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RANDOM POINT FIELDS ASSOCIATED WITH CERTAIN
FREDHOLM DETERMINANTS II: FERMION SHIFTS
AND THEIR ERGODIC AND GIBBS PROPERTIES

BY TOMOYUKI SHIRAI! AND YOICHIRO TAKAHASHI?
Tokyo Institute of Technology and Kyoto University

We construct and study a family of probability measures on the con-
figuration space over countable discrete space associated with nonnegative
definite symmetric operators via determinants. Under a mild condition they
turn out unique Gibbs measures. Also some ergodic properties, including the
entropy positivity, are discussed in the lattice case.

1. Introduction. The fermion point processes or point fields have been stud-
ied from several viewpoints by many authors, for example, [1, 2, 17, 22, 24] since
Macchi [13, 14], and we formulated it in terms of the Laplace transform together
with boson point fields and others in our previous papers [17, 18]. Let R be a
locally compact Hausdorff space, A a Radon measure on R and K an integral op-
erator on the Lz—space L%(R, »). We continue to assume that K is symmetric as
in [17, 18] although the non-symmetric case is also studied in [1]. A probability
Borel measure p on the locally finite configuration space Q over R is called a
fermion point field or a fermion point process associated with the operator K if its
Laplace transform is given by the Fredholm determinant:

(1.1) /Q w(de)e= €0 = det (1 — (1 — =YK (1 — e~ 1)1

for every nonnegative continuous function f with compact support where
(&)=Y fla) it =28

In the present paper we focus on the case where R is a countable discrete
space, A is the counting measure and so L?*(R, ) = ¢3(R) and investigate its
basic properties, especially some ergodic properties and the Gibbs property, as we
announced in [17]. The condition on K for the existence of u is the same as before:
Spec(K) C [0, 1]. But we take another equivalent definition, (1.2) and another
method of the proof which fit for the discrete structure. Since the fermion processes
have no multiple points, we can take the product space {0, 1}¥ as the configuration
space Q. Moreover, a configuration & € Q = {0, 1}¥ will often be identified with
a countable subset of the base space R and then (&, f) = erg fx).
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THEOREM 1.1. Let R be a countable discrete space and K be a bounded
symmetric operator on 02(R) and assume that its spectrum Spec(K) is contained
in the closed unit interval [0, 1]. Then there exists a unique probability Borel
measure i = wx on Q = {0, 13X such that for any finite subset A

(1.2) n{g € Q1§D A} =det(K(x, y))xyen-

Moreover, (1.2) is equivalent to (1.1) and the formula
(1.3) / pn(dg)e & =det(I — (1 —e )HK)
0
holds whenever the support of a function f is finite even if it is complex valued.

Theorem 1.1 will be proved in Section 2 by dividing it into Theorems 2.1
and 2.4. Although we only state the case of symmetric operators, the proof works
in the case of hermitian operators without any essential changes.

The following fact may justify the naming of the fermion process.

EXAMPLE 1.2. Let H be a bounded symmetric operator on £2(R) with
Spec(H) C [0, 1]. Assume that H belongs to the trace class and let

(1.4) H(x,y) =Y i ()i ()

i=1
be its eigenexpansion. Then, it follows from Proposition 2.8 that

wa(E(x;) =1 (1 <i <k); &(x) =0 otherwise)

(1.5) = X ( I~ Il a- M)

1<ni<--<ng<oo \i€{ny,..., ngy  je{ny,...,ng}¢
2
X ‘det (wnz (xj))i,je{l,...,k}‘
If we interpret H as a Hamiltonian and consider the Fermi—Dirac statistics, the
wave functions of many body system are given by so-called Slater determinants
Dy (X1, - xk) = det(Yy, (x))i, j=1,...k according to the Pauli exclusion
principle. Thus, the fermion process wy describes the probability of this many
body system.

The discrete and determinantal structure also brings out some interesting
properties, as are shown in Section 2. In particular, the image measure of © under
the exchange of 0 and 1 at each site is the fermion process associated with the
operator / — K instead of K.

In Sections 3-5 we focus mainly on the case where R = Z% and K is a
symmetric convolution operator. We consider the shifts o; by unit vectors on Z4
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and call the dynamical systems (Q, i, 0i, 1 <i <d) fermion shifts in the present
paper. It is always ergodic, a fortiori, mixing. It should be noted that Szeg6’s first
theorem on Toeplitz matrices is a special case of a large deviation result stated
as Theorem 3.6.

In Section 4 we give two estimates for the metric entropy or the Kolmogorov—
Sinai entropy /(u) of fermion shifts (Theorem 4.1). As a consequence, we obtain
the following:

THEOREM 1.3. The metric entropy of a fermion shift is positive unless K = O
orl.

Let us denote by 080141 the cylinderset{§ € Q | £&(x) =0o0on Agand £(x) =1
on A1}. In Lemma 5.5 of Section 5 we show a uniform estimate for the ratio of
measures:

1/2
1—2;/(2 > ki —j)z)

ieA jeN

/ / 1/2

[L(0A0UA0 AIUAY) ( o

< ——<expy| Y. Y ki —)) :
(0N 1A1) 1 (0%014) i jen

(1.6)

The estimate (1.6) follows from an estimate of det(/ + T') for certain trace class
operators on Hilbert spaces (Lemma 5.1). As a consequence we get the following:

THEOREM 1.4. The fermion point process u is always tail trivial whenever
the spectrum of K in contained in the open unit interval (0, 1).

Also, the weak Bernoulli property of each of the shifts o; follows from (1.6)
under the condition that ), .74 In||k(n)|? < oo (Theorem 5.8).

In the final Section 6 we show the Gibbs property (Theorem 6.2) of the fermion
point fields.

THEOREM 1.5. Assume that Spec(K) C (0, 1). Set
(1.7) J=UI-K'K

and denote by Jz the restriction of J to the set §. Then the fermion process |i is
the unique Gibbs measure for the formal Hamiltonian

(1.8) H (&) = —logdet Jg.

Precisely, it is the Gibbs measure for the potential

(1.9)  U(x1,...,x,} | &) = —logdet (J (xi, x;) — (J; i, je ) 2y

for any & € Q and any finite subset {x1, ..., x,} of R\ & and j'g = (J(x,¥))yee.
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Concerning the proof of Theorem 1.5 we would like to emphasize two things.

The Gibbs property will be shown as Theorem 6.2. The crucial key to its proof
is the relationship, stated as Theorem 6.3, between the infimum of a quadratic
form on a subspace {e + f; f € D1} of a pre-Hilbert space Re & D; & D, and
the infimum of its dual quadratic form on the subspace {e + g; g € D>} when e is
a unit vector orthogonal to both of D; and D». This fact together with upper and
lower estimates enables us to compute the potential U (x|£) as the limit of the ratio
of measures of cylinder sets. It seems to the authors that the above fact has been
unknown even in finite dimensional cases except for some trivial cases.

The uniqueness of Gibbs measures for U will be shown as Theorem 6.8. In
its proof we compute the limits of determinants of infinite matrices by reducing
them to the convergence problem of certain quadratic forms thanks to the positive
definiteness of those matrices. This idea was suggested by a technique used by
Szego in [25] (cf. [6]).

2. Fermion point field over a discrete space. Let R be a countable discrete
set, A be the counting measure on R, and Q = Q(R) = {0, 1}X. We regard
an element £ € Q as a function £: R — {0,1} and sometimes identify it
with the subset {x € R; &(x) = 1}. Throughout this paper, we assume that the
bounded operator K 02(R) = 3(R) is symmetric and the spectrum set, denoted
by Spec(K), is contained in the unit closed interval [0, 1]. We denote K > O
if K is nonnegative definite and K| > K> if K| — K> is nonnegative definite.

The condition (1.2) is equivalent to the following as is seen from the inclusion—
exclusion formula:

2.1) p(0M018) = det (Pa,(In — Ka) + Pp,K»)

for any mutually disjoint finite subsets Ag and A; with union A = Ag U Ay
where P, stands for the orthogonal projection to the subspace ¢2(A) and K, =
Px K Py . The kernel of the operator K will be denoted by K (x, ¥),x,y € R and
we sometimes identify K with the matrix (K (x, y))x,yea as is already done
in (2.1).

Thus, to prove the former half of Theorem 1.1 it suffices to show the following:

THEOREM 2.1. Let R be a countable discrete set and K be a bounded
symmetric operator on 02(R) with Spec(K) C [0, 1]. Then there exists a unique
Borel probability measure @ = ug on the configuration space Q = Q(R) =
{0, 1}R which satisfies the condition (2.1).

We need the following simple fact.

LEMMA 2.2. Let A and B be N by N matrices and P, be the projection to a
subset A of {1,2, ..., N}, that is, the N by N diagonal matrix with entries
1, if i €A,

(2.2) Pr 1) =1 ifi € A°.
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Then

(2.3) det(A4+B)= > det(PAA+ PxcB).
Ac{1,2,..,N}

Moreover, if A and B are nonnegative definite matrices and commute each other,
then

24 det(PAA + PpcB) > 0,
forany A C{1,2,...,N}.
PROOF. The formula (2.3) is almost trivial, again, by the inclusion—exclusion

formula. If A and B commute and are positive definite, then the matrix AB~! =
B~12AB~1/2 is also positive definite and so

det(PAA + PacB) = det Bdet(PAAB™ + Pyc)
(2.5) —det Bdet(AB A
> 0.

Hence, the second assertion (2.4) holds by continuity. [

REMARK. In the context of the previous paper [17], the formula (2.3)
with B = I may be expressed by using traces of exterior products as

N
(2.6) det(/ + A) =) _tr(A"A)
n=0

and

tr(A"A) = Z (N"Aep, ep)

|A|=n

2.7
= Z det A

|Al=n
where e, is defined as follows by taking the canonical basis ¢; = (0,0,...,0,
i
1,0,...,0):
(2.8) en=¢i N Aeip, A={iy,....ix}, 1 <ip <---<ix <n.
Also, whenever the matrix
(2.9) JIAl=(In — Kp) 'Ky

orits inverse J[A]" ! = K Xl — I is well defined, one may write

(2.10) w(0%0181) = det(In — Kp) det (J[A]),
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or
2.11) p(OM0181) = det K o det(J[AT M)A,
respectively.

PROOF OF THEOREM 2.1. Define the family of set functions {¢a}acr
on {0, 1}A by
(2.12) A (Ag) =det(Pay(In — Kn)+ Pa,Kn),

where A = Ag U Aj with A; = A\Ap. Since K is a symmetric operator
with 0 < K < I, it follows from Lemma 2.2 that the set function w, defines
a probability measure on {0, 1} for each finite set A and {u,} satisfies the
Kolmogorov consistency condition. Hence there exists a unique probability
measure @ = g on Q satisfying (2.1). [

The following is obvious from (2.1).

COROLLARY 2.3. Let K be a bounded symmetric operator on £*(R)
with Spec(K) C [0, 1]. Then the operator I — K defines a probability measure [x
which is obtained from [ by interchanging 0 and 1 at all sites of R.

Now we show that the Laplace transform of p is given by (1.1).
THEOREM 2.4. Let K be a bounded symmetric operator on €*(R)

satisfying Spec(K) C [0, 1]. Then, for any nonnegative function f on R with com-
pact support, we have

(2.13) /Q e &S (de) = det(I — K,),

where (&, f) = Y, crEX) f(x) and K, = JoK Jo with ¢(x) =1 — e~ /™)
as before.

PROOF. Letsupp f = A. Using Lemma 2.2, we get
[ e
0

— Z e_erAlf(x)M(OAOIAl)

A CA
(2.14) = Y e 2T det (Pay(In — Ka) + Pa,Ka)
A CA
= Y det(Pa,(In — Kp) + Pae ' Ka)
A CA

—=det(Ip — Ko +e T Kp) =det(I — K,). O
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PROOF OF THEOREM 1.1. The former half of Theorem 1.1 is already proved
as Theorem 2.1. From Theorem 2.4 we obtain the latter half for nonnegative
f’s because det(I — K,) = det( — (1 — e~/)K) in (1.3). By the analyticity,
(1.3) remains valid for any complex valued f. [

From the formula (2.13) one can easily compute the moments and correlation
functions as is done in [17, 18]. The following is the easiest one.

COROLLARY 2.5. The mean of (&, f) is given by

2.15) [ @) =3 Ko s,
Q X€eR
In particular, the mean number of 1’s in a finite set A equals
(2.16) w(Ka) =Y K(x,x).
XeEA

PROOF. Settf in place of f in (2.13) and differentiate itat r =0. U

The formula (2.13) also shows that the degeneracy of Iy — K yields particles
in A.

COROLLARY 2.6. [f the operator Kp admits 1 as its eigenvalue with
multiplicity m > 1, then

(2.17) ugfs(A) =mp=1
and
(2.18) i (E(A) =m) = det (I — (K — EA(1)))

where E (M) stands for the projection to the eigenspace associated with
eigenvalue A.

PROOF. Leta>0and 0 <Xt <:-- - <AN—m <AN—mt1 =+ -=Ay=1Dbe
the eigenvalues of K counting the multiplicity. Then,

/Q i (dE)e ™) =det (I — (1 —e ™)K y)
N
[T=—=e"%)
i=1

<(I—=(1—-e )" =™,

(2.19)
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Letting « — o0, one finds w{&(A) <m — 1} = 0. Then it is immediate to see
pk {5 (A) =m}

(2.20) - [T (—n=det(In — (Ka — Ex(D)). 0
A=A, AN—m #1

Now let us show two of interesting properties brought from the discrete and

determinantal structure. The first inequality in (2.21) below indicates that fermion

processes are repulsive in contrast with that Ising and similar models are attractive.

PROPOSITION 2.7.  Let K be a bounded symmetric integral operator on £*(R)
with Spec(K) C [0, 1]. Then for any mutually disjoint subsets Ao and A1 of R,
there hold the inequalities

(2.21) p(O20)p(121) < (020141) < (0 ) (121)!2,

Besides,

(222)  p(0MYA) < u 200y and (120981 < (1) p(141)
and, in particular,

(2.23) w@©*) < [T (1-KG D) and p(™) <[] KG. ).

ieAg el
PROOF. The left-hand-side inequality in (2.21) follows from the inequality

A B
(2.24) det ( _p* C) >detAdetC
which holds if A and C are nonnegative definite symmetric square matrices of
size |Ap| and |A ], respectively, and B is a |Ag| by |A1| matrix. This inequality
can be proved, for instance, from the direct computation in the special case: the
eigenvalues of the matrix
I B
—B* I

are of the form 1 & /—18 with g real eigenvalues of (B*B)!/? except possibly
for 8 =0.
Note that by a similar argument one may prove the well-known Fischer in-
equality
A B
(2.25) det ( B* C) <detAdetC

if A and C are nonnegative definite. Indeed, the eigenvalues of

(5 7)
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are of the form 1 & 8 with 8 eigenvalues of B* B except possibly for 8 = 0. Hence,
we get (2.22) and also

(2.26) det( A B)( A _B>5det(A2+BB*)det(C2+B*B).

-B* Cc)\-B* C
Now set A = Py, KaPa,, B = Py KnPny = —Par,(I — Kp)Pp, and C =
Ppry(I — Kp)Pp,. Then,
(2.27) A%+ BB* = Py, K% Pn, < Pp, KA P,
and
(2.28) C?+ B*B = Pp,(I — Kp)?Pay < Pay(I — Kp) Py,

Consequently, we obtain
(229)  det(Pa,(I — Kp) + Pp,Kp)* <det(Kp,)det(] — Kp,).

which is nothing but the desired inequality (2.21).
Finally, (2.23) follows from (2.22) by induction or, directly, from the Hadamard
determinant theorem. [

In the above proof, we abused the notation / for /5. Hereafter we omit the
suffix A for simplicity so far as no confusion occurs.

The next proposition shows that the measure @, is a mixture of Bernoulli
measures defined by eigenvalues of K 5. It is also useful to give an estimate on the
metric entropy in Section 4. For each finite subset A of R let us define a Bernoulli
measure v by

(2.30) v M1y = TTa =2 T ;.
iEA() jGA]

where A;,i € A are the eigenvalues of K5 indexed by the set A in an arbitrary but
fixed manner.

PROPOSITION 2.8. For each finite subset A of R, there exists a 2/ by 2141
doubly stochastic matrix Q = (Q71.7)1.7cA Such that

231) pa@f1ty = 3 g, ™ (0%14)
N\CA, [N} =|A]

for each A1 C A, where A, = A\A/l.
PROOF. By the continuity of determinants it suffices to consider the case

where K5 does not admit 1 as its eigenvalues. Since u AODO1AYY = det(Ip —
K p)det(J[A]a, by (2.10), it suffices to show the existence of a doubly stochastic



1542 T. SHIRAI AND Y. TAKAHASHI

matrix Q such that

Ai
(2.32) det(J[ADa, = > Onnr I1 ( ) O

/ / . A 1 - )\'i
A CA, |A]I=IA ] el
Formula (2.32) is obvious from the following lemma.

LEMMA 2.9. Let T = (Tij);-’jzl be an Hermitian matrix with eigenvalues

a1, ...,0,. Then there exists a 2" by 2" doubly stochastic symmetric matrix
0 = (Qjy,y) indexed by subsets 1, J of {1, ..., n} such that

(2.33) detTy = ) Q,,,(]‘[a,)
\J|=I1]| ied
for each subset I of {1, ...,n}, where Ty = (T}}); je;-

PROOF. Take a unitary matrix P = (p;; )l’.” j=1 which diagonalizes T and write
PT P* =diag(ay, ..., o). Set

(2.34) QIJ:{|det(Pij)iel,jeJ|2, it [I]=1J],
' 0, otherwise,

for each subsets I and J of {1, ...n}. Let
(2.35) ej=ei; N---Nejy, I=1{iy,..., i}, I1<ij<---<iy<n
as before. Then if |/| = k one finds
detT; = (AfTey, e)
= (AF (P*diag(a1, ..., an) Per, er)
= (Afdiag(ay, ..., @) (A* Per, (A P)er)

= Y (AMdiag(ar, ..., @) (A P)es, es)(es, (N P)e)

Jc{1.2,...n}
k 2
(ﬂ%’)l(/\ Pey,ep)|”,
JC{1,2,on), |J|=I1] \ieJ

(2.36)

where |(/\kP€[,€]>|2

double stochasticity:

(2.37) Yo Q= ), Q=1
}

Jc{l,...,n Jc{l,...,n}

is nothing but Q; ;. Moreover, it is immediate to see the

for each I C {1, ..., n}. Hence we obtain the lemma. [J
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REMARK. Let A = {1,2,...,n} for simplicity. If ej,es,...,e, are the
normalized eigenvectors of K, then the matrix P = (p;;) in the proof of
Lemma 2.9 can be given by p;; = ¢;(j). Hence, (2.31) is rewritten as

a0 01
(2.38) 1 . >
=— 'Z [T 2@ [T Q=2 (detlery())i,jen,)
oML "7 e, jeho
where t runs over the permutations of A and n; = |A;|,i =0, 1. As easily seen,

(2.38) remains valid even if A is infinite when K itself is a trace class operator. In
particular, formula (1.5) in Example 1.2 holds. Similarly, (2.38) holds evenif A is
infinite when / — K is a trace class operator. Formula (2.38) also gives a refinement
of Corollary 2.6.

3. Fermion shifts associated with convolution kernels. Now we restrict
ourselves to the lattice case where translations act.

LEMMA 3.1. Let R =Z¢ and K be a bounded symmetric operator on £*(Z%)
satisfying Spec(K) C [0, 1]. When K is a convolution operator, the condition
Spec(K) C [0, 1] is equivalent to the condition that the convolution kernel k of K
is the Fourier transform of an even measurable function k with values in [0, 1]:

I\ [ ~ . -
3.1 k(n) = (—) / k(@)e”’e dao, ne Zd, with 0 <k(0) <1.
27 Td

The proof is obvious.

From now on we focus on the case where K is a symmetric convolution operator
on ¢2(Z4) with kernel k. Then the probability measure y = pg defines a shift
(o, I}Zd, U, o), where o;’s stand for the shift defined by (0;&)(n) = &(n + ¢;)
(n € Z%), where {ei}flz1 is the standard basis of Z.

PROPOSITION 3.2. Let K be a symmetric convolution operator on ¢*(Z%)
with kernel k given by (3.1). Then the shift dynamical system ({0, I}Zd, W, ;) is
mixing.

nqg

PROOF. Leto” bethetranslationbyn = (n1,...,ng4) € 7% 0" = a{“ ce0y
It suffices to show that u(C No " C’") — u(C)u(C’) as |n| — oo for any cylinder
sets C and C’, or equivalently, that

32) det (Paqueay+n) (I — K)Paua+n) + Payuca)+n K Pava+n)
' — det(Pay(I — K)Pp + Pa K Pa)det(Py, (I — K)Ppr+ Py K Pyr)

as |n| — oo for any finite subsets Ag, A1, Ag, and A provided that Ag N A = &,
AgN A} =@, A=AogU Ay, and A = Ay U A). But since we assume (3.1),
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k(n) — 0 as |n| — oo by the Riemann-Lebesgue theorem. Hence, it is easy to
see that, as |n| — oo,

(3.3) [Pao(I — K)PAu(a'+n) + Pa, K Pauca'+n) | Parsn — 0
and
(3.4) [PA/O+n(1 — K)Paua/4n) + PA/1+nKPAU(A/+n)]PA — 0.

Consequently, (3.2) holds and the shift is mixing. [

REMARK. The totally mixing property or the mixing property of any
multiplicity has been shown for the flow case in [22]. The assertion for the shift is
also immediately obtained by the same argument as above.

The following two propositions are discrete versions of the propositions proved
in our previous paper [18] and found in a somewhat more general setting in [23].
Our proofs can be done by standard arguments and in a manner easier than the
proof of Theorem 3.6 below, so we only state the results here.

PROPOSITION 3.3 (Law of large numbers). Let f be a bounded continuous
function on R¢ with compact support. Then

(3.5) < ,%>—>/l;df(x)k(0)dx, p-a.e.and in L'(Q, ),
where fn(-) = f(-/N).

PROPOSITION 3.4 (Central limit theorem). Let f be a bounded continuous
function on R¢ with compact support and Jre f(x)dx =0. Then

6o Jim [ uee(ife 2s)) =exp (=50 0211B)

where we set

(3.7) o (K)*=k(0)— > k(n)
neZd
1\ [ ~ ~
(3.8) =<E) dek(e)(l—k(e))de

and fn(-) = f(-/N).

REMARK. The factor ¢%(K) in the limiting variance of (£, fy) vanishes, for
instance, when kernel k is a sine kernel k(n) = sinna/n since it is the Fourier
transform of the indicator function of an interval in T!. In this case the variance
of (¢, fn) is of order log N and the central limit theorem also holds for suitable
test functions but under this, appropriate scaling [4, 21]. The shifts associated with
such kernels are special among fermion shifts, and similar phenomena appear also
in the next large deviation results.
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The third of the basic limit theorems is the large deviation principle. Our
large deviation result stated below is a natural generalization of the following
(multidimensional version of) classical result [9, 26]:

THEOREM 3.5 (Szegd’s first theorem). Let ¢ be a nonnegative continuous
function on T and ¢ (n) be its Fourier coefficients. Denote the Toeplitz matrices by

Then the following limit exists and in equal to the geometric mean of ¢:
1 d
(3.10) lim (det Ty[e])!/N+D =exp { (—) / 1og<p(9)d9}.
N—>00 2 T4

It might be interesting to note here that Theorem 3.5 and its generalizations are
regarded as results of mean field theory by mathematical physicists. It is obvious
that Theorem 3.5 follows from the following large deviation result.

THEOREM 3.6 (Large deviation). Let f be a nonnegative bounded continuous
function on R? with compact support. Then

1
Jim o [ (@) exp (. fi)
3.11)

1\¢ R R |
—\or - —f ()
where fy(-) = f(-/N).

PROOF. Since formula (3.11) is stable under monotone limits, it suffices to
show it in the case where f is continuous. Let ¢ = 1 — exp(—f),

on =1 —exp(—fn) and A = supp f. Note that Ky, = ,/onKna./¢nN, and we
obtain

(K < llon 121K nall" ™! tr(Kya)

(3.12) J
< l@l5kO)N|A|
and
w(Kp )= Y k(i —x2) - k(xy —x1)on (1) on (xn)
X1, xn€Z4
= > kG kQnoDk(=y1 — - — Y1)
YIHMYizflEZd

+ + Y1+t Y-
(3.13) <« Y ¢<%>§0<XINy1)---(p<X1 hJ| y 1)

N
x1€Z4



1546 T. SHIRAI AND Y. TAKAHASHI

= > kD knDk(=y1 = = yu—1)
Veeos yn,16Zd

d V1
X {N /;{d¢(x)¢<x+ﬁ)

Vit
.. x+—
go( N

=N Z k(y1) - k(yp—Dk(=y1 — -+ — yp—1)

Viseees Yn—1 ezd

X {/Rdgo(x)”dx—ko(l)}

_ N%%)dfw %) do {/Rd o(0)" dx +0(1)} .

By the dominated convergence theorem, we get

) dx + o(Nd)}

) 1
Nh_r)noo ~a logdet (1 — Kyy)

R I | )
:_Ivh—l;noonzl;mtr(l((p}v)
(3.14) . _1 d
:_nz::l Z(E) /Td 0 k(®)" /Rdfp(X)” dx
1\¢ )
:<5) /Tddefmd“og<1—k<9>w<x>). 0

REMARK. As a matter of fact, the Hessian of the right-hand side of (3.11) is
related to the covariance in the central limit theorem:

2
(3.15) a—z[the RHS of(3.11)]‘ (g, gl =0 (K)?|gl>.
af =0

4. Metric entropy. In this section we continue to assume that K is a
symmetric convolution operator on £2(Z¢) and gives upper and lower estimates
for the metric entropy

i 1
(4.1) h(p) = lim —H (1)
A—Zd |A|
where
(4.2) Ha(w) == Y u(0™1%)log (001,

A CA
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Let k be the convolution kernel of K and k be its Fourier transform. Note that k is
symmetric: k(—n) = k(n) since K is so. Set

(4.3) Hy = —k(0) logk(0) — (1 — k(0))log (1 — k(0))
and
1\? ~ ~ ~ ~
@d)  t=(5-) [ 1-FO)0gke) - (1 ~0) log (1 - K@)} do.
T T
Then, by the concavity of —x logx — (1 —x)log(1 — x), there holds the inequality
4.5) 0 < H; < Hy.

THEOREM 4.1. Let K be a symmetric convolution operator on £*(Z%) with
kernel k and Spec(K) C [0, 1]. Then the following estimates hold for the metric
entropy h(jL):

(4.6) max {3 Ho, Hi} < h(u) < Ho.
Before giving the proof we show an immediate consequence of Theorem 4.1.

. . . d
COROLLARY 4.2. The metric entropy of the fermion shift ({0, 1)Z s LK, Oi)
is positive whenever K is nontrivial in the sense that K # O, I. In the trivial cases
the metric entropy is zero.

PROOF. Theorem 4.1 implies that h(ug) = 0 if and only if Hy = 0. And it is
immediate to see that K = O or [ if and only if k(0) =0or 1. O

PROOF OF THEOREM 4.1. The upper estimate in (4.6) is obvious since

1
4.7 h(n)= inf —H < Hioy = Hy.
4.7) (w) A A1) = Hyoy = Ho
Next let us show the inequality
(4.8) h(1) = 5 Ho.

To this end, we use (2.21) and (2.23) in Proposition 2.7:
Ha(w)= > —u(0* 1) log pu(020141)

A CA
1
ZAZ = (0201~ {log n (0™) + log (171}
1CA
4.9) Z_l > w141 {|Agllog (1 — k(0)) + |A ;| logk(0)}
2A1CA
A
= —|—2'{(1 — k(0)) log (1 — k(0)) + k(0) logk(0)}
_ AL,
= — 0-

2
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Hence we obtain (4.8).
Finally, we show the inequality

(4.10) h(w) > H.

Let n(x) = —xlogx. Then 7 is a concave function and it follows from Lemma 2.9
and Jensen’s inequality that

— D nO1 ) log p(0M01%)
ACA

= > n( > QAI,A/le(oAMAE))

ACA \AjcA

> > > QAI,A/ln(v<A>(oA’o1Aﬁ))

AICA A’l CA

= X n®%14)),

ACA

4.11)

where A{ = A\A/. By the definition of v®) we get
> (™ (%1t
ACA

4.12) =" (nO(Ka)) + (1 = 2 (K o))}
ieA

= tr(n(PAKPA)) +tr (n(PA(I — K)PA))
> tr (Pan(K)Pp) +tr (Pan(I — K)Py).

Here we used Berezin’s inequality [20]: if K is a self-adjoint operator and P is a
projection operator on a Hilbert space, then

(4.13) tr (Pe(K)P)>tr(¢(PK P))

for each convex function ¢. Hence, we obtain

= Nl _i Ao1A1 Ao1A
h(w) = lim |A|A12C:A,U«(O 141 log u(00141)
. 1
4.14) > Ali)rr%d m tr(PA(n(K) +n( — K))PA)
=n(K)(0,0) + n(I — K)(0,0)
= H;.

Consequently, we get (4.10). O
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5. Tail triviality and weak Bernoulli property. In this section we discuss
about the tail triviality and a uniform mixing property of the fermion point process.
The key lemma is the following.

LEMMA 5.1. Let T be a bounded operator on a Hilbert space H, Py be an
orthogonal projection on H and P, = I — Py. Assume
(5.1 P\ TP =0, P, TP, =0.

Moreover, assume (PlT*PgTPl)l/2 and (PzT*PlTPg)l/2 are trace class opera-
tors and

(5.2) o =/tr(PiT*P,T P) +/tr(P,T*P,T P,) < 1.

Then T is a trace class operator and satisfies the inequalities

(5.3) 1 —a<det(I +T) <e*/?.

r=(20)

with B = PiTP, and C = P,T P;. Since (B*B)'/?2 = (P,T*P,T P,)!/? and
(C*C)Y/?2 = (P T*P,T P;)'/? are of trace class, so is T, and the eigenvalues of T
are not greater than 1 in modulus since o < 1. Now let

PROOF. Write

(5.4) A= +C*C)"V2(B+Cc*HU + B*B)~1/2.
Then
(I+T)U+T)
(5.5) 1+cc o0 N\'"?/1 A\(I+c*c o0 \'?
=( 0 I+B*B> <A* 1)( 0 I+B*B>
Let us show
(5.6) tr(A*A) < o
Observe that

w((+B*B)" 2 B (I +C*C)"'BUI + B*B) /%)
=tr((I +C*C)"'(I + BB*)"' BB*)
<l +C*O)~ "I + BB*) || tr(BB*)
<tr(BB*) =tr(B*B)

(5.7)

and similarly that

(5.8) t((I+B*B)"V2CcU +c*C)~'c*(1 + B*B)7V?) <u(C*C).



1550 T. SHIRAI AND Y. TAKAHASHI

Then we have, by the Schwarz inequality,
Itr ((1 + B*B)~V2C(I + C*C)"'B(I + B*B)"\/%)|?
(5.9) = |tr((I + B*B)"V2B*(I + C*C)~'C*(I + B*B)~'/2)?
<tr(B*B)tr(C*C).
From (5.7)-(5.9), we get
(5.10) tr(A*A) < tr(B*B) + tr(C*C) 4 2y/tr(B* B) tr(C*C) = o>

Hence (5.6) holds.
Now from (5.5) it follows that

det(I + T)* = det(I + B*B)det(I + C*C) det( Z* ?)

(5.11) <det(I + B*B)det(I + C*C)

<exp(tr(B*B) +tr(C*C)) < e
2

since o < o < 1. On the other hand, we have
I A
det(I + T)2 > det (A* I)
(5.12) =det(/ — A*A)

> 1 —tr(A¥A) > 1 — .
Here we used the fact that the inequality

o0 o0
(5.13) [[d—a)=1-3"a
i=1 i=1
holds if 0 <a; < 1 for any i =1, 2, .... Consequently, again by using o < 1, we
obtain
(5.14) l—a<yl—a?<det(I +T) < O

We need the following elementary facts.

LEMMA 5.2. Let T be a bounded operator with bounded inverse T~ on a
Hilbert space H, P\ be an orthogonal projection on H and P, =1 — Py. Write

A B
(5.15) T_<C D)
if
(5 16 A=P1TP12P1H—>P1H, B=P1TP2:P2H—>P1H,
-16)

C= PzTPl : P1H —> PZH, D= PzTPz:PzH — PZH.
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Then
4 (A—BD'0)”! _A"'B(D—CA"'B)”!
617y T = ) - - .
—D7'C(A—BD™'C) (D—CA™'B)
Hereafter, || - || stands for the operator norm. Note that the operator norm of a

nonnegative definite symmetric operator is equal to the maximum of its spectrum.

COROLLARY 5.3. Let T be a positive definite bounded symmetric operator
on €*(R) with bounded inverse T~' and Pa be the orthogonal projection
onto £2(A) for any subset A of R. Then,

(5.18) (PATPN) " < PAT ' Py
In particular,

(5.19) I(PAT PA) M I < |1PAT ™ P4l
PROOF. The proof is obvious from Lemma 5.2. [J

From now on we always assume that the spectrum of K is contained in the open
interval (0, 1).

LEMMA 5.4. Let K be a symmetric operator on 02(R) with Spec(K) C (0, 1),

and set y = sup{Spec(K_l) U Spec((I — K)™Y). Then for any A C R and any
choice of Ay C A, we have

(5.20) | (Pag(I — K)Pp + Pa,KPA) "' | <.

PROOF. As is stated in the proof of Proposition 2.7, the eigenvalues of the

matrix
I B
—B* ]

are 1 + /=18 with B real eigenvalues of (B*B)!/2. Thus

-1
521 ()

and, hence,
(AB_I_ ATV o 1 B\ (A2 0

(5.22) —B*C - o CV2)\—-B*1] o c1/2

<max{|[A", 1C]},

where B= A~1/2BC—1/2,

<1
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From Corollary 5.3, it follows that if 7 is an invertible symmetric operator
on ¢2(R) with Spec(T_l) C (0, y] then

(5.23) I(PATPA) I <y
for any A C R. By our assumption and (5.23), we obtain
-1
}’ (Pa,K Pa,) ”} =Y

for any A C R and for any Ag, A1 C A. Consequently, we obtain (5.20). [

(5.24) max {|(Pa,(I — K)Pp,) "

LEMMA 5.5. Let K be a symmetric operator with Spec(K) C (0, 1), and
Ao, A1, Ay and A be mutually disjoint finite subsets of R. Set A = Ag U A
and A" = AU A|. Then there exists a constant y depending only on K such that

1/2
1—2y<2 > K(x,y>2)
xeA yel’
(5.25)
M(voUAé)lAlL)A/l

12
< eXpJ/(Z > K(x, y)z)

< 7 /
(00 1A1) L (020 14AT) XA yeN’

whenever 2y (3, e 2oyen K (x, WHY? <1,

PROOF. Given Ao, A1, Ajand A} Write
(526) L= (Pyuan(I—K)+ Py n K)Prun = Lan Lan
. AogUA AjUA] LA’A LA/A/

where Lap = (Ppy(I — K)+ Pp, K)Pp : £2(A) — €2(A), Loy = (P, (I —K)+
Pp,K)Ppr: €2(A") — €%(A) and so on.
Then, we have

AgUAL 1 A{UA —1
(5.27) pO70 ol ) :det<l+< 0 LAALAA/)).

w(0A01A1) L (02014 LX/IArLA/A o

Since Spec(K) U Spec({ — K) C (0, 1), by Lemma 5.4 there exists a constant y
such that

(5.28) IL A<y

for any A C R and for any choice of A9 C A.
Set QA = PAo, — Ppyand Qpr = PA/l — PA{)' Then,

Qi =Pr, Qi =Py,

Lan = OaKpan and  Lapa = QpKprn.

(5.29)
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Thus L% ,,Laar does not depend on Ag and Ay though L, does (and also
Laa L%, does):

(5.30) LipyLan =KaaOa0naKan =KaaKan

and so

(5.31) w(LiaLan) =u(KanKan) =D 3 K&
xelA yel’

By using an inequality tr(S7T') < || S| tr(T), we get

(5.32) tr(LynLaa) (LyaLaa) <v2 > > K(x,»)%
xeA yel’

Similarly,

(5.33) tr (L Laa) L Lan) <v2 Y Y K(x, y)2
xeA ye’

Consequently, we obtain the desired estimate (5.25) from Lemma 5.1. [

THEOREM 5.6. Let K be a symmetric operator on €*(R) with kernel k.
Assume that Spec(K) C (0, 1). Then w is tail trivial.

PROOF. Let B be a finite set of R and ¥p be the o-algebra generated by
{&(x); x € B}. For the proof it suffices to show that the conditional probability
(012 | Fpe) (&) satisfies that

(5.34) w(OA1M | Fpo)(&) »> w0012y as B— R

for any finite subsets Ag and A1 of R and for u-a.e. & € {0, 1}X.
By Lemma 5.5 there exists a constant C such that if B C B’, Ao U A| C B and
AgUA| C B'C,

‘ M(OAOUA6 IAIUA/I)

0 (0M01A1) (080 1AT)

(5.35)
<C > Y K&y'=C) > K&y
xeAgUAL ye AjUA] i€B jeB'©
Hence, we obtain
1 Ao A ) ?
536) ’mﬂ(o 17 Fpe)(§) — 1
' <CY Y Kx.y?->0 (B —>R. O

xX€EB yeB/"'
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REMARK. In Section 6, we will have another proof of Theorem 5.6. Indeed,
W is the unique Gibbs measure with respect to a continuous potential.

In the ergodic-theoretical terminology (e.g., [3, 10]), Theorem 5.6 implies the
following.

COROLLARY 5.7. Let K be a symmetric convolution operator and assume
Spec(K) C (0,1). Then the shift (Q, ug,o) is a K-system. In particular,
it has complete positive entropy: h(u,o,a) > 0 for any nontrivial partition
a={Ay1,..., Ar}.

If stronger conditions are imposed on K, one may deduce various uniform
mixing properties from Lemma 5.5. For instance, the weak Bernoulli property
(cf. [10, 27]) holds under a rather mild summability condition on the kernel.

THEOREM 5.8. Let K be a symmetric convolution operator on £2(Z%) with
kernel k. Assume that Spec(K) C (0, 1) and that

(5.37) > Inllk@m)|* < oo.
neZd
Then the following uniform mixing property holds:

0AOU(AGF+r) | ATU(A]+n)

(5.38) lim )
Inl=00 L (0A0TAT) L (02014T)

uniformly in finite subsets Ao, A1, Ay and A} of Z% provided that A = AgU Ay C
21X 27 x 207K, N = AjU AN, CZF X 2T x 2975, AgN Ay = @ and
AgNA| =@ . Here A +n={l+ne; l € A}} fori =0, 1.

In particular, the shift dynamical system ({0, I}Zd, W, o%) satisfies the weak
Bernoulli property and so it is isomorphic to a Bernoulli shift.

PROOF. By Lemma 5.5 it suffices to prove

. . N
(5.39) dim Y0 Y7 ki~ j)°=0
i€A jeN +n
uniformly in A € Z¥~! x Z™ x Z47%, A’ c ZF-1 x Z+ x Z4=*  But it is obvious
from the assumption (5.37). U

6. Gibbs property. Now we prove that our measures are Gibbs measures with
respect to some potentials, which generally have long range.

From now on it is convenient to identify (§(x))xecr € {0, 1}R with the set
{x € R; £&(x) = 1}, which we also denote by &. We employ the following definition
in the present paper.
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DEFINITION 6.1. A probability measure i on Q is called a Gibbs measure if
there exists a family of continuous functions U (X | £) defined on the set of pairs
of a finite subset X and a configuration & with £ N X = & such that

1 _
6.1) EM[F | Facl®) = — D e VXTI F(X Ugne)
ZAE Xch
for every finite subset A of R, where
6.2) Zpg= Yy e VX
XCA

is a normalizing constant. The potential U is unique up to an additive constant. In
below, we always normalize U so that U (& | £) =0.

By (6.1) the functions U (X | £) necessarily satisfy the relation
(6.3) UXUY|E=UXI[E)+UX|XUE)

ifEN(XUY)=gand XNY = <. In particular, if we write U (x | §) = U ({x} | &)
then the continuous function U (x | &(x)c) determines all the values of U (X | §) and

U({Xl, ""-xn} | S) = U(xn | {-xlv ---»xn—l} US)

(6.4)

+Up—1 [ {x1, 0, xp 2} UE) + -+ U(x1 [ §)
for any n and any n-point subset {xi,...,x,} of R\ &. Moreover, the func-
tion U (x | £) necessarily satisfies the relation
(6.5) U [ (IUE+UW I =UQ[{x}UE+UK|E)

whenever x # y and {x, y} N & = @. Note that under our normalization

nwE{xy=1] fF{x}f)(S) _ e—U(X|§{x}6)
n(E{x}=0] Fix)e) (&)
and that (6.6) is equal to (6.1) (cf. [16]).

(6.6)

THEOREM 6.2. Let R be a countable discrete space and K be a symmetric
bounded operator on 0%(R). Assume

6.7 Spec(K) C (0, 1).
Then p is a Gibbs measure and the continuous function U (-|-) is given by
(6.8) Ux &) =—log(J(x,x) — (J7 ' j&. jE))

wheneverx € R, & € Q and {x}N& = &. Here J(x, y) stands for the kernel of the
operator J = (I — K)~'K, and we set Je = (J(y,2))y,zet and jé‘ =(J(x,y))yee
for& e Q.
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REMARK. The unique Gibbs property will be shown as Theorem 6.8
separately. Let X = {x,..., x,} be a finite subset of R and £ N X = &. Then
it turns out that

(6.9) U(X |§) =—logdet (J (xi, x)) — (J i, je D)} iy
The proof follows immediately from Lemma 6.7 by induction.

For the proof of Theorem 6.2, we need the following fact which may be
interesting in itself.

THEOREM 6.3. Let H be a real Hilbert space with inner product (-, -) and
A be a positive definite bounded symmetric operator with bounded inverse A~
on H. Let D be a dense linear subspace of H and

(6.10) D=Dy® D& D,

be an orthogonal decomposition with dim Do = 1. Take a unit vector e from Dy
and set

6.11) a= inf (A(e+ f),e+ f) and B= inf (A" (e+g),e+g).
febDy geD,

Then there holds the identity
(6.12) af =1.

PRrROOF. Let H;(i =0,1,2) be the completions of D;(i =0, 1, 2), respec-
tively. Since both A and A~! are bounded, the quadratic forms (A-, -) and A=)
are both equivalent to the norm (-, -). Hence there exist the vectors u € H; and

v € Hp which attain the minimum of « and 8 in (6.11). In other words, they sat-
isfy

(6.13) a=(A(e+u),e+u) and B=(A"'(e+v) e+v).
Moreover, they necessarily satisfy
(6.14)  A(e4+u)e H-=Hy®H, and A '(e+v)e Hs = Hy® H;
and so
(6.15) (Ale4u), A" e +v)) = (A(e +u), e) (A7 (e +v), e).
Noting that e +u € Hy @ H;| and e + v € Hy & H», we obtain

af =(Ale+u), e+ u)(A_l(e +v),e+v)
(6.16) = (A(e +u),e)(A" (e +v),e)

= (Ale4u), A e+ v)) =(e,e) = 1. O

The next corollary immediately follows from Theorem 6.3.
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COROLLARY 6.4. Let R={x}U AU A» be a partition and J be a bounded
symmetric operator such that O < c1l1 < J <c1. Then,

617 inf Y J0fOF@ if Y I 0 fmf@ =1
JeDr , emuix) FeDx | emuix)
where D, ={f:R—R; f(x) =1, f is of compact support}.

‘We recall
(6.18) A (020 1Ay = det(I — K ) det(J[A])a,

for a finite subset A = Ag U A ;. The essential part of the proof of Theorem 6.2 is
the following.

LEMMA 6.5. Suppose Spec(K) is contained in the unit open interval (0, 1).
Let
(6.19) Dy={f:R—>R; f(x)=1, supp f is compact},
as before. Then, the following hold:

(6.20) lim sup M < inf Z J,2) f f )
AR uaEn) fedxy ue

(6.21) =J0x0) = > I 3D (9 (2 x)
y.z€§

for any & € Q. Here & is identified with the set {x € R;§(x) =1} and Je =

(S, 2))y. et

PROOF. Under the assumption above, both J = (I — K ylK and J7! =
K~'(I — K) are bounded operators. We use the following elementary identities
for the ratio of determinants of positive definite matrices: if A = (a(y,z))y,zer

and A = (a(y. 2))y.zerujx)» then

det A _1
Yy =a(x,x)— Z A7 (y,)a(x, y)a(z, x)
(6.22) y,z€l
= inf Y. aafMfQ@).
v,ze€lU{x}

Thusif £ C R\ {x}

AT IS e S AT, FO0) ()

JIINCIN) feDx v,z€{x}UEp

(6.23)

where J[A]= (I — K5)~"'K,. Since J[A]x < Ja, we have
(6.24) Yo UG Dff@< Y. JO.afDfQ@),

y.z€{x}UEA y.ze{x}UE
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whenever supp f C A. Consequently,

(6.25) limsup A4 (1UEA) Y T3 DfDWf(R)
ALR man) y.zeln)UE

for any f € D, and we obtain (6.20). It is easy to see

626 inf Y JO.DfOIF@ =0 - U 0
y.z€{x}UE
LEMMA 6.6. Suppose Spec(K) is contained in the unit open interval (0, 1).
Let D, be as in Lemma 6.5. Then, the following inequality holds:

-1
(6.27) 1iminsz<finf > J_l(y,z)f(y)f(z)>

ATR uaEn) €Dx y,ze{xjuge

forany & € Q. Here & is identified with the set {x € R; £(x) = 1}.

PROOF. For a configuration & € Q let & be the configuration obtained by
interchanging 0 and 1 at all sites of R. Recall that the distribution of & under
is the fermion process associated with I — K in place of K and the operator J is
replaced by
(6.28) I--K)'U-K)=k"'U-K)=J"".

Thus, we obtain from Lemma 6.5

629)  Timsup A6

_ HASA) ¢ = |
AR HAGAU{x) — P > >, 2fMf)

y.ze{x}UE

Hence follows the desired lower estimate. [

PROOF OF THEOREM 6.2. Define U (x | £) by
(6.30) U |§)=J0x.x) — (I jE ).

Then Lemmas 6.5 and 6.6 above together with Corollary 6.4 show that there exists
the limit
im max}Uép) _ e_U(x|g)
AR pa(§n)

(6.31) = inf > JGDfOf@
fx= v, ze{x}Ug
-1
(6.32) = sup( > J_l(y,Z)f(y)f(z)) :
FO=1\y zefxjuge

The continuity of U (x|§) is now obvious. [



FERMION SHIFTS AND THEIR PROPERTIES 1559

Now we proceed to the proof to relation (6.9) stated in the remark after
Theorem 6.2.

LEMMA 6.7. For any mutually disjoint finite subsets X and Y of R \ &, the
following relation holds:

det(Jxuy — Jxuy,s Jg_lfg,xuy)

(6.33)
=det(Jx — JX’guy.]{UlYJgUY,X)dC'[(JY —Jye Jg_ngvy).

PROOF. By applying (5.17) of Lemma 5.2 twice, we get
(Jx — JX,gUYJgLIYJsUY,x)_I

~1
(6.34) = Veurorx
: ~1
= ((JgUXUY)XUY)X
= ((Jxuy — Ixur.s Jg_lfg,xuy)_l)x-

Note that formula (5.17) in Lemma 5.2 also implies that if H is finite dimensional
or, equivalently, if 7 is a positive definite symmetric matrix of finite size then there
holds the relation

det(PAT Pyp)
det(Pac T-1 Ppc)

for any subset A of the suffix set. Hence we get

(6.35) detT =

det(Jxuy — Jxur.e Jg_l Je xuy) !

6.36) _ det ((Jxuy — Jxuy,z Jg_lfg,xuy)_l)x

det(Jxuy — Jxur.e Jg_l Je xuy)y

=det(Jy — JX,guYJE_UIYJEUY,X)_l det(Jy — Jye Jg_l.]g,y)_l.
Consequently, we obtain (6.33). [

Now we show the uniqueness of the Gibbs measure. Set
e” VX det(®(£)x)

(6.37) (X)) =
gA.& Zag Zae

for £ C A€,

where @ (§)(x, y) =J(x,y) — (Js_ljg, jg) for x, y € A, or equivalently, ®(§) =
Ja — Jae JS_I Jen, and Z, ¢ is the normalizing constant which can be written by
(2.6) and (2.7) as

(6.38) Zpne= Y det(®(E)x)=det(I + d(&)).
XCA

We state the uniqueness theorem starting from the operator J.
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THEOREM 6.8. Let R be a countable discrete space and J be a nonnegative
definite symmetric bounded operator on £*>(R). Assume that

(6.39) Spec(J) C (0, co0)
and define a potential U (x | §) by
(6.40) Ulx | €)= —log (J(x, x) — (J7 ' j&, j))

for & C R\ {x}. Then the Gibbs measure for U is unique. In other words, if i is a
probability measure on Q such that

(6.41) p(OMIX ] Fae)(§) = gae (X),
then | coincides with the fermion process wx with K = (I +J)~'J.

PROOF. Let ANM =@, A=AUM and define ®(&) = J5 — Jx :J; ' Ji &-
Then

det(Py + ® (&) xum)
det( + ®(§))

(6.42) Y gre(XUY)=
Ycm

for £ C A
Let us write

T+ DPE)A PE)am
(6.43) 1+‘D(§)—< DE) A I+<I>(S)M>
and
_(Iax 0 ) —( 0 )
(6.44) A—( 0 @)y and B = SE)xm)’
Then,
A B
(6.45) det(PM+<I>(%‘)XUM)=det<¢(g)MA 1+CI>(S)M)'
By Lemma 5.2 we get
I+ dE)~!
-1
e AL M) —(I+®(E)a) x

(6.46) DE AMY(E, M, A)!

—(I+2Em ' x

—1
SE AV (E A, M) W(E M, A)
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where W(E, A, M) =T+ DPE)A — PE) AT +DPE) ) ' (&) pra. Thus we see
det(Py + @ (&) xum)
det(Ipn + P (5)3)

_ A B [+®dE)N  PEam \
‘det<<1><s>MA 1+<1><S)M>< OE)n 1+<1><s)M>

(6.47) = det({A — B(I + CI>(S)M)_1CI>(§)MA}\I’(§, A, M)_l)
_ det(Pax + @) x — PE)xm + QE)M) ' PE)Mx)
det(I + ®E)a — PE) AU+ PE) M) ' P(E) M)

__det(@E)x — PExmU + QE) M) P E)mx)
det( + P(E)a — PE AMUT + PE)p) ' PE)ma)

Let us show the componentwise convergence of the nonnegative definite
symmetric matrix ® (&) — ®E)an( + OE) ) ' DE)ya as M — AS. Tt is
lucky enough that we have

(6.48) Jx > ®(€) > d(A9)

because for any f € £2(A)
(6.49) (@@&)f, /)= mf (J(f+g),f+8g).
gel?(8)

Hence, it suffices to consider two cases: £ = @ and & = A°.
If ¢ = @, then ®(§) = J; and we can show, as M — A€,

6.50) (I+Jn = Jap (I + Ia) o) (x, y)
— (1 +JA — JAAL‘(I +JAE)_1JACA)(x’y)‘

Indeed, for any f € £2(A),

(1 +Ja = Tap T+ Io0) " Tuan) £, f)

= inf ((I +Jaom)(f +&).(f +8))
get>(M)

(6.51) =g€gl(fM)<(1+J)(f+g), (f+8)

- inf (U+D(f+8),(f+8)
gel2(AC)

=((I+Ja = Janc( + Jp) "V aca) £ ).
Next we show that if £ = A€, as M — A€,
(I4+®p — DI +Pp) ' Dpra)(x, y)

(6.52) |
— (I +Jp = Janc( + Jpae)" Jpen)(x, y)
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where ® = CI>(1~\C). Indeed, for any f € 22(A), we see that

(I+ @A —Par( +Pp) "' Dua) £, f)
= inf ((I +Paum)(f +8). f+8

gel?(M)
= inf {If +gI*+(Pavm(f +2). f+23))
gel?(M)
= inf inf [If+glP+I(F+eg+h),f+g+h)
gel2(M) het2(A°)
(6.53) = inf {|If + Pukl®>+ (J(f + k), f+Kk)}
kel?2(A°)

= inf ((Px+J)(f +k), f+k)
ket?(A°)

= (((Px + D) — (Px + Danc(Px + D3 (Px + Daca) f. f)
=((I + Ja —JAAv(PK—i—J)X}»JACA)f’ f)
_><(I+_]A—JAAC(I+J)1_V1JACA)f7f>

as A — R since Pj converges strongly to 1.
From (6.48), (6.50) and (6.52), we conclude, as M — A€

(I+PE)A—PE)aAm(I + CD(S)M)_ICDMA)(X, y)

(6.54) X
= (I 4+ Jr = Janc( + Jae)™ Jaca)(x,y)

uniformly in & provided that & C (A U M)¢, where & may vary with M.
Now recall K = (I + J)~'J. Thus,

6.55) I—Ka=(T+I) N, =1+Jp—Janc + Jpe) Tpeal™

and so

(6.56) JIAl= —Kp) ' =T =Jn — Janc( 4 Jac) " pen.

Consequently, for any finite subset A of R and any subset X of A we obtain

. _ det(J[Alx)
Five ng qaume (X UY) =40 oD
(6.57) =det(I — Kp)det(J[A]x)
= det(PA\X(I — Kp)+ PxKA)
= g (04X 1),

Hence, the Gibbs measure is unique and coincides with yg. 0O
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