the vertices of 0Vg that are set to +1 and with energy

Hg’+(0) =— Z 030y,

(z,y)eég

where &g is the set of edges linking vertices of VgUdVg.
In this paper, we will be interested in the Ising model with free and + boundary

conditions on discrete square grid domains 25 at the critical inverse temperature

Be = % log(\[2+1),

when the mesh size § is small.
We will from now on omit the inverse temperature parameter § in the notation and
will denote by IF’fgree and IP’E the probability measures of the Ising model on G at B=0,.

with free and + boundary conditions and by Efgree and ]Eg the corresponding expectations.

1.4. The energy density

Let €5 be a discrete domain and let as€Vou be the midpoint of a horizontal edge of
Q5. We introduce the two quantities (g5(as))$° and (55(a5)>53, called average energy

density (with free and 4+ boundary conditions), defined by

7 )

S —ﬂ R
where (es5, ws)€Eq; and (ns, s5) EEqx are respectively the (horizontal) edge and the dual
(vertical) edge, the midpoint of both of which is as (see Figures 1.2 and 1.3). The
quantity % 2 is the infinite-volume limit of the product of two adjacent spins (it can
be found in [MW2, Chapter VIII, Formula 4.12], for instance). The energy density field
is the fluctuation of the product of adjacent spins around this limit: it measures the
distribution of the energy H among the edges, as a function of their locations. We are
considering horizontal edges on {)s and vertical edges on €25 for concreteness and for
making the notation simpler, but our results are rotationally invariant.

We can now state the main result of this paper, which is the conformal covariance

of the average energy density.
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Figure 1.2. The Ising model on VQE with 4+ boundary condition, with the contours corre-
sponding to its low-temperature expansion.

THEOREM 1.1. Let Q be a C' simply connected domain and let a€§). Consider a
family (Qs)s>0 of discrete domains approzimating 2 and for each §>0, let as €Vau be
the midpoint of the horizontal edge that is the closest to a. Then, as 6—0, uniformly on
the compact subsets of §2, we have

1 1

g<56(a5)>53 — gﬁg(a) and
Lo (a) being the hyperbolic metric element of Q at a. Namely, Lo(a):=2¢)(a), where 1),
is the conformal mapping from Q to the unit disk D:={z€C:|z|<1} such that ,(a)=0

and ) (a)>0.

1
(e5(as))gs — —g5.-tala),

| =

The proof will be given in §1.6.

COROLLARY 1.2. The conclusions of Theorem 1.1 hold under the assumption that

Q is a Jordan domain.

Proof. We have that (es(as))(,, and <55(a5)>g?e are, respectively, non-increasing
and non-decreasing with respect to the discrete domain €15, as follows easily from the
Fortuin—Kasteleyn—Ginibre inequality applied to the Fortuin—Kasteleyn representation
of the model (see [G, Chapters 1 and 2], for instance): if Q5 CQs, then

(es(as)); = (es(as))g, and (es(as))as < (es(as)) g
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Figure 1.3. The Ising model on Vg with free boundary condition.

If Q2 is a Jordan domain, we can approximate §2 by increasing and decreasing sequences

of smooth domains, for which Theorem 1.1 applies, and deduce the result for €. O

The central idea for proving Theorem 1.1 is to introduce a discrete fermionic cor-
relator which is a two-point function fo, (a, 2z); it is defined in the next subsection. We
then relate fq, to the average energy density and prove its convergence to a holomorphic

function fq.

1.5. Contour statistics and discrete fermionic correlators
1.5.1. Contour statistics

Let Q5 be a discrete domain. We denote by Cq, the set of edge collections wC&q; such
that every vertex v€Vq, belongs to an even number of edges of w: in other words,
by Euler’s theorem for walks, the edge collections weCq, are the ones that consist of
edges forming (not necessarily simple) closed contours. For an edge e€&q,, we denote
by CS{{S” the set of configurations weCq, that do not contain e and by Cs{zii} the set of
configurations that do contain e.

Set a:=+/2—1. For a collection of edges wC&q,, we denote by |w]| its cardinality.
For e€&q; we define

Zg, = Z all, Zgj}:: Z ol and Zg:;}:z Z alel,

weCas WECS{?Z+} wecs{{‘;}

We now have the following representation of the energy density in terms of contour

statistics.
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ProrosIiTION 1.3. Let 666’35 be a horizontal edge and let its midpoint be aGVQéu.
Then we have

zg zh v zf vaee r
(e(a))iy = g =g =T =2 = TS and (e()f =~ (s @)y
s s 4

Proof. From the low-temperature expansion of the Ising model (see [P, Chapter 1],
for instance), there is a natural bijection between the configurations of spins o on Vo
with + boundary condition on dVq:, and the edge collections w€Cq,: one puts an edge
e€&q; in the edge collection w if the spins of o at the endpoints of the dual edge ¢* €&qs
are different. It is easy to see that the probability measure on Cq, induced by this
bijection gives to each edge collection weCq, a weight proportional to (6_25)“‘”7 and
hence to al“l, where a=v2-1 as above (since 3=0.=3log(v/2+1)). The event that
the spins at two adjacent dual vertices x, y€Vq: are the same (respectively are different)
corresponds through the natural bijection to Céf;} (respectively Céf;}), where ec&q, is
such that e*=(x,y). Using that Zé?}—i-Zé?}:ZQé, we deduce the first identity.

From the so-called high-temperature expansion (see [P, Chapter 1]) we have that
for the Ising model on s with free boundary condition, the correlation of two spins
21, 22 € Vg, is equal to

D icCay (z1,2) (fa0h B!

ey, (tanh BT

where Cq, (21, 22) is the set of edge collections w such that every vertex in Vg, \{z1, 22}

belongs to an even number of edges of w and such that z; and zs both belong to an
odd number of edges of @. At =0, we have tanh 3=a (the fact that tanh ,=e =2’
actually characterizes (.).

Let us now take z; and zp adjacent, set e:=(z1, z2) €€q;, and denote by Cgé (21, 22)
and Cgq, (21, 22) the sets of WeCq;(21,22) such that e€w and e¢w respectively. From
each WeC (21, 22), we can remove e and obtain an edge collection in céfj} (this map
Co, (21, zg)—>(3£{ff} is bijective) and to each W€Cq (21, 22), we can add e and obtain an

edge collection in Céz?}. Hence we have

free ZEJEC;;& (21,22) a|w| C)EC56 (21,22) a‘w‘ \/5
(es(a))ay = + -5
Zg, Zo, 2
w —1 w e e—
_ aZwECs{{;H ol ‘—i-a ZweCs{zZ_} ol V2 - azé:}-l-oflzéza J V2
Zo, Zo, 2 Zo, 2

Using the relation Zg?} —l—Zé;} =Zq,, we obtain the second identity. O
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1.5.2. The discrete fermionic correlator in bounded domains

If a€Vqu is the midpoint of a horizontal edge e; 6565 and z€Vqu is the midpoint of an
arbitrary edge ea€€q,UdEq,, we denote by Cq,(a, z) the set of v consisting of edges of
Ea;\{e1,e2} and of two half-edges (half of an edge between its midpoint and one of its
ends) such that

e one of the half-edges has endpoints a and a—l—%d;

e the other half-edge is incident to z;

o every vertex v€ Vg, belongs to an even number of edges or half-edges of .

For a configuration v€Cq; (a, z), we say that a sequence eq, e, ..., €, is an admissible walk
along ~ if

e ¢q is the half-edge incident to a;

e ¢, is the half-edge incident to z;

® ¢p,...,en_1EE, are edges;

e ¢; and e;; are incident for each j€{0,...,n—1};

e cach edge appears at most once in the walk;

e when one follows the walk and arrives at a vertex that belongs to four edges or
half-edges of v (we call this an ambiguity), one either turns left or right (going straight
in that case is forbidden).

It is easy to see that, for any y€Cq,(a, 2), such a walk always exists, though in
general it is not unique (see Figure 1.4).

Given a configuration y€Cq;,(a, z) and an admissible walk along 7, we define the
winding number W of v, denoted W (y)€R/4nZ, by

W(’V) = %ﬂ—(nl _nT’)v

where n; and n, are the number of left turns and right turns, respectively, that the
admissible walk makes from a to z: it is the total rotation of the walk between a and z,
measured in radians. More generally, we define the winding number of a rectifiable
curve as its total rotation from its initial point to its final point, measured in radians.
The following lemma shows that the winding number (modulo 47) of a configuration

v€Cq,(a, z) is actually independent of the choice of the walk on ~.

LEMMA 1.4. For any v€Cq,(a, z), the winding number W () €R/AnZ is indepen-
dent of the choice of admissible walk along ~y.

The proof is given in Appendix A.
Due to Lemma 1.4, we can now define the discrete fermionic correlator fo, that will

be instrumental in our studies of the energy density.
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Figure 1.4. An admissible walk in a configuration in Cqy(a,z). There are sixteen different
choices of such walks in this configuration.

Definition 1.5. For any midpoint of a horizontal edge aEVQ(gw, we define the discrete
fermionic correlator fo,(a,-): Vou —C by

1 ) Z{e+}
fas(a,2z) = 5— Z alle= @AW and  fo,(a,a) = Zﬂa ’
s v€Cay (a,z) Qs

where || denotes the number of edges and half-edges of v, with the half-edges contribut-
ing % each.

In this way, z— fq,(a, 2) is a function whose value at z=a gives (up to an additive
constant) the average energy density at a. As we will see, moving the point z across the
domain will allow us to gain information about the effect of the geometry of the domain

on the energy density.

1.5.3. The discrete fermionic correlator in the full plane

As mentioned above, the %ﬁ appearing in the definition of the average energy density
(§1.4) is the infinite volume limit (or full-plane) average product of two adjacent spins,
which one has to subtract in order for the effect of the shape of the domain to be
studied. We now introduce a full-plane version of the discrete fermionic correlator, whose
definition a priori seems quite different from the bounded domain version. It will allow
us to represent the energy density (with the correct additive constant) in terms of the

difference of two discrete fermionic correlators.
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Definition 1.6. For a, ZGVQéu with a#z and a being the midpoint of a horizontal
edge, define fc, by

s (2at18) 22\ (20 bid) 2
f(cé(a,z).fcos<8>e (C’o( 5 5 +Cy 5 3
- (T —3ri/s 2(a—39) 2z 2(a+510) 2z
+sin(5)e <C°< 5 e )T\ T 5 ))

where Cy(z1,22):=Cp(0, 22—21) is the dimer coupling function of Kenyon (see [Ken]),
defined (on {(z1, z2) €Z%:21 +29 is odd}) by

m 2w i(z6—y) Y
C0,z+iy): T 2/ / 2isin 0+2sin ¢ 9.

We set fc,(a,a):=1(2+v/2). This value corresponds to the limit of fo, (a, a):Zgj}/ZQ(S
when Q;—Cs. We will not use this fact, though, but rather that fc,(a,-) and fq,(a, )

have the same discrete singularity at a (see Propositions 2.6 and 2.9).

From our definitions up to now and from Proposition 1.3, we deduce the following

result.

LEMMA 1.7. Let Q25 be a discrete domain and aGVQ(Isw be the midpoint of a horizontal

edge of Qs. Then the average energy density can be represented as

(es(a))d; =2(fa, — fe,)(a,a) and  (e5(a))ss® = —2(fa, — fc,)(a, a).

1.6. Convergence results and proof of Theorem 1.1

The core of this paper is the convergence of the discrete fermionic correlators to continu-
ous ones, which are holomorphic functions. Let us define these functions first: for a, z€€)
with a#z, we define

1 Ya(2)+1 1
= — /U (a)\/Y! — d =
fﬂ(a’?z) o wa(a’) wa(z) '(/}a(z) an fc(a,Z) 27_‘_(2:_@)’
where 1, is the unique conformal mapping from € to the unit disk D with v, (a)=0 and
! (a)>0 (this mapping exists by the Riemann mapping theorem). Note that z+— fq(a, 2)
and z— fc(a, z) both have a simple pole of residue 1/27 at z=a and that (fo— fc)(a, 2)
hence extends holomorphically to z=a.

We can now state the key theorem of this paper.
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THEOREM 1.8. For each §>0, identify a€C with the closest midpoint of a horizontal
edge of Cs and z€C with the closest midpoint of an edge of Cs. Then, as 6—0, we have

the following convergence results:

%{1,2) — fala, 2) for all a, z € Q with a# z,
M — fela, 2) for all a,ze€ C with a# z,
MW_)(JCQ_JCC)(@’ z) for all a,z€$,

where the convergence of fa,/d is uniform on the compact subsets of QxQ away from
the diagonal {(w,w):weQ}, the convergence of fc;/d is uniform on CxC away from the
diagonal {(w,w):weC} and the convergence of (fas—fc;)/d is uniform on the compact
subsets of QxQ.

From this result, the proof of the main theorem follows readily: since we have
(Lemma 1.7)

(es(a))iyy =2(fa; — fos)(a,a) and  (e5(a))is® = —2(fo, — fe,)(a, a),

and since (fa, — fc,)/9 converges to (fa— fc)(a,a), it suffices to check that

(Vor@vam = LY e sz,

Z—a

which follows readily by verifying that

Viala)yie(z) 1
Yo (2) z—a

—0 asz—a.

To prove this, notice that since

1/&@(@)@: 1 +A+0(z—a) asz—a
Ba(?) 2—a |

by squaring this expression, it suffices to check that the residue of 9/ (2)/%2(z) at z=a
vanishes. By contour integrating on a small circle C' around a and using the change of

variable formula (since v, is conformal), we have

AmiA [ Pu(2)dz 7}{ dw _
¥

Vi(a)  Jo tha(z)? S0y w2
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1.7. Proof of convergence

The rest of this paper is devoted to the proof of the key theorem (Theorem 1.8). This
proof consists mainly of two parts:
e The analysis of the discrete fermionic correlators fo, and fc, as functions of
their second variable (§2):
— We prove that fq,(a,-) and fc,(a,-) are discrete holomorphic (in a specific
sense) on Vou \{a} and Vear \{a}, respectively (Propositions 2.5 and 2.6).
— We show that fq,(a,-) and fc,(a,-) have the same discrete singularity at
a: their difference (fo,— fc,)(a,-) is hence discrete holomorphic on Vou
(Propositions 2.7-2.9).
— We observe that fo,(a,-) has some specific boundary values on o Vou
(Proposition 2.10).
e The proof of convergence of the functions fq, /0, fc,/0 and (fa,—fc,;)/d (§3):
— The convergence of f¢,/d follows directly from the convergence result of
Kenyon for the dimer coupling function (Theorem 3.1).
— We show that the family of functions ((fo, — fc;)/9)s>0 is precompact on the
compact subsets of Qx€: it admits subsequences which converge as d—0
(Proposition 3.2). Hence (fq,/d)s>0 is also precompact on the compact
subsets of Q2 x() away from the diagonal.
— We identify the 6—0 limits of subsequences of fq,/d with the function fq
(Proposition 3.6). This allows us to conclude the proof of Theorem 1.8.
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2. Analysis of the discrete fermionic correlators

In this section, we study the properties of the discrete fermionic correlators fo, and fc,

that follow from their constructions. In the next section, we will use these properties to
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prove Theorem 1.8.
We study both correlators as functions fq,(a,-) and fc;(a, -) of their second variable,
keeping fixed the medial vertex a€ Vﬂéu (which is the midpoint of a horizontal edge of Qs).
Let us first introduce the discrete versions of the differential operators 0 and A that
will be useful in this paper: for a C-valued function f, we define, wherever it makes sense

(i.e. for vertices of Vo, UVq:),

dsf(x):=f(z+38)—f(z—30)+i(f (x+35i6) — f(z—3id)),
Asf(z):= f(z+08)+ f(x+id)+ f(x—0)+ f(x—id) —4f (z).

In the case where one has that a vertex y€{x=+4d, z+id} belongs to Vg, in the definition
of As, the boundary vertex is the one identified with the edge (x,y)€dEq;.

If e:x_gjeggé is an oriented edge with x,y€Vq, and f is a function Vo, —C we
denote by 0, f the discrete partial derivative defined by 0. f:=f(y)— f(x).

2.1. Discrete holomorphicity

It turns out that the functions fo, (a,-) and fc,(a,-) are discrete holomorphic in a specific
sense, which we call s-holomorphicity or spin-holomorphicity.

Let us first define this notion. With any medial edge eeé’céu, we associate a line
£(e) CC of the complex plane defined by

Ue):=(d—v)"YV?R={(d—v) /%t teR},

where v€Vg; is the closest vertex to e and d€Vcx is the closest dual vertex to e. On the
square lattice, the four possible lines that we obtain are e*™/8R and e*3™/8R. When
0:=€"R is a line in the complex plane passing through the origin, let us denote by P,
the orthogonal projection on /¢, defined by

Pel2] =3 (z+€*?z) forall zeC.

Definition 2.1. Let MsCVeu be a collection of medial vertices. We say that
f:Ms—C is s-holomorphic on Mj if for any two medial vertices x,y€ My that are

adjacent in CM |

Poe)[f ()] = Puo)[f (W),

where e=(z,y) €€
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erri/8R / eSﬂi/SR
4 N
4 N
N\ /
N\ /
efTri/8R\ /6737”'/8R

Figure 2.1. The lines associated with the medial edges of Q.

Remark 2.2. Our definition is the same as the one introduced in [S2], except that

the lines that we consider are rotated by a phase of €™/, and that our lattice is rotated
by an angle of iﬂ', compared to the definitions there. In [CS2] this definition is also used,

in the more general context of isoradial graphs.

Remark 2.3. The definition of s-holomorphicity implies that a discrete version of
the Cauchy-Riemann equations is satisfied: if f:MgCV(Céw —C is s-holomorphic and
vEVc, UV; is such that the four medial vertices v:l:%t? and v:l:%ié are in Mg, then we
have

J5f(v) =0.

This can be found in [S2] (it follows by taking a linear combination of the four s-
holomorphicity relations between the values f(v:t%é) and f(v:l:%ié)), as well as the

fact that satisfying this difference equation is strictly weaker than being s-holomorphic.

Remark 2.4. If \s={v;v;i1 Eggy:iGZ/nZ} is a simple counterclockwise-oriented
closed discrete contour of medial edges and Ay is the collection of points in VQSUVQE

surrounded by g, then it is easy to check that for any function f: Vﬂgl —C we have

> W(%H—Uz‘) =i >, 0 (v).

ViVit1E€As zEAN;
In particular this sum vanishes if f is discrete holomorphic.
PROPOSITION 2.5. The function fq,(a,-) is s-holomorphic on Vou \{a}.

Proof. Let z,w€Vqu \{a} be two adjacent medial vertices and let e€€qu be the
medial edge linking them. Suppose that z is the midpoint of a horizontal edge and that w
is the midpoint of a vertical edge. We prove the result in the case where w=z+1(1+i)§
(the other ones are symmetric). Denote by & the half-edge between z and z+35€Vq,
and by h the half-edge between 2426 and w. For any v€Cq, (a, z), define ¢(7) =yBheh
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as the symmetric difference of vy with {h, i~z} if h is not in ~, add it, otherwise remove it,
and similarly for k. Clearly, ¢ is an involution mapping Ca,(a, z) to Cq,(a,w) and vice

versa. Moreover, for y€Cq;(a, z), we have

alvlef(i/2)W(v)] —P [alw(w)le*(iﬂ)w(@(v))]. (2.1)

Pefam/sR[ e—37i/8R

This identity follows from considering the four possible cases, as shown in Figure 2.2:
(1) If h¢~y and he~, then we have e~ (/2WO R, |o(y)|=|y|+1 and

o= /W (p(1) — p=mi/d (/2 W ()

(2) If h¢y and hery, we have e~ (/DWW R, |o(v)|=|7| and
e~ (W2AW(P()) = o=3m/4 = (/)W (7).
there are a number of subcases, as shown in Figure 2.2, for which these relations are

satisfied.
(3) If hey and hery, we have e (/DWW iR, |o(v)]=|y|—1 and

e~ (/W (e(V) = o—mi/4o— (/)W (V) .
in this case, we can always choose an admissible walk on  that is like in Figure 2.2.
(4) If hey and h¢ry, we have e~ (/DWW iR, |o(v)|=|y| and
e~ W/ 2DW(p(7) — o7i/4,—(1/2)W(7)

In all the four cases, it is then straightforward to check that equation (2.1) is satisfied.
By the definition of fo, (§1.5), we finally deduce that

Py lfay (0, 2)] = Py-anisoglalle=(72W )
s ’YECQJ (a,z)
1 ~ . -
= Z PG*SWUSR[QHIe_(z/Z)W(’Y)] = Pe*3"i/8R[fQ(s (a7w)]’
25 WGCQJ (a,w)
which is the s-holomorphicity equation. O

The full-plane discrete correlator is also s-holomorphic.
PROPOSITION 2.6. The function fc,(a,-) is s-holomorphic on Veu \{a}.

Proof. This follows directly from the definition of f¢, (Definition 1.6) and from
Lemma B.1. O
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Figure 2.2. The four possible cases in the proof of Proposition 2.5: how a configuration is
changed after two half-edges between z and w are removed or added.
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2.2. Singularity

Near the medial vertex a, the functions fo,(a,-) and fc,(a,-) are not s-holomorphic:
they both have a discrete singularity, but of the same nature, and consequently the
difference (fa, — fc;)(a,-) is s-holomorphic on Vg, including the point a. Rather than
defining the notion of discrete singularity, let us simply describe the relations that these
functions satisfy near a. For z€{£1+i}, let us denote by am::a—ﬁ—%xéel}ﬂy the medial
vertex adjacent to a, by GIGSQ(JS\/I the medial edge between a and a,, and by ¢, the line
{(ez) (as in Definition 2.1). Let 66565 be the horizontal edge with midpoint a. Recall
that fq,(a,a) is defined as Zg;}/ZQE (see Definition 1.5).

PROPOSITION 2.7. Near a, the function fo,(a,-) satisfies the relations
Pooylfas(a,a)] =P, [fo; (a, ar4i)],
Pe,_,[fo, (a,a)] =Py, _ [fa,(a, a1-:)];
Pe i lfos(a,a) =1]=Pe, [ fa,(a, a-144)],
Pe_,_.[fas(a,a)—1]=P,_,_,[fas(a,a_1_;)].

Proof. The first two relations are the s-holomorphicity relations and they are ob-

]
]
]
]

tained in exactly the same way as the s-holomorphicity relations away from a. Indeed,
let us use the same notation as in the proof of Proposition 2.5. First recall that for
vECq;(a,ar+;) the half-edge of vy starting at a goes to a;. Now consider the involutions
g01+i:C§{265+} —Cq;,(a,a14;) and gpl,i:CS{)T}—)CQé (a,a1—;) defined by
P14i(7) =7®(a,a1)®(a1, a145) and  p1-i(7) :==78(a, a1)B (a1, a1-i),

respectively: as in the proof of Proposition 2.7, we have that these involutions preserve
the projections on ¢14; and ¢1_; respectively (a configuration ’yecg{z?} is interpreted as
a configuration with winding number 0).

For the last two relations, we have that the involutions ¢_14;: Cs{ff} —Ca,(a,a_144)

S
and go_l_izcs{)i*}%(fg&(a, a_1_;), respectively defined by
P-1+i(7) =78(a,a-1)B(a—1,a-14;) and @_1-;(7) =70 (a,a-1)S{a-1,a-1-),
are such that for any 7605{2?} we have
P, [l = Pe .., [alle=C/2WH)] = Pe o\ [alP=1+: M= (/W (o—14:(M)]

—Po_ [ =P, [aem (/DW= p,  [al¢-1-iDlem(/AWle—1-i(n)]

where v is interpreted as a configuration with a path from a to a that makes a loop,
with winding number +2x. This follows from the same considerations as in the proof
of Proposition 2.5. Hence, since Zéle(;}/ZQJ:l*fQJ (a,a), we obtain, by summing the

above equations over all 7ecéj’}, the last two identities of Proposition 2.7. O
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The function fg,(a,-) has the same type of discrete singularity as fq,(a,-).

PROPOSITION 2.8. Near a, the function fc,(a,-) satisfies exactly the same projec-

tion relations as the ones satisfied by the function fo,(a,-), given by Proposition 2.7.
Proof. See Proposition B.2 in Appendix B. O
From Propositions 2.5-2.8, we readily deduce the following result.

PROPOSITION 2.9. The function (fa, — fc,)(a,-): Vou —C is s-holomorphic on Vo .

2.3. Boundary values

A crucial piece of information to understand the effect of the geometry of the discrete
domain 25 on the average energy density at aEVQéu is the boundary behavior of fq;(a, ).
On the set of boundary medial vertices 80V9g4, which link a vertex of 5 and a vertex of
985, the argument of fo;(a, ) is determined modulo 7. For each 2€0yVqu , with z being
the midpoint of an edge e€ 9Eq; between a vertex x€Vq, and a vertex yedVy,, denote
by uout(z)eaggé the oriented outward-pointing edge at z, identified with the number

y—x: it is a discrete analogue of the outward-pointing normal to the domain.

ProPOSITION 2.10. On BOVQéu, the argument of the value of fq,(a,-) is determined

(modulo m): for each z2€00Vqu , we have

Im(fo, (a, 2)vals (2)) =0.

Proof. From topological considerations, we have that if ze@OVQéu and y€Cqy(a, z),
then Im(e*(i/z)w(”uél/lf(z)):0: the winding number of any admissible walk from a to
z is determined modulo 27 (see Figure 2.3) and it is easy to check that e=(//2W() js a

real multiple of I/;Jlt/ 2(2) Hence, the result follows from the definition of fq,. O

Remark 2.11. This is the same kind of Riemann-type boundary conditions as in [S2]
and [CS2]. Notice that in these papers, the argument of the function on the boundary is

fully determined (not only modulo 7).

2.4. Discrete integration

An essential tool that we will use for deriving the convergence of fq,(a,-) is the possi-
bility to define a discrete version of the antiderivative of the square of an s-holomorphic
function, cf. [S2].
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Figure 2.3. When ZG(?OVQ(]SW7 the winding number of the walks on Cqj(a, z) is determined modulo 2.
PrROPOSITION 2.12. Let f: VD(IS\/I —C be an s-holomorphic function on a discrete do-

main Ds and let me%éu%g (where Vp;=Vp,UdVp, and 171);:]/@; UdVpsx). Then
there exists a (possibly multivalued) discrete analogue 1, s[f]: ?Déu%; —R of the anti-

zn—>—Re</:f2),

Lo, s[1(0) =L 5[ (w) = V20| yen) [f (9)]1> = V26|Py(en) [f ()]

derivative

uniquely defined by the equation

for all b€Vq, and weVq: such that |b—w|=8//2, where e*=(y,2)EEpu is the medial
edge which is between b and w, and by the condition I, s[f](x)=0. If Ds is simply
connected, then the function I s(f] is globally well defined (single-valued). When the

choice of the point x is irrelevant, we will omit it and simply write T5[f].

Remark 2.13. Tt follows from the definition of Is[f] that for any pair of adjacent

vertices x,y€Vp, we have

T+Y\2
Llf)@)~Tslf)(w) = = Re(F (52 ) (v=2)),
and similarly if z, ye%g are adjacent dual vertices. From there it is easy to see that if
the mesh size is small, I5[f] is a good approximation of —Re( [, f?).

We denote by I, 5[f] and I ;[f] the restrictions of I 5[f] to Vp, and Vp: respectively.
We have the following result.
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PROPOSITION 2.14. The function T3[f]: Vp, —R is discrete subharmonic and the

function I3[ f]: ]7@; —R is discrete superharmonic: we have

AsI[f](v) >0 for allve Vp,,
AsT5[f1(v) <O for allve Vp:.

If meavpgd, then we have

Qo e I3 ) = Im(f (m)vati (m))2 —Re(f (m) vt (m))>,

where Vout(m)66595 is the oriented edge from a€Dg to beIDs, the midpoint of which

s m.

Proof. For the subharmonicity/superharmonicity deduced from the s-holomorphicity
of f, see [S2, Lemma 3.8] (the fact that the phases are different does not affect the result).

The normal derivative statement follows directly from the definition of Is[f]. O

In the case of the discrete fermionic correlator fq,(-,-), the boundary condition for

Is[fa,(a,-)](-) becomes particularly simple.

PROPOSITION 2.15. The function I3[ fo,(a, - )]: 1793 —R is constant on OVqz and for
each medpVou,

6Vuut(m)]l<‘5 [chs (0,, )] = _|fﬂs (Cl, m)|2

Proof. The first statement follows from the construction of I5[fq,(a,-)] and from
the boundary condition for fo, (Proposition 2.10).

The statement for I5[fq, (a,-)] follows directly from Proposition 2.14 and the bound-
ary condition for fo, (Proposition 2.10 again). O

Remark 2.16. Note that Is[fq,(a,-)] is single-valued (as a consequence of Proposi-
tion 2.15) and well defined on Vo JU]_)QE but that the presence of a singularity near a
implies that and I3[fq, (a,-)] and I3[ fq,(a,-)] are (at least a priori) not subharmonic or

superharmonic near a (more precisely at ai%é and ai%ié).

3. Convergence of the discrete fermionic correlators

We now turn to the convergence of the three functions fa,/d, fc,/é and (fa, —fc;)/0
as 0—0 (Theorem 1.8). For this, we use the discrete results derived in the previous
section: the s-holomorphicity, the discrete singularity and the boundary values. As we
will discuss convergence questions, we will always, when necessary, identify the points of

the complex plane with the closest vertices on the graphs considered. In this way, we
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will extend functions defined on the vertices of the graphs €5, €5 and 3* to functions
defined on . In particular, for the discrete holomorphic fermionic correlators, when
we write fo,(a,z) or fc,(a,z) for a,z€Q, we identify a with the closest midpoint of a
horizontal edge of 556 and z with the closest midpoint of an arbitrary edge of £q;.

The convergence of f¢, almost immediately follows from the work of Kenyon [Ken].

THEOREM 3.1. For any €>0, we have

fCé (aa Z)

5 — fe(a,z) asd—0

uniformly on {(a,z)€C?:la—z|>¢c}, where

1
fela,z) = m~
Proof. See the last paragraph of Appendix B. O

For the convergence of fq,/0 and (fa,—fc,)/9, we proceed in two steps: we first
show that the family of functions ((fa; — fcs)/d)s>0 is precompact. Precompactness for
(fas/9)s>0 will then readily follow from Theorem 3.1. We then identify uniquely the
limits of subsequences of (fq,/d)s>0; this also identifies the ones of ((fa; — fc,;)/9)s>0-

3.1. Precompactness
We now state our main precompactness result.

ProprosSITION 3.2. The family of functions

<(a’ Z) ” W>6>O

s precompact in the topology of uniform convergence on the compact subsets of 1x (2,

and hence the family of functions

is precompact in the topology of uniform convergence on the compact subsets of xS

that are away from the diagonal.

Proof. Set fgg = fa, — fc,. By Proposition 2.10, we have that for any xE@oVQéu,

(£ (a, 2)vihe () = —Im(fe, (a, 2)vhe (z)).

out out
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By Theorem 3.1 and the fact that 9 is smooth (and hence the number of medial vertices
in OgVou is O(671)) we deduce that the family of functions

(- 5 (B2

xE€Dy Vn(]s\/j

is uniformly bounded and equicontinuous on the compact subsets of Q (since fc,/0 is
uniformly convergent by Theorem 3.1). By Proposition 3.3 below, we obtain that the

family of functions

fg:v X Vou — C
g e 5>0

is uniformly bounded and equicontinuous and hence we get the desired result by extending
the functions fgg in a uniformly continuous way to Qx Q) (for instance by piecewise-linear

interpolation) and by using then Arzela—Ascoli theorem. O

PRrROPOSITION 3.3. There ezists a universal constant C>0 such that for each §>0
and any s-holomorphic function us: VQ(JSM —C, we have, for any UEVQ(SM\('“)OVQ(JSW,

Doy (s (@)l ()20

<
lus(v)| <C dist(v, OgVou) 7

IV 5us(v)]2 Sy (s (@)l (2))26
<
é = ¢ diSt(U, 80VQ(JSM)3 ’

where Vsus(v)=(us(v+9) —us(v), us(v+i6) —us(v)).

Proof. Consider the function Is[us], normalized to be 0 at an arbitrary point. By
subharmonicity (Proposition 2.14), a discrete integration by parts, and again by Propo-
sition 2.14, we obtain

0< Y AsTilus]= Y Buuo5[us]

beVa; 2€00 Vo
= Y ((m(us(@)val(2))? — (Re(us(2)rh (2)))?)
a:E@oVﬂéw

and from the last identity we also deduce that

S o lws@P<2 Y (Im(us(e)rl(x)?.

weaovﬂéy[ ZEE@QVQQ/[
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On the other hand, from the construction of Is[u], it is easy to see that

w1 <VE( X u@)ls).

€0Vq ; U0V =
z Qs (ZJ rE@oVQ(zsu

By subharmonicity of Ij[us], superharmonicity of I5[us] and the construction of Is[us]
(Proposition 2.12), we have

max Islus|(w)| = max Is(us](2)].
o, Mlusll|= {2

By [CS2, Theorem 3.12] (the construction there is the same as the one of our paper, up
to a multiplication by an overall complex factor, which does not affect the result), there

exists then a universal constant C'>0 such that for any vEVqu \80VQ§47

~MaXy, eV, . UVgx |Ts [us] (w)]
2 < C s [
[us (V)] dist(v, doVou)

o ) _ 5manel795 UVQ§ ULS [ug](,w)‘
[Vsus(v)[|” < dist(v, 9o Vo )

We therefore deduce the desired inequalities. O

3.2. Identification of the limit

We can now uniquely identify the limits of subsequences of (fq,/d)s>0 as d—0 (we will
often make a slight of abuse of notation and simply denote the family of functions by
fa,/9). Let us start with a characterization of the continuous fermionic correlator fq(a, -)
(defined in §1.6).

LEMMA 3.4. The function fq(a,-) is the unique holomorphic function such that

1
z— fala, z)— n(e—a)
is bounded near z=a and such that
Im(fa(a, z)z/;f (2))=0 for all z€ 09, (3.1)

where Voyy denotes the outward-pointing normal to OS2.

The boundary condition (3.1) is equivalent to the condition that the antiderivative

F(z)=—Re (/ fé(a,w) dw>
is single-valued on Q\{a}, constant on IQ and satisfies
Oponi () F' <0 for all z €09,

where 0, . () F' denotes the normal derivative of F in the outward-pointing direction.
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Proof. Tt is straightforward to check from the definition (§1.6) that fq(a,-) has a
simple pole of order 1 and residue 1/27 at z=a, and satisfies the boundary condition
(3.1).

Let f be another function with the same pole and boundary condition. Then the

function g defined by g(2):=fqa(a,z)— f (z) extends holomorphically to 2 and satisfies
Im(g(z)ygéf(z)) =0 for all z€ 9.

The function G: Q2—C defined by G(w):=[* g*(2) dz has constant real part on 92 and
hence is constant on €2, by the maximum principle and the Cauchy—Riemann equations.
Hence fo(a,-)=f(-).

For the second part of the statement, notice that the boundary condition (3.1)
implies that f&(a,-)vout(+) is purely real on 952, and hence F must be constant on 9
(when going along the boundary, one integrates f3(a,-) dr, where 7 is the tangent to the
boundary, which is orthogonal to the normal v4,); this implies that F' is single-valued
on N\ {a} (since  is simply connected) and that

Oy F=—|fala,2)|* for all z€ Q.

Conversely, it is easy to check that if F' is constant on 0f), then for any z€0%Q, we
have f§(a,z)Vout(z)€R. Moreover, for any z€d2, we have that 9, ;) F <0 implies
f3(a, 2)Vout(2) =0, which is equivalent to Im(fq(a, z)ul/Q(z))zo. O

out
Let us also give a lemma which will be useful to connect the discrete correlators to

the continuous ones.

LEMMA 3.5. We have the uniform bound

sup Y fas(2)P8 <o
>

0 2€0o VQ:{L

Proof. This follows directly from the the proof of precompactness of ((fa; —fcs)/d)s
(Proposition 3.2), the convergence of fc, /0 (Theorem 3.1) and the fact that 92 is smooth
(the number of medial vertices in dyVar is O(671)). O

We now identify the limits of subsequences of fq,(a,-)/d as §—0.

PROPOSITION 3.6. Let 6, be a sequence with §, —0 as n—oo such that

7‘](96%(&’.) —=f(-) asn—o0

uniformly on the compact subsets of Q\{a}. Then f(-)=fala,-), where fo(a,-) is
defined in §1.6.
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Proof. For each 6>0, set f5(-):=fa,(a,-)/0o.

Let us first remark that f(-) is holomorphic on Q\{a}, as it satisfies Morera’s
condition: the integral of f(-) on any contractible contour vanishes, since it can be ap-
proximated by a Riemann sum involving fs, () (for d,, small), which vanishes identically
as explained in Remark 2.4. Fix a point peQ\{a}. By Lemma 3.4, to identify f with
fala,-), it suffices to check that F, defined by

Pl Te / Pwyde).

satisfies the conditions of the second part of that lemma.

Let Fy: pQSU]_}QE —R be the discrete antiderivative I, 5[fs], as defined in Proposi-
tion 2.12, and let F; and Fj denote the restrictions of Fj to ]796 and ]793‘7 which are
discrete subharmonic and superharmonic respectively (away from a), by Proposition 2.14.
By Proposition 2.15, the function Fy is constant on 9Vg:; denote by Fs(0S2) this value.
Fix a smooth doubly connected domain T CQ\{a} such that 92CIY and dist(a, dY)>0
(one of the components of 9Y is 992 and the other is a simple loop surrounding a). Let
us write Fy=:H;+S5 and F5=:Hj;+S5, where
H;:Vy, —R is discrete harmonic, with H3:=F; on 0V,

S3: Vy, —R is discrete subharmonic, with S3:=0 on Vr,,

Hy: \773 —R is discrete harmonic, with Hj:=F5 on 3VT§,
o S5 171(; —R is discrete superharmonic, with S5:=0 on 9Vy;.
Let us further decompose Hj as A5+ Bj, where

o A5 is discrete harmonic with

e { F5(09) on 0Vq,,
T H; on Oy, \Va,.

e B3; is discrete harmonic with

B ._{ Hngg(ﬁﬂ) on OVq;,,
> lo on Oy, \Va,.

The situation is hence the following: for any z€ Vo, and w€ Vo such that |z—w|=5/v/2,
from the construction of Fj, the superharmonicity of F and the subharmonicity of Fj,

we have
Hj(w) < Fs(w) < Fj(2) < Hj(2) = A5(2)+Bj(2). (3:2)

It follows easily from Remark 2.13 that, as n— o0, we have that Fs, —F', uniformly
on the compact subsets of Q\{a} (since f5, — f).
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Let us now check that F' satisfies the conditions of Lemma 3.4. H; and Hj are
uniformly close to each other on dY\9 (they are equal to Fj and Fj there, and
these functions are uniformly close to each other near Y\ 952, as follows easily from the
convergence of f5, ). To control Bs, , we use the following lemma, which is proven at the

end of the section.
LEMMA 3.7. As n—oo, B —0 uniformly on the compact subsets of Y.

Observe that Fj, (0€) is uniformly bounded. Suppose indeed that it would not be
the case and (by extracting a subsequence) that Fj (9Q)—o0 (say). We would have
Hj — o0, since Hj is harmonic and bounded on 0T\ (as it is equal to Fj there).
We also would have Aj — oo, for the same reasons. By equation (3.2) and Lemma 3.7,
it would imply that Fj5, would blow up on Y, which would contradict the fact that it
converges uniformly to F' on the compact subsets of T.

We deduce that H; and Aj are uniformly bounded on T.

We have that Hy —F and A:sn_>F as n—00, uniformly on the compact subsets
of T. From the discrete Beurling estimate (see [Kes]) and the uniform boundedness of

Hj and Aj near 0f), we readily obtain

limsup |4} (2)—F5,(0Q)] =0 as z— 09,

n—oo

limsup |Hy (2)—F5,(0Q)] =0 as z— 09,

n—oo

and we deduce that F' continuously extends to 02 and is constant there.
To show that d,, . (2

the unique function C' (defined on the universal cover of Q\ {a} and normalized to be 0 at

F<0 for all zedf2, we consider the harmonic conjugate C: it is

an arbitrary interior point x) such that F'+iC is holormophic. By the Cauchy—Riemann
equations, we have

0,

Vout (2

yF=0;.,C forall z€0Q,

where 0, (») is the tangential derivative on 92 in the counterclockwise direction and
the condition 9, (.)F'<0 becomes 0. (;)C<0. This latter condition is equivalent to
the one that C' is non-increasing when going counterclockwise along (the universal cover
of) 09.

Let us now check that this condition is satisfied. Take T as before and denote its
universal cover by T.

For each 6>0, let C’g:f)ﬁ —R be the discrete harmonic conjugate of Hj (lifted

to VTJ)v defined by integrating the discrete Cauchy—Riemann equations

O0s(H;+1C5)(2)=0 for all z€ Vi
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and with the normalization Cj(x)=0. By subharmonicity of Fj, we have F;<Hj on
Vyu and hence, since Fy=H; on 0Vqum,
5 5

8y01,t(z)Hg < &,Om(Z)Fg <0 forall z€ 8VQ§4,

and we deduce by the discrete Cauchy-Riemann equations that Cj is non-increasing
when going along the universal cover of 9Vq: in counterclockwise direction.

On the compact subsets of 'Y, since the (normalized) discrete derivatives of Hj
converge uniformly (see [CS1, Remark 3.2]) to the derivatives of F, it is easy to check
that Cj also converges uniformly to C. Since Cf is non-increasing (when going along
the universal cover of 9€), we have that Cj is locally uniformly bounded (uniformly
with respect to n) on the universal cover of 99 (if it would blow up there as n— oo, it
would also blow up on T), and hence it is bounded everywhere on the closure of T.

From this, we deduce that C' is non-increasing on the (counterclockwise-oriented)
universal cover of 9€: if it would not be the case, using again the discrete Beurling
estimate [Kes], we would obtain a contradiction (in the n— oo limit) to the fact that Cj_

is non-decreasing. O

Proof of Lemma 3.7. For 2€9Vx;, let us write Ps(z,-): Vy, —R for the discrete har-
monic function such that Ps(z,-)=1.3(-) on OV, (this is the discrete harmonic measure

of {z}). By uniqueness of the solution to the discrete Dirichlet problem, we can write

Bs(y)= > Bs(2)P(zy) forall yeVr,.
ZE@VQJ

As 6—0, we have that Ps(x,-)—0 on the compact subsets of T, uniformly with respect
to = (this follows directly from [CS1, Proposition 2.11]). By the construction of Fs and
the boundary conditions (Propositions 2.10 and 2.15), we have

Bjs(z) =Fs(z)—F5(0Q) = \@cos(%w) | f5(m)[%5

for any z€dVq,, where mea(]VQéu is the midpoint of the edge between z and its neighbor
in Vo, . Since

S s (m)2n

mEOoVnM

n

is uniformly bounded by Lemma 3.5, we readily deduce that Bs, —0 uniformly on the
compact subsets of T. O
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Figure A.1. The oriented loop £ formed by adding the curve p (dotted) to A. In this case,
N1=6 and No=4.

Appendix A. Proof of Lemma 1.4

We here give the proof of Lemma 1.4: for a configuration y€Cq;,(a, z), the winding
number (modulo 47) of an admissible walk on ~ (see Figure 1.4) is independent of the
choice of that walk.

Proof of Lemma 1.4. Without loss of generality, half-edges of v emanate from z and
a in the same direction, so the winding is a multiple of 2.

Add a curve p from z to a, which emanates in opposite direction from v and run
slightly off the lattice, so that p is transversal to 7 when an intersection occurs (see
Figure A.1). Let Ny be the number of intersections of p with .

Take any admissible walk A\ along . The rest of v can be split into disjoint cycles.
So, if Ny is the number of intersections of p with A, then No=N; (mod 2). Indeed, their
difference comes from cycles, which are disjoint from A\ and so intersect p an even number
of times (see Figure A.1).

The concatenation of A and p (when oriented) forms a loop £, which has several
intersections (when A and p run transversally). At each of those, change the connection
so that there is no intersection, but instead two turns—one left and one right. Each of
Ny rearrangements either adds or removes one loop, so after the procedure £ splits into
N3 simple loops with N3=Ns (mod 2) (see Figure A.2).

Each of the N3 simple loops has winding number 27 or —27, so W(L)=2rN3=21N;
(mod 4m). We conclude that, modulo 47, W(A)=W(L)—W (u)=N;—W(u) and so
W () (modulo 47) is independent of its particular choice. O
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Figure A.2. The five simple loops obtained from £ after four rearrangments (and discarding
the loops that were not part of \).

Appendix B. The full-plane fermionic correlator

We here prove some technical results concerning the discrete full-plane correlator, in-

troduced in §1.5.3. Let us denote by Cs(-,-):=Cy(2-/6,2-/0) the rescaled version of
Kenyon’s coupling function (defined in [Ken]).

LEMMA B.1. With the notation and assumptions of Proposition 2.6, the functions
Gq: VC(];” \{a} — (C,

21— eTi/8 (C&(a+%67 Z)+C5 (a—%i(s, Z))’
GQZ VC(JSW \{a} — (Ca

Z— 65‘“/8 (05 (a— %5, Z) +05 (a+%i5’ Z))
are s-holomorphic.

Proof. Set n:=e™/® and for any vertex z and any uc€{=+1, +i}, set zu::z—l—%,u& By
translation invariance, we have

G1(2)=n(Cs(a,2-1)+Cs(a, z)) and Ga(z)=in(Cs(a,z1)+Cs(a, z—;)),

where, on the right-hand sides, the two values of Cjs(a,-) are orthogonal: one is purely

real and the other purely imaginary. Let z, yGVCSW\ {a} De two adjacent medial vertices,

with  being the midpoint of a horizontal edge of £q, and y the midpoint of a vertical
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one, and let e:=(z,y) E€cu. Then, there are four possibilities for the line £:=/(e):
e If (=nR, we have z=y+%(144)d and

Pe[G1(z)] =nCs(a,z-1) =nCs(a, y;) = Pe[G1(y)],

Po[Ga(z)] =inCs(a, x_;) =inCs(a,y1) = Pe[Ga(y)].
o If (=i°R, we have z=y—3(1+4)é and

Pe[G1(2)] =nCs(a,z:) =nCs(a,y—1) =P[G1(y)],

Pe[Ga(2)] =inCs(a,z1) =inCs(a, y—;) = Pe[Ga(y)]-
o If (=7R, we have z=y+21(1—4)5 and

Pe[Gi(z)—Gi(y)] = %(05(01733—1)+i06(a17fi)*icts(a’y—l)ic‘s(a’yi))
- %(5505(% )w) =0,
and similarly
Pe[Ga(2) ~Ga(y)] = 5 (~Cilas 1) +iCala, 2-0) +Co(a y—3)=iCi(a, 1))

e If (=0°R, we have z=y+3(i—1)§ and

1
PeGi(2)-G1(y)] = E(Cé(a’ r_1)—iCs(a, ;) +iCs(a,y—1)—Cs(a, y:))
r
= —5(5606(% () =0,
and similarly
3
PelGa ()= Galy) = (= Cs(a,21) =iCa(a 24) +Cila,y—i) +iCs(a,1))
= (G5, )) () =0
= \@ sCsla, y)="V.
This concludes the proof of the lemma. O

We now turn to the singularity of fc, (Proposition 2.8).
PROPOSITION B.2. Near the midpoint of a horizontal edge a €V, for xe{+l, +i},
set aw::a—&—%z(;evcéw and by eg:=(a, az) EEcn . Then the function fc,(a,-) satisfies the

relations
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Proof. Set CI:COS(%TI') and s::sin(éw) and 1:=e'"/®. The following exact values of

the coupling function Cy can be found in [Ken] (see Figure 6 there):
1
Co(0,1)==Co(0,~1) = .,
Co(0,7) = —Co/(0, _i):_%,
, . (1 1
Co(0,24) = Co (0, —2-+4) :_Z<_>,
Co(0, 1+2i) = Co(1-2i) = = — -
o -0 Tr 4
, L (1 1
Co(0,2—13) =Cy(0, 222)@(),
Co(0, —1—2i) = Co (0, ~14+2) = - -1
0 9 — 0 9 —4 71_.

Using these values and the definition of fc,, a straightforward computation gives

(G5 (55)
((5)-+(22-5))
(-5 ()
((5-5)(3-5))

If we compute the projections of these values on the lines associated with the medial

fos(a,a144) =

f(C(; (a7 al—i) -

f(cs (a7 a—l-‘ri) =

NS NS NS N3

fes(a,a1i) =

edges e,, a straightforward computation gives

=3

Pypsl ey 0 np0] = L2 =Py [ Z22].
3

Psrlfc;(a, a1-;)] = 2777\/% =Pyr {24—4\/5} ’

ns 242
_7:P77R -1 5
2V2 4

which is the desired result. O

PUR [ng (a7 aflfi)] =

We now recall the result of Kenyon concerning the convergence of the function Cp.
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THEOREM B.3. ([Ken, Theorem 11]) As |z|—00, we have

1 1
Rel — |40 — |, i z=2m+(2n+1)i, with m,n€Z,
Tz |z|2

C’O(O,z): 1 1
iIm| — |+0( — ), i z=(2m+1)+2ni, with m,n€Z.
Tz |2|2

From this, we can prove Theorem 3.1.

Proof of Theorem 3.1. By rescaling the lattice of the theorem above, one readily
deduces that

2 0\ 2 2 0\ 2 1
Co (5 <a+2>, 5Z> +Co (5 (a—2),52) - m as 0 =0,

uniformly on the sets {(a, z):la—z|>¢}. The proof of the theorem then follows from the
definition of fc,. O
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