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Abstract

We consider the two-dimensional Z; lattice gauge theory coupled to fermionic matter. In
absence of electric fields, we prove that, at half-filling, the ground state of the gauge theory
coincides with the 7 -flux phase, associated with magnetic flux equal to 7 in every elementary
lattice plaquette, provided the fermionic hopping is large enough. This proves in particular
the semimetallic behavior of the ground state of the model. Furthermore, we compute the
magnetic susceptibility of the gauge theory, and we prove that it is given by the one of
massless 2d Dirac fermions, thus rigorously justifying recent numerical simulations. The
proof is based on reflection positivity and chessboard estimates, and on lattice conservation
laws for the computation of the transport coefficient.

Keywords Lattice gauge theories - Topological phases of matter - Semimetallic states -
Reflection positivity - Quantum transport
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1 Introduction

The flux-phase conjecture stated that the optimum, energy minimizing magnetic flux for
electrons hopping on a planar, bipartite graph at half-filling is equal to 7 per lattice plaquette;
we shall refer to this flux configuration as the w-flux phase. This remarkable statement
should be compared with the phenomenon of diamagnetism, namely the fact that the optimal
magnetic flux per plaquette is zero if the density of particles is small enough. This conjecture
has been proved by Lieb in a seminal paper [16], in a form that applies to positive temperature,
to higher dimensions and to a class of interacting models. An improved proof, that allows to
further generalize the result, has been given by Macris and Nachtergaele in [18].

In [16, 18], the gauge field enters via the choice of the hopping parameters of the lattice
model, and it is static: the fermions hop on the two-dimensional lattice in the presence of a
background gauge field. It is a natural question to understand what happens when the gauge
field is promoted to a dynamical one, that is when considering a two-dimensional lattice
gauge theory. The simplest nontrivial case is when the lattice gauge field is allowed to take
two different values, which one could think as spins with values £=1. One thus obtains a Z,
lattice gauge theory coupled to fermionic matter, a model which has been widely studied
in the condensed matter physics literature in the last few years, see e.g. [1, 2, 8, 9, 14, 19,
21]. As observed numerically starting from [1, 8], this model displays a rich phase diagram,
that we will discuss later on. The goal of this paper is to initiate a mathematically rigorous
analysis of this lattice gauge theory, and in particular to rigorously prove the emergence of
the r-flux phase, first observed in [1, 8], in a suitable region of the phase diagram.

Let us define the model more precisely. We shall consider a system of fermions on a square
lattice I'y, of side L, with periodic boundary conditions, coupled to a Z;-valued gauge field,
living on the bonds of the lattice. The total Hilbert space of the system is:

50, = CHECl g F, | (1.1)

where E(I'p) is the set of edges of ', and F, is the fermionic Fock space. The Hamiltonian
of the model is:

H== Y J] zZw-1Y. Y @Zuuar,, +he). (12

AeP(Tp) (x,u)€dA xely u=1,2

where: P(I'p) is the set of all elementary lattice plaquettes A of 'z, e; = (1,0),e2 = (0, 1),
and (x, u) = (x,x +ey)isabondon E(I'y); Zy , is the third Pauli matrix, associated with
the bond (x, wu); af are the usual fermionic creation and annihilation operators, creating or
destroying a particle at x € I'y. The quantity # > 0 is the hopping parameter, and it defines
the coupling between the gauge fields and the fermions. This model in (1.2) is actually a

special case of the following more general Hamiltonian:

Ho=H+e Y X, (1.3)
(x,n)eETL)

where X , is the first Pauli matrix. As discussed later in Section 2, the X-operators have
the interpretation of electric field operators, while the Z-operators have the interpretation of
magnetic vector potential operators. The model displays an interesting dependence on the
electric field strength [1, 8]; in this work, however, we shall restrict the attention to the case
e=0.
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The Hamiltonian acts on a subspace %Izhys of Hj, called the physical Hilbert space,
formed by elements of J{;, that satisfy a lattice version of the Gauss’ law. Namely:

Oy =, forallx el (1.4)
with O, = A, (—1)“-?“; ,and A, given by the “star operator”
Ax = Xx,IXx,2Xx—e|,lXx—e2,2 . (1.5)

Eq. (1.4) can be viewed as an “exponentiated” version of the usual Gauss law, as will be
discussed in more detail in Section 2. The operators Q, are the generators of local gauge
transformations: QxZ, ;, Qx = —Zx 4, and Qxa)(i O, = —af. This transformation is the
discrete analogue of the usual local gauge transformation of U (1) lattice gauge theory, a;t —
ei""‘maf{E and Ay, — Ay, + dya(x), with Ay, the vector potential. The Hamiltonian
(1.3) is gauge invariant, in the sense that it commutes with all Q, operators.

The pure gauge part is obtained setting + = 0. The resulting model is called Ising gauge
theory, and it is the simplest example of lattice gauge theory; see [3] for a review. It has been
first discussed in a seminal paper of Wegner [23], as a statistical mechanics system exhibiting
a confinement/deconfinement transition for the Wilson loops operators. Then, in [4] Fradkin
and Shenker considered the Ising gauge theory coupled to a dynamical matter field, described
by a quantum Ising model, and discussed the existence of a continuous interpolation between
the confined phase and a Higgs-like phase. We refer to [3] for a pedagogical introduction to
the subject, and for further references.

Let us now discuss the model in presence of fermionic matter. As observed in numerical
simulations [8], the phase diagram of the system is quite rich, already at zero temperature.
Away from half-filling, one observes a transition from a superfluid (BCS) state to a con-
densate (BEC) state, as the intensity of the electric field ¢ is increased. At half-filling, the
system displays an extra, peculiar phase of matter at large hopping strength, corresponding
to a semimetallic phase [8]: it is characterized by Dirac-like low energy excitations on the
fermionic sector, and it is stable against against weak electric fields or weak many-body
interactions. This phase turns out to be related to the emergence of the w-flux phase at zero
temperature.

A physical quantity used to probe the phase diagram of the system is the value of a
certain transport coefficient, the magnetic susceptibility. This transport coefficient has been
computed numerically in [8], where it has been shown that, at half-filling and at large enough
hopping strength, it agrees with the value predicted by 2 4+ 1 dimensional massless Dirac
fermions, thus suggesting the emergence of a semimetallic phase. Most of the mentioned
results are based on numerical simulations and Monte Carlo methods; in fact, the Monte
Carlo analysis of the Ising gauge theory coupled to matter turns out to be unaffected by the
sign problem, for an even number of fermion flavours (e.g. spinning fermions).

Here we will be interested in the rigorous analysis of the gauge theory coupled to fermionic
matter, for ¢ = 0 and at half-filling. As t — oo, the model becomes purely fermionic, and
it is a special case of the large class of systems studied in [16, 18]: the lowest energy is
attained in correspondence with the -flux phase. This is in contrast with what happens at
t = 0, where the ground state of the system is realized by gauge configuration with flux
0 per lattice plaquette. Thus, a phase transition must occur at an intermediate value of the
hopping parameter. In this work we prove that the ground state of the lattice gauge theory
at ¢ = 0 and at half-filling is still described by the w-flux phase, provided that 7 is large
enough, uniformly in the system’s size. Thus, our result proves the stability of the w-flux
phase in presence of a dynamical gauge field, and it also provides a quantitative estimate for
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how large the hopping parameter should be in order to fall within this phase. To be precise,
there are four inequivalent -flux phases, parametrized by the values of the Wilson loop
operators corresponding to non-contractible loops of the torus. We prove that the four 7 -flux
phases are almost-degenerate, in the sense that the difference of their (extensive) energies
vanishes as L — oo. Our result provides a precise control of the correlation functions of
the ground state, and it rigorously establishes the emergence of Dirac-like behavior at large
distances, for the lattice gauge theory. Furthermore, we compute the magnetic susceptibility
of the gauge theory, and we rigorously prove the agreement with massless Dirac fermions,
observed numerically in [8].

The proof builds on the seminal paper [16], and as [16] it is based on reflection positivity
techniques. We adapt the strategy of [16] to the present case, where the main difference is
the presence of the gauge constraint in the definition of the physical Hilbert space. Reflection
positivity allows to prove that indeed the lowest fermionic energy is attained in correspon-
dence with the w-flux phase; but this is not enough to prove that this phase is stable against
dynamical fluctuations of the gauge field in the infinite volume limit. To prove stability, one
has to quantity the price in (free) energy of the insertion of 0-flux plaquettes in the w-flux
phase, equivalent to the removal of magnetic monopoles from the system. To achieve this,
we use an important consequence of reflection positivity, the chessboard estimate [6, 7]: this
ultimately allows to prove a lower bound on the free energy cost of the monopoles’ removal,
and in particular it allows to prove that this cost grows linearly with the number of removed
monopoles. The chessboard strategy actually provides a way to compute this cost, in terms
of the free energy of a periodic magnetic configuration, in which 7 and 0 flux plaquettes
are arranged in a periodic pattern, so that the fraction of plaquettes with a O-flux is equal to
1/4. Our model shares some similarities with Kitaev’s honeycomb lattice model [13] in the
gapless phase, which describes the coupling of Majorana fermions on the honeycomb lattice
with Z; gauge fields, and which has been introduced as an exactly solvable model for anyons.
Interesting, a similar magnetic pattern has also been studied in Kitaev’s model [13, Appendix
A], where it has been observed numerically that such pattern provides a lower bound for the
monopoles’ mass, at least for small lattices. Here, this claim is proved rigorously, uniformly
in L.

We use the explicit structure of the ground state of the gauge theory to compute the
magnetic susceptibility. The analysis is based on lattice conservation laws and on the emergent
Dirac-like form of the low energy spectrum, and it is based on an adaptation of the strategy
used in [10] for graphene, see also [11, 12] for the application to the critical Haldane-Hubbard
model. With respect to [10-12], here we study the response to a static and space-varying
external magnetic field, instead of a space homogeneous and time-dependent electric field.
Also, another difference with respect to the computation of the conductivity for semimetals
is that here one ends up considering 8 different cases, associated with periodic/antiperiodic
boundary conditions in space and in imaginary time. After isolating an exact cancellation due
to the presence of a zero mode, associated with a particular choice of space-time boundary
conditions, the remaining cases turn out to contribute equally to the transport coefficient.

The paper is organized as follows. In Section 2 we define the model, we prove some basic
facts about the Hamiltonian and the Gibbs state, and we state our main results: Theorem
2.12 for the stability of the w-flux phase, and Proposition 2.14 for the computation of the
magnetic susceptibility. In Section 3 we adapt the argument of [16] to our gauge theory, and
we prove the chessboard estimate, following [22]. In particular, we show the optimality of the
m-flux phase; also, we compute the fermionic ground state energy with 7 -flux background,
and we discuss the weak dependence with respect to the fluxes across non-contractible loops.
Then, using the chessboard estimate, we prove a lower bound on the increase in free energy
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due to the monopoles’ removal, that scales linearly with the number of O-flux insertions. In
Section 4 we put everything together and we prove Theorem 2.12, while in Section 5 we
prove Proposition 2.14.

2 The Model

We consider a system of fermions on a two-dimensional lattice, coupled to a dynamical, Z;-
valued gauge field. In this section we shall introduce the various objects entering the theory.
Let 'z, be the square lattice of side L, with periodic boundary conditions:

I, =7*/L7* . 2.1

We shall denote by x the points on I';, which we will also call the vertices of I'y. Let us
denote by E(I') the set of edges of I';, which will be denoted by pairs (x, x + e,), with
u = 1,2 and e, the standard basis of R2. We shall use the short-hand notation (x, ) to
denote the edge (x, x +e;). We shall denote by P (I"7) the set of elementary lattice plaquettes
of 'z, which we will denote by A.

2.1 Pure Gauge Sector

For each edge (x, u) we associate a finite dimensional Hilbert space, which we identify with
C2. The total Hilbert space of the gauge sector of the model is:

HE = @ C? ~ CHETDI (2.2)
(x,n)€ETL)

On this space, a special role will be played by the Pauli matrices Xy ,, Zy ;. Recall:

Xx,uzx’,v = (_1)8X‘X/5'L")Zx’,vxx,u s Xx,uXx’.,v = Xx’,vXXJL

) 5 (2.3)
Zywlyw = ZovZap s Xy u=2Zi,=ley-
For each vertex x € Iy, we define the star operator as, see Fig. 1:
Ax 1= X1 Xx 2 Xx—e),1 Xx—e,2 - 24
The operator A, implements the following transformation on the Z operators:
R S

That is, the A, operators flip the signs of the Z fields associated with the bonds touching the
vertex x.
It is easy to check the following properties:

1. [Ay,Av]=0
2. A2=1
3. erl‘L Ay =1.
From these properties, we can define the family of projectors:
1+ A, 1— A,
2 7 2

Vxelyg, (2.6)
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Ay

Fig. 1 Graphical representation of the Star Operator

which project over the subspace of €2 associated with the eigenvalue +1, resp. —1, of A,.
Physically, we shall say that the operator A, counts the number of charges associated with the
vertex x: the eigenvalue —1 is associated with one charge present at x, while the eigenvalue
+1 is associated with zero charges present at x; this point will be further discussed below.

Since the operators Ay can be simultaneously diagonalized, the Hilbert space 9—(% splits
into the direct sum of subspaces labelled by their eigenvalues; these subspaces are also
called superselection sectors. The physical Hilbert space of the gauge sector is defined as the
superselection sector with no background charges. It is:

:lehys ={ve g{% | Ay =4, forallx eI} 2.7

equivalently, we can represent the physical Hilbert space as:

: 1+ A
1™ = < 5 “‘) H (2.8)

XEFL

In physical terms, we say that any vector in fHIL)hys satisfies the vacuum Gauss’ law. To
understand this terminology, we think X , as the exponential of an electric field, X, , =
e Exp with E . an operator with eigenvalues 0, 1. Let us denote by n, = 0, I the number
of fermionic charges sitting at x. The Gauss’ law for the classical bond electric field reads
dy 1 Ex 1 +de2Ey 2 = ny, withdy j, the discrete derivative, dy , f(x) = f(x +e,) — f(x)
and n, the number of charges sitting at x. Thus, we say that the quantum state { satisfies the
Gauss’ law if: '

X1 Xy 1 Xe 2 Xy 0¥ = ™ (2.9)

Using that X%y w= 1, in the absence of charges Eq. (2.9) reduces to the constraint in (2.7).
To complete the analogy with electromagnetism, we can think of Z, , as the exponential
of a magnetic vector potential, Z, , = e/™4+u, with A, , an operator with eigenvalues
0, 1. This identification is motivated by the validity of the properties (2.3), which mimic
the canonical commutation relations for the exponential of the lattice electromagnetic field,
with the normalization convention that the only nontrivial commutator is equal to 1/7. In
the following we shall refer to X, , as the electric field operator, and to Z, , as the vector
potential operator.
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Remark 2.1 Observe that, due to the property ]_[xerL A, = 1, only [T'| — 1 of the con-

straints in the definition (2.7) are independent: the physical Hilbert space has dimension
2IETI=ITL+1 — oITLI-1

As commented in the introduction after (1.5), the transformation (2.5) plays the role of Z,
local gauge transformation for the gauge fields. Next, we introduce the notion of physical,
or gauge-invariant, pure-gauge observables.

Definition 2.2 (Physical pure-gauge observables.) The physical pure-gauge observables are
given by the elements of the algebra generated by the X and Z operators that commute with
all A, operators.

Example 2.3 1. The simplest examples of gauge invariant operators are provided by poly-
nomials in the electric field operator only.
2. Let C be a closed path in I'z. The Wilson loop operator around C is:

We= [] Zuu-
(x,pee

This operator measures the Z, magnetic flux piercing the path C and thus, for contractible
paths, the number (mod 2) of monopoles in the interior of the path. If A is a plaquette
and C = dA, we shall set We = B, . More generally, if 2 = U; A; and C = 9€2,

We =[] Ba -
i
In particular, if Q2 = I', since the dI'; = {J we also have:

[[Ba=1. (2.10)

AeQ

Let us now introduce the Hamiltonian for the gauge sector of the Z,-lattice gauge theory.
The pure gauge Hamiltonian is:

Hg:=— Y Ba. (2.11)

AeP(I'L)

The ground state of Hy is described by the monopole-free condition By = 1 for all A €
P(T'"1). Enforcing this condition (and recalling that not all these conditions are independent,
due to (2.10)), the number of ground states of the pure gauge Hamiltonian on the physical
Hilbert space is: !

2IETL)]

_»—x(Tp)+2 _
ST-igpaoT =2 0T =4 2.12)

where x (I'p) is the Euler characteristic of I'7,. Each ground state is characterized by a choice
of Z,-fluxes along the non contractible loops of 'y .

! In the left-hand side of (2.12): at the numerator, we have the total number of spin configurations, with no
constraints; at the denominator, we take into account the presence of the constraints Ay = v forallx € I'y,
which are not all independent due to [], L Ay = 1; and the presence of the constraints By = 1 for all

A € P(I'1), which are not all independent, due to HAEP(FL) Bp = 1.
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2.2 Coupling with Fermionic Matter

We will now describe the coupling of the gauge fields with fermionic matter, in a second-
quantized formalism. The Hilbert space of the fermionic degrees of freedom is the Fock
space,
F=Co@eary=c. (2.13)
n>1
Forany x € T'z, we associate the usual fermionic creation and annihilation operators a; and
a , which satisfy the canonical anticommutation relations:

{a;’a;}zax,yv {a;aa;}:{a;7a;}zo5 (2]4)

and with the understanding that a;" = (a;)*. The algebra A of fermionic observables
is given by the (self-adjoint) polynomials in the creation and annihilation operators. The
simplest example is the number operator,

N=>ala; . (2.15)
XEFL
Given a fermionic observable O, we define the parity automorphism P as:
PO) = (=DNo=DN. (2.16)

Being an involution, the eigenvalues of P are +1. We denote by A the set of polynomials
which are even under P (eigenvalue +1) and by A_ the algebra of the polynomials that are
odd under PP (eigenvalue —1). In the following, we shall always consider physical observables
that belong to the even subalgebra A . In other words, all the physical observables we shall
consider in the following satisfy the global symmetry:

0=20). 2.17)

In order to introduce the lattice gauge theory, we proceed as follows. We consider the total
Hilbert space, for matter coupled to gauge fields,

Hy =9 @K . (2.18)

In order to introduce the physical Hilbert space for the combined system, we will consider
states satisfying the Gauss’ law in presence of dynamical matter fields. To this end, let us
define the Z,-charge operator as:

O = Ax(=D"™, (2.19)

where ny = a}a; . The Z,-charge operator satisfies the following properties, in extension
to the properties introduced in Section 2.1:

1. [Qx, Ox]=0forall x, x';

2. 02 =1;

3. erl“L Ox = (_1)N-
The spectrum of Q, consists of +1. By the discussion after (2.8), we say that a state ¥ in

the Hilbert space J{;, satisfies the Gauss’ law if O,y = ¢ for all x € I'y. Thus, we define
the physical Hilbert space for the coupled system as:

3 = Q) <1 +2Q">5HL . (2.20)

XEFL
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As commented after (1.5), the operators Q, generate local gauge transformations in presence
of matter fields. In analogy with Definition 2.2, the physical observables are operators that
are left invariant under conjugation with Q.

Definition 2.4 (Physical observables) The physical observables are given by self-adjoint
polynomials in the X, Z operators and in the fermionic operators a*, that commute with
all Q. operators. We shall say that a physical observable O is magnetic if it belongs to the
subalgebra generated by the vector potential operators and by the fermionic operators.

An example of gauge-invariant observable is given by the product of creation and annihi-
lation operators, dressed by a Z,-Wilson line. That is:

Wm,=aj( I1 Z(W))a;, 2.21)
(z,mee

where C is a lattice path connecting x to x’.

2.3 The Hamiltonian and the Gibbs State

We now have all the ingredients to introduce the Hamiltonian of the full system, and to define
its grand-canonical Gibbs state.
The Hamiltonian is:
H:=H,+Hy, (2.22)

where H describes the fermionic sector of the Hamiltonian, and it is given by the magnetic
lattice Laplacian in second quantization:

Hp:=—t Y > alZ ,ag,, +he. . (2.23)
xel'p n=1,2

The constant # > 0 is the hopping parameter of the model. Since we set to 1 the prefactor
of the magnetic term in (2.11), 7 can be thought as the coupling between matter and gauge
fields. Observe that H is a gauge-invariant observable, in the sense of Definition 2.4.

Let us introduce the short-hand notation H; = .‘HILOt;phys for the total, physical Hilbert
space. Given a physical observable O, the Gibbs state of the model is:

Qe—BH-1N)

— (2.24)

where u is the chemical potential of the system. In view of (2.20), we can rewrite the
expectation value in (2.24) as:

1+0. —B(H—uN
TrJ{L l_[xeFL ( ZQ )Oe U=

140\ —B(H—
Trae, [Trer, ( +2Q, )e B(H—uN)

We will be interested in the properties of the Gibbs state of the system, at low temperatures.
To this end, it is convenient to preliminarily explore the spectral properties of the matter
Hamiltonian. We shall say that two set of eigenvalues 0 = {oy,,} and ¢’ = {0;, M} of the
vector potential operators Z = {Z, ,} are gauge equivalent if they have the same fluxes
around all plaquettes of I'; and around all non-contractible cycles of I';,. Also, we shall
denote by H (o) the fermionic Hamiltonian (2.23) after replacing the operators {Z,, .} with

(O)g, L = (2.25)
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their eigenvalues. The next proposition is a direct adaptation of [17], to the case of periodic
boundary conditions. It shows that gauge equivalent configurations give rise to the same
spectrum of Hy (o).

Proposition 2.5 (Gauge equivalent configurations are isospectral) If {0y .} and {U;’ u) are
gauge equivalent, there exists a unitary operator U : F1, — Fp such that:

UH¢(o)U* = H¢(o') . (2.26)
Proof We refer the reader to [17]. O

Remark 2.6 Thus, the spectrum of H (o) depends on the configuration {o, ,} only via the
magnetic fluxes though the plaquettes and through the non-contractible cycles.

In the following, we shall denote by H (o) the Hamiltonian evaluated on a given configuration
of gauge fields,
Heo)=- > [] owu+Hso). 2.27)

AeP(TL) (x,)€IA

We will consider observables in the algebra generated by the vector potential operators and by
the creation/annihilation operators, i.e. magnetic observables in the sense of Definition 2.4; as
it will be discussed later in Proposition 2.10, this is not a loss of generality. Given an observable
O of this type, we shall denote O(a) = (o, Oc) its projection on the fermionic sector, where
|o') is an eigenstate of the vector potential operators Z = {Z, , } witheigenvalues o = {0y .},
with (x, u) € E(T'p).

The next proposition allows to explicitly resolve the Gauss’ law constraint.

Proposition 2.7 (Resolution of the gauge constraint) Let O be a magnetic gauge invariant
observable. Then:

>y Trg, (1 4+ (=1D)M)O(0)e PH@=1N)

Q) = 2.28
Ot = e (T (DY )e @) (2.28)
In particular, the partition function of the system can be rewritten as:
L+ DY) por-um
Zgpr =y Try, e e (2.29)
o

Proof Let us start from the partition function. We have, recalling (2.20), parametrizing the
trace over the fermionic Fock space using the occupation number basis, whose elements we
denote by |n) = [{ny}xer,), and the trace over the gauge fields using the basis formed by
the eigenstates of {Z ,}, whose elements are denoted by |o) = [{oy, ;i }(x,)eET)):

L+ 0x\ _gH-
Zg 1 = Trog, 1_[ (Tx)e B(H—uN)

xeV () (2.30)
-l T (142
2
o.n xel'p

where

n; a> = ’n) ® ‘a>. Thus, since all {Q,} commute with all a;"a_, and since H, N
commute with all Z, ,, we have:

ZpuL = Z(n‘e—ﬂ(H(a)—MN)‘nxa‘ ]_[ (%) ‘a) ) (2.31)
o.n xellp
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Similarly, we also have:

—B(H(0)—pN) L AX(_I)nx> . .
Z(n‘O(a)e i ‘n><a‘ng< . ‘a) (2.32)

Zﬁ”“”L o.n

(O)pu.L =

Let us analyse the last term in the expressions (2.31), (2.32). Observe that the operator A
swaps eigenstates of Z, ,. Expanding the products over x € I'z, the only terms with a non-
vanishing scalar product are 1 and l_[xel"L Ay (=)™ = (=) (here we used that all Xeu

operators appear twice, and that X?c’ u = 1). Therefore,

1+ Ag(—1)n 1+ =DV
el IT (75 ) o) = 239
xel'p
Inserting this expression in (2.31), (2.32), the final claim follows. O

Remark 2.8 (i) Observe that, by Proposition 2.5, the sums over the gauge field configura-
tions reduce to sums over inequivalent configurations, that can be parametrized as sums
over choices of magnetic fluxes through plaquettes and non-contractible loops, up to
multiplication by the volume of gauge orbits.

(i1) In particular, we can represent the partition function as:

Zgpr =YY Zpur(®ab), (2.34)

o ab

where: @ is a configuration of fluxes through the plaquettes; a and b are the fluxes
associated with two inequivalent, non-contractible loops of the torus, horizontal resp.
vertical; and:

(14 =DV ) -
Zgu,L(®,a,b) = ZT TF, ST B(H(0)—pN)

(2.35)
1 _ _
=5 Trg, (1+ (—1)N)e PH@ab)=uN)
The asterisk in the first line means that the gauge field configurations are compatible
with the fluxes ®, a, b; H(®P, a, b) = H(o (D, a, b)) is the Hamiltonian evaluated over
a gauge field configuration compatible with the flux configuration ®, a, b; and in the last
step we used that the number of gauge field configurations compatible with a given flux

configuration is:2
2UETDI=UPTL)I=D=2 _ 5IlL]-1 , (2.36)

recall (2.12).

Remark 2.9 (Notation for fluxes) In what follows, with a slight abuse of notation, we will
identify the flux through a plaquette with the product of the spins around the same plaquette.
That is, we shall think ® = (®)aep(r,) With @4 = £1. The value 1 corresponds to 0-flux,
while the value —1 corresponds to the rr-flux. Similarly, we shall denote by a, b the product
of the spins along two inequivalent non-contractible loops: a, b = 1, —1 correspond to flux
0 or 7 through the corresponding loops, respectively.

2 At the exponent, the factor —(|P(I'z)| — 1) is due to the plaquettes’ flux constraint, while the factor —2 is
due to the choice of the fluxes on the non-contractible loops.
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As the next proposition shows, the expectation value of a more general physical observable
can be reduced to the expectation of a magnetic observable.

Proposition 2.10 (Non-magnetic observables.) The expectation value of a physical observ-
able depending on the X fields is either zero or it can be represented as the expectation value
of a magnetic observable.

Proof Consider amonomial O in the X operators, with coefficient taking values in the algebra
generated by Z, a® (the general claim follows by linearity). Let us denote by A ¢ E(T'y)
the set of bonds occupied by the X operators appearing in the monomial. Consider:

14+ A (=)™
(o[ TT %eu] ]_[ <+7()) o). (2.37)
(x,n)€A
We claim that, in order for (2.37) to be non-zero,
[T Xen=]]A: (2.38)
(x,n)EA xeB

for some B C I'p. To see this, we proceed as follows. The scalar product (2.37) can be
expanded into a sum of terms proportional to, for arbitrary C C I'.:

flL 11 T

(x,n)eA

(2.39)

In order for this quantity to be non-zero, the argument of the scalar product in (2.39) has to
be the identity, due to the fact that X swaps eigenstates of Z: every bond in E(I'y) has to be
occupied by either zero or by an even number of X operators. Thus,

[(XHEA xx,u][x]l A=1= [ ]_[ Xeu] = [1‘[ A (2.40)

where we used that A)% = 1. This proves (2.38). Next, if (2.38) holds true, we can use the
projection over states satisfying the Gauss’ law to write:

[EAX][XEQF)(]+QX>] l_[( 1)""[ [1 <1+2Qx>]; (2.41)

xeV(T)

thus, Eq. (2.41) shows that the expectation value of O can be rewritten as the expectation value
of a magnetic gauge invariant operator, after replacing all A, operators in the observable O
by the corresponding fermionic operators (—1)"x. O

Definition 2.11 (Even and odd partition functions.) Let:
Zg 1 (0) 1= Trg, e PHE@O=BN 70 (0) 1= Trg, (—1)Ve PH@O1N (2.42)
We shall call these objects the even and the odd partition functions.

Observe that the odd partition function can be viewed as a partition function for a modified
Gibbs state, with complex chemical potential i + i /8. The presence of this imaginary shift
in the chemical potential introduces an odd version of the KMS identity. Let:

¥:(0) = e =N gt H=1N), (2.43)
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be the imaginary-time evolution of O, for ¢ € [0; 8). Then:

Tra, (—DVyi(ay)af e PH@O1N Trg, y,(a7) ()N~ af e PHEO 1N

Z/;/L,l“ Z/;u,l“

(2.44)
Try, (= I)N“;r Vi—p(ay e PUH©@=1N)

Zf;,/t,l“

This relation will be used, later on, to introduce periodic or antiperiodic time extension of
the time-ordered correlation functions, for the modified Gibbs states.

2.4 Results
2.4.1 Stability of the -flux phase

The next theorem is our main result. From now on, we shall choose n = 0, corresponding to
the half-filling condition. This is the value of the chemical potential for which the semimetallic
phase has been observed [8], and it is our goal to put this claim on rigorous grounds. We
shall also use the short-hand notations:

(prL=¢por,. ZsgL=Zpo,.L - (2.45)

We shall denote by O a general, magnetic gauge-invariant observable. We say that a
configuration ¢ is associated with the w-flux phase if, for all A € P(I'y), we have
I (x.,wean Ox,u = —1: that is, the magnetic flux piercing the plaquette is equal to 7. Phys-
ically, we can think that a magnetic monopole sits in the middle of each lattice plaquelle.
Also, we shall denote by O (7, a, b) the observable evaluated on a representative configuration
realizing the -flux phase, with fluxes (a, b) € Z% in correspondence with two inequivalent
non-contractible loops of the torus; a is the flux associated with the circle x, = 0, while b
is the flux associated with the circle x; = 0. The specific choice of the representative of the
m-flux phase is not important: by Proposition 2.5, changing the representative amounts to a
unitary conjugation of the observable, and it will be irrelevant in what follows.

Theorem 2.12 (Stability of the w-flux phase) Let L = 4¢, £ € N. There exists ty > 0
independent of B and L such that for t > tq the following is true. Let fg | be the free energy
of the gauge theory, and let fg 1 () the free energy of the m-flux phase,

1 1
fp.L=———logZs , fp.L(m) ;= ———log Zg(w,a,b)). (2.46)
BL? BL2 (;; )
Then:
0= BLA(fp(m) = fp.o) <log (1+4((1+e PO 1)) 47)

with, for B, L > 1, and for a suitable universal constant k > 0:
Apg L =Ax+o0(1), Ao =kt , (2.48)

where o(1) denotes error terms vanishing as B, L — oo. Furthermore, for any magnetic
gauge invariant observable O, and for B, L large enough:

(O)p.L — (0VF 1| < Ko((1+ e PBri=D)L* ) (2.49)
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where the constant K o only depends on maxe 4.p ||0(®, a, b)|| and:

ez Tra, e PP O a, b)(1 + (~1)Y)

(O)p. = Y ez Tz, € PP (1 5 (C1)N) (2.50)
Also, let:
Eo.p(m,a,b) == — ﬂlew % log Zg (7, a, b) (2.51)
be the ground state energy of Hy(m, a, b). Then,
Eo.p(w,a,b) > Ep.p(m, —1,—1) . (2.52)

Furthermore, the ground state of the 1 -flux phase is almost degenerate, in the sense that, for
any0 <o < 1/3:

Eo,p(m,a,b) — Eo;p(, =1, —1)| = (2.53)

_x
- 13’
The proof of Theorem 2.12 is based on reflection positivity methods. It relies on the key
result of Lieb [16], that proved that the optimum, energy minimizing magnetic flux for a
half-filled band of electrons hopping on a planar, bipartite graph is 7 per square plaquette.
A few remarks are in order. (Fig 2).

Remark 2.13 (i) The quantity Ag ; canbe thought as alower bound on the monopole’s mass:
it quantifies the energetic penalty due to the removal of one monopole from the system.
The number « is given by the integral of a suitable trigonometric function, that will appear
in the proof of the theorem. Its numerical evaluation with the software Mathematica
gives k ~ 0.036.

(i1) The error terms in (2.49) are exponentially small for 8 large, however non uniformly in
L. Thus, the result allows to compare the Gibbs states of the lattice gauge theory and of
the r-flux phase for L >> 1 and B 2 log L. In particular, the result allows to study the
ground state of the gauge theory.

(iii) The result of Lieb [16] implies that the smallest energy of Hg(o') is attained in correspon-
dence of configurations realizing the 7 -flux phase. The result of [16] is actually much
more general than this, since it does not require the background gauge fields to be Z,
valued, and it also applied to certain non-abelian gauge groups. See also [18] for a fur-
ther generalization of [16]. Here we prove that the ground state energy of Hamiltonians
H¢ (o) not associated with the -flux phase are separated by the ground state energy of
the -flux phase by a positive gap. Furthermore, we provide a lower bound for this gap,
that increases with the number of monopoles’ removals, that is plaquettes with zero flux.
The proof is based on reflection positivity, as [16]. More precisely, to prove the bound
for the gap, we rely on the chessboard estimate, see [22] for a pedagogical review. The
chessboard estimate allows to bound the gap from below, in terms of the ground state
energy of a “chessboard configuration” of plaquettes with 0 and = fluxes, which we
explicitly compute.

(iv) The fermionic ground state energy is minimized by the m-flux phase also for L =
2(2¢ + 1). In this case, however, the optimal choice of a, b is (a,b) = (1, 1). The
restriction to L = 4/ is technical, and it comes from the argument used to prove a lower
bound for the monopole’s mass.

On the 7-flux phase. There are only four inequivalent = flux phases, labelled by the fluxes
(a, b) corresponding to non-contractible loops of the torus. As it will be discussed in Section
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7 fluxes 2’1.;\1[()71.1',

Fig. 2 Schematical representation of the ground state energies of the fermionic Hamiltonians Hy (o), for
L = 4¢. The grey box contains the ground state energies of Hy (o) with at least one zero-flux pla-
quette. A numerical computation shows that Eg.; (7w, —1,—1) < Eq. (7, 1,—1) < Eg.p (7, 1,1) (and
Eo.p (7, 1, =1) = Ep.p (7, =L, 1)). The difference of the -flux ground state energies vanishes as L — 0o

3.2, for the four w-flux phases it is possible to choose gauge field configurations o that
preserve translation invariance, paying the price of considering a fundamental cell formed
by two lattice sites; we refer the reader to Figs. 6, 7 for graphical representations. To be
more precise, the w-flux phases can be described in terms of translation-invariant fermionic
Hamiltonians, with periodic/antiperiodic boundary conditions, according to the value of
(a, b). The choice a = 1 corresponds to periodic boundary condition on the horizontal
direction, while a = —1 correspond to antiperiodic boundary conditions; the same holds for
b, for the vertical direction.

As the proof of Theorem 2.12 shows, all Euclidean (that is, imaginary time) ground
state correlation functions of the gauge theory can be computed explicitly, via the fermionic
Wick’s rule. In particular, since the fermionic Hamiltonian with the w-flux background has
no spectral gap, it turns out that Euclidean correlation functions decay algebraically. Let us
denote by x the location of the fundamental cell of the w-flux phase, with elements labelled
by i = A, B; see Fig. 6. Let us denote by a ; the fermionic creation/annihilation operators,
associated with the creation/annihilation of a particle in the fundamental cell labelled by x,
and occupying the lattice site i = A, B in the cell. Then, we have, for [x —y| # Oand ¢ > O:

Llimwﬂli)ngo( eMfatia e al as g = =i (6, 0 (v, 0)gji (v, 0); (x, 1))
(2.54)
where g(-; -) is:
(@i oo = | dk [ do T 2.55)
glx,7); (y,s)) = A T . . .
[0.271x0.7] @m)* Jr 27 —iw + h(k)

with Bloch Hamiltonian:

_etk1 _ o=k 1+e2ik2
hk) = —t ( | 4 e 2k giki 4 pmiki | - (2.56)

The left-hand side of (2.54) is the Euclidean and time-ordered density-density correlation
function, whose decay properties are ultimately determined by the spectrum of i (k). The
eigenvalues of /(k), also called energy bands, are given by:

1 1
e+(k) = :I:Zt\/l + 3 cos(2ky) + 3 cos(2kz) . (2.57)
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ol
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™
0 2 g

Fig.3 Energy bands associated with the 7-flux phase

In particular, e+ (k) = Oifand only if k = (7/2, 7/2) =: kp ork = 37 /2, 7/2) =: k}'.
In correspondence with these points, the energy bands display conical intersections, see Fig.
3: for o = =,

ex (Kt +q) =q - Vger(kp) + O(q1») = F2tlql + O(ql*),  forlgl < 1. (2.58)

This implies that the function g(x; y), withx = (x,t)and y = (y, s5), decaysas |x—y|_2, and
hence that the ground-state density-density correlation function (2.54) decays as |x — y|~*.

2.4.2 Susceptibility

Theorem 2.12 opens the way to explicitly compute observables for the lattice gauge theory.
Here, we shall consider the magnetic susceptibility, following [8]. We anticipate that this
quantity is defined as the response to an external U (1) gauge field, rather than a Z, field.
This might look unnatural from a physics viewpoint. We stress however that the role of the
magnetic susceptibility is mostly computational: it is used in the literature, see e.g. [8], as
a tool to probe different regions of the phase diagram of the model. Our goal will be to
rigorously justify the numerical findings of [8].

We shall couple the system to an external, time-independent vector potential, which gener-
ates a static magnetic field. The vector potential only couples to the fermionic Hamiltonian,
and it does so via the Peierls’ substitution. Denoting by Hy the Fock space Hamiltonian
associated with a single-particle, nearest-neighbour Schroedinger operator /2, we define:

Hp(A) =Y afh(x; el Oa yhe. | (2.59)

x,yel'r

with ¢ the electric charge, and where the integral is over the bond connecting x to y. The
external potential is defined in the continuum, over R?/LR?.

By Theorem 2.12, we know that the ground state of the lattice gauge theory is represented
by a w-flux phase; this corresponds to a periodic arrangement of spins on the lattice bonds, as
anticipated in Remark 2.13 and as discussed later in Section 3.2. Thus, we find it convenient
to rewrite the Hamiltonian Hy(A) using the fundamental cell that accommodates for the
periodicity of the w-flux configurations, see Fig. 6. Let I‘fd be the sublattice of I'; generated
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by the basis vectors e; and 2e;. We have:

B ,
Hf(A) _ Z Z hij(X, x/)ezqfo A(+r)(1=5)+s (x+r7))- Edsa+ a v (2.60)

x,x'el"fd i,jel

where I = (A, B) collects the labels in the fundamental cell, and A;;(x, x’) are the matrix
elements of the single-particle Hamiltonian, labelled by the points x, x” of the reduced lattice
FrLed and by the points in the fundamental cell. We denote by r4 = e> and rp = 0O the relative
coordinates in the fundamental cell. The displacement vector £ is directed along the bonds
of the lattice, and itis § = x +r; — x’ — rj (and it can take values %ej, dze;). Next, we
represent the vector potential in terms of its Fourier coefficients,

1 R )
Apx+r) = 75 Yoo Attt p=12, xelF, (@6l
pe3(22/L72)

where here and below the sum runs over the independent momenta compatible with L-
periodicity in space. The momentum-space current operator is then:

0Hf(A
I (p) = — 12 2D iy (2.62)
A, (=p)
by expading the Hamiltonian (2.60) in A, we get:
Hy(A) = Hy = — Z > P Au(=p)
P p=12
: (2.63)
5—42 D A=K (p ) Av(=g) + O(AY)
P.q p,v=1,2
and hence:
. . 1 . .
IO =T+ 537 Y0 Kuvp A9+ 04, 264)
q w,v=1,2
where:
Jip) =4 i) (h (x, Nat.as  —ha(d, xat ne (p)E
ulP 2 x,i7x',j Ji x',j Ay,i JNEP)Sp
x,x’eFrLCd
ijel
A q2 . ’
Kll.,v(p» 61) = —7 Z e*t(p+q)~(x +rj)
x,x'ertd
ijel
(hz,(x x)ax, oy i X)ax,] “)ns(p)ng(q)éuéu
(2.65)
with: -
e 'Ps—1
ne(py =1 —pg P 570 (2.66)
1 otherwise.
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We are now ready to compute the average of the current operator in presence of the external
gauge field, at first order in the perturbation. Let H (A) be the total Hamiltonian of the gauge
theory, coupled to the external gauge field. We have, by Duhamel formula:

Tr(e PHA JD (p))  Tr(e PH J (p))

Tr(e—ﬂH<A>) T Tr(e PH)
S A A i
- pIp> [f ds{iug.9: hip)) |+ (Kl,vw,q))ﬂ,L]Au(q) +0(aY),

(2.67)

where O(s) = 7 Qe is the imaginary-time evolution of the operator O. By Theorem
2.12, as B — oo the Gibbs state average reduces to the linear combination of averages on
the four r-flux phases. Since all w-flux configurations are translation-invariant, we can use
momentum conservation to write:

lim — Z [/ ds (fv(q, s): i (p)>ﬁ’L + (I%Lu(p, q)>ﬂ’L ]Av(q)

B ) . A
e LZ;M dS<Jv<—p,s>;Jl(p>>ﬂ,L+(K1,v<p, —p))ﬂ’L]sq,f,,Av(q),

p—00
(2.68)
with 6. . the periodic Kronecker symbol (of period 27 in both momentum components). Let
us consider a vector potential A(p) (Al (p), 0) with A1 (p) nonzero for p= (0, p2). By
Maxwell’s laws, the associated magnetic field is B(p) —lp2A1 (p)+ lplAz(p) We define
the magnetic susceptibility from the variation of (2.68) at first order in the.vector potential.
That is:

1 1 N . .
‘= — lim lim — dA<J—,.;J ) <K ,—) :
x(p2) e Jm fim Lz[/o s{J1(=p.s): Ji(p) ﬂ’L+ 1.1(p, =p) 5L
(2.69)
The factor 1/ pg takes into account the fact that we are interested in the variation with

respect of the magnetic field B «0, p2)) =—i p2A1 ((0, p2)), and the fact that we are actually
measuring the variation of the magnetization: for a (classical) conserved current J (p), we can
write f1 (p) = ipZM(p) and fz(p) = —ip| M(p), where M(p) is the Fourier transform of
the local magnetic moment [8, 15]. The next result provides the explicit form of the magnetic
susceptibility, at small external momenta.

Proposition 2.14 (Ground state susceptibility) Under the same assumption of Theorem 2.12,
the following is true, as |p2| — 0:

q2v 1
x(p2) = — +ol—), (2.70)
8| p2| | p2l

where v = 2t is the Fermi velocity of the fermionic sector in the w-flux phase.

Remark 2.15 The expression (2.70) is the same obtained for non-interacting 2d massless
Dirac fermions and for graphene [15]. The result (2.70) puts on rigorous grounds the numer-
ical evidence of [8], for the Z; lattice gauge theory.

The proof of Proposition 2.14 follows from an explicit calculation of the transport coefficient
on the -flux phase, which correspond to a semimetallic system. The final expression for the
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NS r

Fig.4 Graphical representation of the cut torus

susceptibility is completely determined by the Dirac-like excitation spectrum of the w-flux
phase, and lattice conservation laws.
The rest of the paper is devoted to the proof of Theorem 2.12 and of Proposition 2.14.

3 Reflection Positivity and Chessboard Estimates

In this section we shall review the techniques needed in order to prove our main result, The-
orem 2.12. The key tool is the notion of reflection positivity for lattice fermionic systems.
Specifically, we shall adapt the argument of Lieb [16] for the proof of the m-flux conjec-
ture, to our case. Then, in order to prove the stability of the w-flux phase in presence of
dynamical gauge fields, we will have to prove that the energetic contribution of O-fluxes in
the square lattice is extensive in the number of such fluxes. To achieve this, we shall use the
chessboard estimate (see [22] for a review) to show that the energetic insertion of O-fluxes,
or monopoles’ removals, can be bounded below proportionally to the energy of a suitable
periodic configuration of fluxes, which can be explicitly evaluated.

3.1 Reflection Positivity and the 77-Flux Phase

Let us denote by P a hyperplane cutting perpendicularly the torus I'z, in two halves. The cut
can be represented on a plane as in Fig. 4.

Let us denote by l"lL and I'; the left and right portion of the lattice I'z, with respect to the
cut introduced by the hyperplane. Correspondingly, we rewrite the matter Hamiltonian as:

Hy (o) = Hy(0) + Hy(0) + Vin(o) . 3.1)

where Hﬁ collects fermionic monomials that are parametrized by space coordinates fully

contained in Fi, with #f = 1, r, while Vj takes into account the hopping terms that connect
the two halves of the cut torus.

Without loss of generality, we can suppose that the sign of the hoppings of Vi (o) is —1,
that is oy, = 1 for all bonds intersecting the cut. In fact, suppose that o, 1 = —1. Consider
the “star”, formed by the lattice bonds centered at x. Changing signs to all gauge fields
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associated with bonds touching x does not change the fluxes enclosed by the plaquettes and
by the non-contractible cycles, and hence produces a gauge equivalent configuration ¢”. Thus,
since gauge equivalent configurations correspond to unitarily equivalent matter Hamiltonians
(recall Proposition 2.5), from now on we will assume that:

+ - + -
Vin(o) = —t Y (afag,,, +aii,a;0). (3.2)
X:
xer
x+eleFrL

Next, let us define the operator that implements the reflection across the hyperplane cutting
the torus. To this end, let 7 (x) be the geometrical reflection of x across the hyperplane P. Let
R be the unitary operator implementing the geometric reflection on the fermionic algebra,

RfaER = aix) . (3.3)

Let 7 be the unitary operator implementing the particle-hole transformation,

traft =af . (3.4)

Definition 3.1 (Reflection operator) The reflection operator ® is the antilinear, unitary oper-
ator acting on the fermionic algebra as:

0(0) = t*R*ORt 3.5
where the complex conjugation acts on the coefficients of the fermionic monomials.
Remark 3.2 This is the notion of reflection operator of [16]. In the case of Z, gauge theory,

the complex conjugation could actually be dropped (all terms in the Hamiltonian are real in
the sense that the first quantized hamiltonian is real).

The next result states key estimates for the partition functions (2.42) at © = 0. This
choice of chemical potential defines the half-filling condition. It is a direct adaptation of
the argument of [16]; the adaptation allows to take into account the presence of the parity
operator (— 1) in the definition of the odd partition function. Let Zf; L (H I H") be the even

and odd partition functions at u = 0 of the Hamiltonian H = H' + H" + Vip, with H', H*
in the left, resp. right fermionic algebras, and Vi as in (3.2).

Lemma 3.3 (Lieb) For any B > 0 and for L = 24, the following inequality holds true:
Zy (H'H' < Zy (H',©(H)Z;  (H", O(H") . (3.6)

Proof The case with + has been proved by Lieb [16]. The proof of the — case follows in the
same way, using that O (—1)M = (—=1)Nr, which holds since L is even. O

Remark 3.4 The argument of [16] also shows that, if the spin configuration is reflection
symmetric, Z;L(Hl, H") > 0.

Let us now discuss the key consequence of the bound (3.6), discovered in [16]. Let:
Z*(0) = Z; ; (H(0)) . (3.7)

As implied by Proposition 2.5, the partition function only depends on the fluxes enclosed by
the plaquettes, and by the non-contractible loops. In particular, without loss of generality we
can assume that (3.2) holds. Let us denote by:

7% = max 2% (o) , (3.8)

fluxes
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Reflection 4‘“(‘ -

Fig.5 Algorithm used to prove the bound for the gap. Dark plaquettes have flux &

where the maximization is over the fluxes over all plaquettes and over the non-contractible
cycles. The next result proves the optimality of the w-flux phase.

Theorem 3.5 (Optimality of the -flux phase) Under the same assumptions of Lemma 3.3,
the following is true:
ZE=7%n), 3.9)

where @ 5 is a gauge field configuration realizing the -flux phase.
Proof Tt easily follows from Lemma 3.3, as discussed in [16]. m]

Remark3.6 1. If L = 2¢, the minimizing 7-flux phase has flux (—1)¢~! along non-
contractible cycles. To see this, observe that, after a reflection, the flux along non-
contractible cycles orthogonal to the cut is [T'Z] (0 - —a7) = (=1)¢~".

2. In the limit B — 0, the optimality of the m-flux phase for the odd partition function
Z; (o) proved in Theorem 3.5 implies that |det H(o)| < |det H(0o )|, with o5 the
m-flux gauge field configuration produced in the proof of the theorem. This recovers a
result of Lieb and Loss [17], which was obtained without using reflection positivity.

To prove the stability of the w-flux phase against gauge field fluctuations, we have to
quantify the energetic penalty due to the removal of magnetic monopoles, that is the insertion
of plaquettes with magnetic flux equal to 0. In fact, the energy of the gauge field associated
with a spin configuration ¢ can be written as:

Hy(o) = — Z H Ox,u

AeP(Ty) (x,u)€dA (3.10)
= Hy(or) —kn(o) ,

where n (o) is the number of plaquettes with flux equal to 0. Eq. (3.10) is the gauge field
energy of the w-flux phase after removing k monopoles. We would like to prove that the
coupling with the fermions introduces an energetic penalty for removing monopoles. This
can also be done via reflection positivity; we conclude this section by giving a sketch of the
argument. A stronger statement will be given in Section 3.3, using the chessboard estimate.

Let L = 4£. Suppose we start with a configuration of fluxes @ different from the 7 -flux
phase. Thus, there exist at least 1 plaquette with flux 0 (actually 2 by (2.10)). The idea is to
apply a sequence of reflections to reduce the initial configuration to a periodic one, whose
energy can be explicitly computed using Fourier analysis.

Without loss of generality, we can assume that the monopole free face is in the top left
corner in the fundamental domain as in Fig. 5. We choose the first reflection hyperplane P
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to cut the second column (and also the (2 + 2¢)-th). Upon reflection of the configuration &,
we obtain a configuration similar to the one shown in Fig. 5 and another one whose even/odd
partition function can be estimated from above by partition function corresponding to the
m-flux phase with (a, b) = (—1, —1).

We then choose the horizontal hyperplane cutting the second row. The reflection produces
a 3 x 3 square with corner plaquette with 0-flux configuration (which we simply call a; = 3)
and another configuration which we once again estimate with the 7 -flux phase (see the second
panel in Fig. 5). Thus, after two rounds of reflections, we get:

11
1ogz§L(q>)§(§+Z)1ogz L)+~ 1ogz“(a2) (3.11)

where we set Z;E’ 1 () = maxg p Z;E’ (7, a, b), and we do not keep track the fluxes on the
non-contractible cycles for the first and the last partition function, since they play no role in
the argument. We can iterate this sequence of vertical and horizontal reflections to produce
squares of length ay,,, (where m is the number of pairs of reflections) such that:

(3.12)

aym = 2am—2 + 1
a =3.

The solution of the recursion is az,, = 2"+ —1. Iterating the reflection procedure, we obtain:

2m + +
logZ75, () log Z7 ; (aam)
=+ B.L B.L
log Zﬁ»L(q)) = (Z 2k ) 22m
k=1
2m+1 +
1 - (%) + lOg Zﬁ,L(aZm) 3 13

+
1 + 10g Zﬂ,L (aZm)

The iteration stops for m equal to the smallest natural number such that:
am +1> 40 = m = [log, 247 . (3.14)

Thus:

1
log Z;L(@) < ( 22m) log Zﬁ () + 22m log Zﬁ 1 (@)

(3.15)
log Zﬁ’L(CID*)

1 +
< (1 _ W) log Zg, () + T o2Mlogy 201

where log(Z/; 1 (@%)) is the even/odd partition in the background shown in the last panel in
Fig. 5. Thus, using (3.15), we get:

1
log Z; , (®) —log Zg , () < s <10g 7%, (") — log sz(n))
(3.16)

1 +
< 72 <10gZ L(d>*) —log Zﬂ,L(n))
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that is:3 N
Zﬁ’L(n)

1
Zs 1 (@)

B

As B — o0, the left-hand side of (3.17) is equal to the difference of two fermionic ground
state energies, associated with different flux configurations. Instead, the right-hand side of
(3.17) can be explicitly computed, and we will prove that it is bounded below uniformly in
B and L; see Proposition 3.12 below.

The above argument allows to quantity the energetic penalty of removing one monopole.
However, the weakness of the argument is that is provides the same lower bound regardless
of how many monopoles have been removed. In order to prove the stability of the w-flux
phase against fluctuations of the gauge field, that is to contrast the decrease in k in (3.10), we
need to show that the energetic increase of the fermionic ground state energy due the removal
of k > 0 monopoles grows linearly with k. This will be done in Section 3.3, by means of
another important consequence of reflection positivity, the chessboard estimate. Intuitively
speaking, the chessboard estimate can be understood as a refinement of the above argument
which takes into account both reflected configurations at every step.

1
(log Z,;L(cb) — log z;;L(n)) > Wlog (3.17)

3.2 Analysis of the 7-Flux Phases

The argument of the previous section shows that the even and odd partition functions are
maximized by a gauge field configuration with flux 7 in all plaquettes, and with flux O or =
along the non-contractible cycles, depending on whether L /2 = £ is odd or even, respectively.
These configurations are of course far from being unique, due to the fact that all equivalent
gauge field configurations produce the same partition function, recall Proposition 2.5.

One can produce different 7 -flux phases, choosing different fluxes on the non-contractible
cycles: we can think of the r-flux phases as equivalence classes of gauge field configurations,
parametrized by four integers, labelling the product of the spins over two inequivalent, non-
contractible loops of the torus. The argument of Lieb shows that the partition function is
maximized in correspondence with one particular -flux phase; it leaves open the possibility
that the other w-flux phases might have the same energy. This is the question that we will
address in the present section, via an explicit computation of the matter partition functions
associated with the four inequivalent -flux phases.

Let us introduce the ground state energies associated with the even and odd partition
function as:

1
Ey, (o) = = Jim_ Elog Z5,(0). (3.18)

The reader might be worried about taking the log of Z}; 1» due to the lack of positivity of the
argument of the trace. However, it is not difficult to see that the odd partition function is non-
negative at half-filling. Being the lattice bipartile, we can representitas 'y, =T f +TIB with
r f a traslate by I' 2 of a basis vector. Let 2 (o) be the single-particle Hamiltonian, and let us
denote by U the unitary operator that changes sign of a function f on 'z, in correspondence
with one of the two sublattices and acts as the identity on the other sublattice. Then, it is easy
to see that U*h(0)U = —h(o). This implies that the spectrum of (o) is symmetric around
zero, and that the multiplicities of the eigenvalues A, —A are the same. Let (4;);—; 2 be

3 We used that, in general, [log, 2¢] < log, 2¢ + 1. In the special case in which £ is a power of 2, that is if
[logy 2€7 = logy 2£, the right-hand side in (3.17) is multiplied by an extra factor 4.

@ Springer



60 Page 24 of 52 L. Goller, M. Porta

the eigenvalues of /(). The odd partition function is:

L2
Zi @) =] —eFH). (3.19)
i=1
The existence of zero modes implies that the odd partition function is zero, and in partic-

ular non-negative. Suppose now that there are no zero modes. Using the equality of the
multiplicities of the eigenvalues of /(0), we can rewrite the odd partition function as:

Zy ()= [ a=ePHa—e. (3.20)
i:Ai<0

The function (1 — e P*)(1 — ef4) is non-positive. However, the right-hand side of (3.20)
is non-negative, since it involves the product of L2 /2 terms, which is even for L even. This
shows that Z,;L(a) > 0, which implies that E(;;L(a) in (3.18) is real.

A corollary of Theorem 3.5 is that:

Ej (0) = Eg (07) (3.21)

where o is a configuration with flux equal to 7 in every plaquette. In this section we shall
consider all such phases; these are parametrized by (a, b) € Z%, which correspond to the
fluxes along two non-contractible cycles of the torus (recall Remark 2.9). We shall denote by
EOi 1 (a, D) the corresponding energies. The next proposition proves the energetic closeness
of these phases. It proves, in particular, the statement (2.53) in Theorem 2.12.

Proposition 3.7 (Almost-degeneracy of the w-flux phases) Let L = 2¢. For £ = 2n:
Z,;,L(r[; 1,1)=0, Z;L(n;a,b) >0 for(a,b) # (1, 1). (3.22)
Furthermore, for (¢,a,b) # (—1,1,1),and 0 <« < 1/3:

o

|Eg. (w5 a,b) — Eg (w3 1, D] < 113 - (3.23)
Fort =2n+1:
Z/;’L(n;—l,—l):O, Z};L(r{;a,b)>0 for (a,b) # (—1,—1). (3.24)
Furthermore, for (¢,a,b) # (—1,—1,—1),and 0 < a < 1/3:
|E8;L(n;a,b)—E8;L(n;—1,—1)| 5% . (3.25)

Remark 3.8 (i) We stress that bounds (3.23) and (3.25) estimate the difference of estensive
quantities.
(ii) From reflection positivity, we know that:

ES;L(n; —1,-1) < ES;L(JT; a, b) for £ even, ES;L(JT; 1,1) < ES;L(T[; a,b) forfodd, (3.26)

recall Remark 3.6. The estimates (3.23), (3.25) do not rule out possible degeneracies; how-
ever, they show that the energy variation due to the change of fluxes on non-contractible
cycles is bounded by a vanishing quantity as £ — oo.

Proof We shall only discuss the case L/2 = 2n, as the case L/2 = 2n + 1 is completely
analogous. The proof of Proposition 3.7 is based on the Bloch diagonalization of the Hamil-
tonian associated with the four inequivalent r-fluxes. Let us start from the w-flux phase
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Fig.6 On the left, graphical representation of the spin configurations associated with the (1, 1) & flux phase.
The thin bonds correspond to spin +1, while the solid bonds correspond to spin —1. On the right, definition
of the fundamental cell

parametrized by (a, b) = (1, 1). A convenient gauge field configuration associated with this
phase is represented in Fig. 6. Clearly, the corresponding Hamiltonian is not translationally
invariant with respect to all lattice translations; however, it becomes translation invariant after
having introduced the appropriate fundamental cell. We introduce a fundamental cell formed
by two lattice sites, labelled by A, B, as in Fig. 6. The position of the cell is defined by the
coordinate of the B-lattice site. We shall denote by FrLed the two-dimensional lattice formed
by the positions of the fundamental cells. The number of lattice sites contained in Ffd is
L?/2. Observe that the lattice spacing between nearest-neighbours fundamental cells in F‘Led
is 1 in the horizontal direction, and 2 in the vertical direction.
Using these coordinates, the Hamiltonian of the matter sector is:

Hf(ﬂ; 1’ 1) =—t Z (a:{,xaB,x+262 - a;xaA,x+el + ag,xaA,x + ag,xaB,erel) +h.c.
xeFrLEd
(3.27)
Let us introduce the Brillouin zone By (1, 1) as:

2
BL(l 1) = [k e Tn(m,nz) 0sm<sL-1,0=sm=L2-1}, (328

and let us define the momentum-space creation/annihilation operators as:
1 .
+ik-x :t + Fik-x n+
Z € Ao x = |Fred| Z ¢ aaak ’ (3.29)

xeld keBr(1.1)

for a € {A, B}. In terms of these operators, the Hamiltonian (3.27) becomes:

Hy(m;1,1) = > @ hoay) (3.30)

|red|
|F | keBp(1,1)

where (f, &) =Y, fu8«, and the Bloch Hamiltonian A (k) is:

_eikl _ e—ikl 1+€2ik2
h(k) = _t( 14 e2k ikt g =ikt ] - (3.31)
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[a] la]

(1,-1) (—1,-1)

Fig.7 All possible m-flux phases, for L = 4

Its eigenvalues are:

1 1
eq (k) = :l:2t\/ I+ 5 cos(2k)) + 5 cos(2ka) (3.32)

The eigenvalues are vanishing if and only if k = (5, %), (37”, 7). The partition function is:

Z;L(Tr; 1,1) = l_[ l_[(l ie*ﬁe,(k))

keBr(1,1) z==%

— H Q=+ (e*ﬁf‘f(k) + eﬁef(k))) )
keBp(1,1)

(3.33)

From this expression, we see that Z/;, . (1, 1) = 0, due to the presence of zero modes at
k=(5, %), (37”, Z), which belong to By (1, 1) since L/2 is even. Instead, the ground state
energy E(‘)'TL(n'; 1, 1), defined as in (3.18), is:

Ef, (i1, = Y e (h. (3.34)

keBr(1,1)

Let us now consider the ground state energy associated with the m-flux phases with
(a, b) # (1, 1). The representative spin configurations associated with the remaining cases
are illustrated in Fig. 7.

Consider the case (a, b) = (—1, 1); all the others will be discussed in a similar way.
The only difference with respect to the case (a,b) = (1, 1) is that the hopping terms
azr_l,xzaz’xz + h.c. = aZ’_MzaO_’x2 + h.c. in the (1, 1) case are replaced in the (—1, 1)
case by —azr_lvxzaz’xz + h.c. = —aZ_l,xzao_,xz + h.c.. Thus, the Hamiltonian of the case
(—1, 1) can be rewritten as the Hamiltonian of the case (1, 1) if one reabsorbs the minus
sign imposing the new rule aim = —aafxz, which is equivalent to enforcing anti-periodic
boundary conditions in the x; direction.
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The Brillouin zone corresponding to anti-periodic boundary conditions in x| and periodic
boundary conditions in x7 is:

21 1
Bi(—1,1):= {k c f(nl —E,nz) |0<n<L—1,0<ny<L/2— 1] . (335)

Thanks to the —1/2 shift, the system does not admit any zero mode here, which means that
the odd partition function is non-zero. The even and odd ground state energies are:

Eg,(mi=1.)= > e (k. (3.36)
keBr(—1,1)
More generally, defining, for a, b = +1,

a—1 b—1
=T =) 10=m sL—1,0sm=L2-1),

4 4
(3.37)
the even/odd ground state energies of all w-flux phases are, for (¢, a, b) # (—1, 1, 1):

E§ (mia,b)= Y e (k)

2
BL(a,b) = {k c T(nl -

keBy(a,b)
= - (3.38)
- (- Ea-1 - = —1).
Y e (i-gr@—Dik— -1
keBL(1.1)
Therefore, for these choices of labels:
|Eg Gra ) = By 0 =| Y [e_<k1—%(a—1),k2—%(b—l))—e_(lq,kz)”;
keB(1,1)
(3.39)

as shown in Appendix A, one has, for0 < o < 1/3:

b4 b4 Cu
Y [e(b-gr@—Di -6 -D) —e-thik)]| = 7% . G40
keB(1,1)

which concludes the proof of (3.23). The case L/2 = 2n + 1 can be studied in the same way,
we omit the details. O

It is interesting to observe that, as L — oo, the energy bands of /(k) have conical
intersections at energy zero, and hence describe a semimetal at half-filling. Letk, = (%, %),
k;f = (37”, 7). In proximity of these points, we can linearize the dispersion relation as, for
W= =:

ex(kf +q) = q - Vyex(kr) + 0(ql*) = F2lql + Olq ) . (3.41)
Eq. (3.41) describes an isotropic cone, with slope 2¢. This means that the low-energy excita-

tions of A (k) are effectively described by massless Dirac fermions, with Fermi velocity 2¢.
This fact will play an important role in the evaluation of the susceptibility, Proposition 2.14.

3.3 Chessboard Estimates

The goal of this section will be to prove a lower bound for the energy increase due to the
removal of monopoles, that is the insertion of plaquettes with flux O instead of . We will
prove a lower bound for the energy of the system that grows linearly in the number of
monopoles’ removal. This will be crucial to prove the stability of the 7-flux phase in the
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lattice gauge theory. The key technical tool used to prove this lower bound is the chessboard
estimate. The next result is an adaptation of [22, Lemma 4.5], to our setting.

Lemma 3.9 (Chessboard estimate) Let L = 4¢, and let F : Zg L' — Rbe afunction, which we
representas F(X, ..., X;) with X; e ZQL. Suppose that it satisfies the following properties:

F(XpuwXL) = F(XL,L,...,XL,Q (cyclicity)
1
FXy,....X;) > E(F(Xlﬁ~--5XL/2_1»;17XL/2_19--~7X15;1)

+F(XL’""XL/2+1’;1’XL/2+1’""XD;D) (reflection bound)

(3.42)
where —1 is a column vector with L entries, all equal to —1. Then:
L/2
F(Xy,...,X;) > L—/szIF(XZj_l,;I,ij_I,;I,...,ij_l,ll) : (3.43)

Proof The proof follows [22, Lemma 4.5], with minor differences. Let us define the function:
L)2

ZF(X2j—lv;laz2j—lv;1a---aXZj—lv;l) .
j=1

G(Xl""’XL) = F(Xl,...,XL)— T/Z

(3.44)
We claim that this function satisfies both properties above. The cyclicity of G follows from
the cyclicity of F, and from the fact that the second term is invariant under permutations
Xoj_1 = Xpy(jy—1 forall o € S /5. Let us now check the reflection bound. Applying the
reflection bound for the first term in G, we have:

1
GX,.....X}) > E(F(L,...,zL/zfl,;l,zL/z,l,...,51,;1)
+F(&L,---,XL/2+ls;11XL/2+1,...,XL7;1)> s,
| L2
_ Li/ZJZ_‘:F@M—lv;I,ij_p;l,...,ij_h;l) .
Let:
L2
F(X;,....X;) = Li/ZJZ_;Fﬁzj—l,;l’ij_p;l,...,ij_l’ll) : (3.46)
from:
F 1/~
F(X;,....X;) = E(F(Xl’""XLQ_I’;I’XL/Z—P---7X1,;1)
F (3.47)
+F(XL,...,XL/Z-Ha;laXL/z.H,...,XL,;D)’
and (3.45), we have:
1
GX,,....X;) = E(G(Xh...,XL/2—1,;1,XL/2_1,...,Xl,ll)
(3.48)

+G(XL’""XL/2+17;17XL/2+1’""XL’;D) ;
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which proves the reflection bound for G. Next, we shall prove (3.43). Let us define:

Gy = min G(Xy,....X)). (3.49)
X, X €Z4E
Let X' T, X ’z be a minimizing configuration. Then, by the reflection bound:
1
GUXf.. XD = (GO Xijp =L X oy KT =D)
(3.50)
+ G, Xi oy =L XG0 X5 = D))
and since {Xj} is a minimizing configuration:
GX7,.... X)) =GX7,....X; o, =L X oy, X7, =D) (3.51)
Now, by cyclicity,
GXy,.... X)) =GX, =L X}, ... X  p_1, =L Xp oo, X5) (3.52)
Iterating the argument, we ultimately get:
G(Xt,....,X])=GX7], =1, X7, —1,.... X}, =1, (3.53)
and recalling the definition of G, Eq. (3.44), we find:
GXi,....X})=0. (3.54)
Therefore, since G(X, ..., X;) = G(X7, ..., X]), we obtain:
L/2
FXy,....X;) > e ZF(XZJ =L X =L Xy =D, (355)
which concludes the proof of the lemma. O

We will apply this argument to the even/odd partition functions of the matter sector. To do this,
let us denote by ¢; ; the flux associated with the plaquette (i, j) with 1 <i < L; the labelling
of the plaquettes coincides with the coordinates of the vertex of the plaquette sitting in the
up-right corner. Recall that, see Remark 2.9, we are identifying the flux through a plaquette
with the product of the spins around the same plaquette (same for the non-contractible loops).
Let us denote by ®; € Zé‘ the collection of all magnetic fluxes with column label j. We
define:

Fi@l, LDy = —n;e})xlog Z;L(Ql, o, ®r5a,b) (3.56)

where Z;E 1 (@1,..., 9, a,b) is the even/odd partition function associated with the given
configuration of magnetic fluxes, and with fluxes (a, b) on the non-contractible loops. Recall
that, as discussed in Section 3.2, ZE 1 = 0. In case zero modes are present for a given (a, b),
log ZEL is understood as —oo.

Let us now check that the functions F* satisfies the hypothesis of Lemma 3.9, starting
from cyclicity. Let T, be the unitary operator implementing the lattice translationby a € T'y:

TratT, =af, . (3.57)

@ Springer



60 Page30o0f52 L. Goller, M. Porta

Calling o a gauge field configuration associated with the configuration of fluxes ®; , @, ...
@, _,, we have:

FE@p @y @y, @y ) = —maxlog Zjy (D, Dy, @y 150, D)
= —max log Tr (£1)N e PHs (@)
a,

N (3.58)
=_ niabx log Tr 77, (£DHVe ﬂHf(")‘T_gl

= — mabx log Tr (:i:l)Ne_ﬁHf(&) .

a,

where ¢ is a gauge field configuration associated with the configuration of fluxes
D, P,, ..., P, (the periodicity of the torus has been used). This proves cyclicity in (3.42).

Concerning the reflection estimate, this simply follows from the reflection positivity bound
(3.6), after taking logs. We have, for suitable (a;, b;),i =1, 2:

—logZg (@, .... %, :a,b)

1
> 5(_10gZ§L(Q17---,QL/Q,p;l,QL/z,], @ =Liar, by)
+
—log Zﬁ,L(gL’ cee ,QL/2+1y;1y 91‘/2+17 cee ,QLy;h a, bZ)) (3.59)
1 +
> 5(—H;%X10gZﬁQL(Q1» --~7QL/2,17;17QL/2,1,---,91,;1;01,[9)

+
—maxlogZg, (.- Loy =L B oy -0 210 2Li 4, b)) :

Minimizing the left-hand side over a, b, we see that the function (3.56) satisfies the reflection
bound (3.42). Thus, we are in the position to apply the bound (3.43) to the even/odd free
energies of the matter sector. This bound will allow us, in particular, to estimate the energetic
contribution of monopoles’ removal in the matter sector. To this end, let use denote by (¢i’f j)
the chessboard flux configuration,

o { 1 ifi and j are odd (3.60)

i.J 7 ] =1  otherwise.

See Fig. 8 for a graphical representation. The next proposition is a key consequence of
the chessboard estimate.

Proposition 3.10 (Removing monopoles) Let L = 4¢. Given any configuration ® of magnetic
fluxes, let k € N be the number of plaquettes with magnetic flux equal to zero (i.e. B = 1).
Then, the following bound holds true:
1 1
-3 log Z; | (®;a,b) = kAy | — 5 log ZE (3.61)

with ij the even/odd partition functions of the mw-flux phase with boundary conditions
(a,b) = (-1, —1) and:

1
A;L —W(rgixlogZEL(CD*;a,b) —log Zf) (3.62)

where ®* = {qb;kj} is the chessboard flux configuration (see Fig. 8).
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Fig. 8 Graphical representation of the flux configuration corresponding to ‘pi*j‘ The white plaquettes corre-
spond to ¢ ; = 1 while the dark plaquettes correspond to oF ;=1

Remark 3.11 This bound is particularly useful, because the quantity AT 1, can be explicitly

computed as f — o0, see Proposition 3.12. We will refer to Aoy = limy,_, o0 limg_, ¢ Afg I
as the monopole’s mass (the limit is the same for even and odd partition functions).

Proof The formula (3.43) has been obtained via iterative reflections across vertical planes.
We could have of course obtained a similar estimate, reflecting across horizontal planes. We
do so for all entries of the sum in (3.43). The final result is:

L/2
FXy,....X;) = @2r Z FYoj 1pim1-=L Yy g0 1o =1 Yo 191, =D,
ij=1
(3.63)
where we introduced the vectors:
YT = (X~ 1 (X)L (X)) —1) (3.64)

Graphically, the argument of F in the right-hand side of (3.63) has a chessboard structure, as
in Fig. 8, with 0 replaced by 0, 7 depending on whether (X,;_;)2i—1 = 1, —1, respectively.
Observe that the right-hand side of (3.63) only depends on the values (X,),, for odd £, m.
This is due to the fact that, in the proof of Proposition 3.9, we decided to cut the system via
planes that intersect plaquettes with even column label. Of course, there is nothing special
about this choice; we could have decided to cut the system in correspondence with the odd
columns. To take into account all possible choices, we write:

1
FXj o X)) =4 JF(X) .. X)) (3.65)

and we apply the bound (3.43) to the four functions (1/4)F(-), using cuts via orthogonal
planes associated with even columns-even rows, even columns-odd rows, odd columns-even
rows and odd columns-odd rows. The final result is, using cyclicity:

L
1
FOXG o X)) 2 73 90 FG =LY o=l Yo =D (3.66)
i j=1
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Let us now use this estimate to prove (3.61). Let us choose F' as in (3.56). Denoting by k the
number of elements of ® such that ¢; ; = 1, Eq. (3.66) implies:

2

BL?

%

k
—_ ax]ogZ;FL(<I>*;a,b)— longk'E
a,b ’

1 +
_BT%X1OgZﬂ’L(9;a’b) 5L
k + + 1 +
> _W(IB%XIOg Zﬂ’L(Q*; a,b) —log Z; ) ~3 log Z;7
(3.67)
where ®* is the staggered magnetic flux configuration as in Fig. 8. O

We conclude the section by computing the asymptotics of A/‘; L asL — 00, B — oo.

Proposition 3.12 (Asymptotics of the monopole’s mass) Let L = 4£. For B, € large enough,

t
472

¢ 2 2 1
- == f / dkidks \/1 + =1+ cos2(ky) + cos2 (k) (3.68)
8 0 0 2

2 2 ] 1
5L / dkdk> \/1 + 5 cos(ki) + 5 cos(k2)
0 0

¢ 2 2w 1
- —/ / dkldkz\/l — =1+ cos2(ky) + cos2(ka) + o(1)
87‘[2 0 0 2

Remark 3.13 Calling A the sum of the three integrals in (3.68), numerical evaluation shows
that:
Aso 2~ 0.0367 . (3.69)

Proof Let us consider the Hamiltonian associated with a gauge field configuration cor-
responding to the periodic flux configuration ®* depicted in Fig. 8. Consider the case
(a,b) = (1, 1); the final result will not depend on the choice of a, b. A configuration asso-
ciated with this flux arrangement is depicted in Fig. 9, together with the corresponding
fundamental cell of the fermionic Hamiltonian. The fundamental cell contains eight lattice
points, labelled as in Fig. 9. We denote by Ffd the lattice of the centers of the fundamental
cells, corresponding with the position of the a sites on the original lattice. We have:

Hp(®*;1,1)
_ + - + - + - + - + - + -
=t Z (aaexab,x + g, x5 x + Ap xAex — Ap xAp « + e xq x = Qe xc x
xeffd
+ - + - + - + - + -
+ Agx4p x + Ag x%% xtde; — A xAB x + Ap x,x12e, — 9B x%C x

+ - + - + - + - + -
+ aB,xab,x+2€2 - aC,an,x + aC,xac,x+2ez - aD,xaA,x+4e| + aD,xad,x+2ez) +he..

(3.70)
The associated Bloch Hamiltonian % (k) is:
h(k) =
0 1 0 e~YkL 1 472k 0 0 0
1 0 1 0 0 —1 4 ¢ 2iky 0 0
0 1 0 1 0 0 —1 42k 0
etk 0 1 0 0 0 0 1+ e 2ik2
1+ ¢2ik2 0 0 0 0 -1 0 —e4iky
0 —l+e%ik2 0 0 -1 0 -1 0
0 0 —14+e2k2 o 0 -1 0 -1
0 0 0 1 + ¢2ik2 4iky 0 -1 0
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Its eigenvalues are doubly degenerate, and are given by:

1
e1.+(k) = j:2t\/1 + E\/l + cos(2k1)? + cos(2ky)?

3.71)
1
ers (k) = iZt\/ 1= 5V 4 cos(2h)? +cos(2ka)?
The quasi-momentum k = (k1, k») is a point on the Brillouin zone,
~ 21
BL(,1) = [k € mn) | 0=m SL/A=10=m=L/2- 1] . 372

More generally, for any (a, b) € Z2, the energy bands are given by (3.71), evaluated over
the Brillouin zone:

Br(a,b)=B.(1,1) — %((u — 1D, (b-1). (3.73)

We are now ready to compute A; 1.»as givenby (3.62). Let us denote by 7 (k) the eigenvalues
of the Bloch Hamiltonian associated with the m-flux phase, as given by (3.32). In order to
perform the computation, it is convenient to adapt the energy bands (3.71) to the Brillouin
zone of the r-flux phase, Eq. (3.37), using that the functions in (3.71) are periodic with period
/2 in the variable k1. We get:

+ *.
1 Z5 (% a,b) 1 .
_ : - 3 I1 —BeT (k)
BL? log zE N ,8L2< log | | (1771

keBr(—1,-1) =%

_% Z log l_[ 1_[(1 :I:eiﬁex:y(k))2> )

keBy (a,b) x=1,2 y==%

(3.74)

where the factor 1/4 in the right-hand side is introduced in order to avoid overcounting, due
to the fact that every quasi-momentum k in (3.73) is now counted 4 times. As 8, L — o0
the expression in the right-hand side can be approximated by an integral, independent of the
choice of the parity of the partition function, as follows:

+
1| Z5(®ab)
L g 2o P00

- BL? z
t 2 /27{ \/ 1 1
= — dkidkr /1 + = cos(k;) + = cos(kp)
47'[2 0 0 2 2 (3 75)
t 2r  p2w 1 ’
- —/ / dkydky |14 =+/1 + cos (k1) + cos?(ka)
87‘[2 0 0 2
¢ 2r  p2w 1
- — / dkidky /1 — ,\/1 + cos2(ky) + cos2(ka) + o(1) .
871’2 0 0 2
This concludes the proof of the proposition. O
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v

Fig. 9 Left: gauge field configuration associated with the chessboard flux arrangement ®* in Fig. 8. Solid
bonds correspond to spin —1, while light bonds correspond to spin +1. Right: fundamental cell associated
with the periodic spin configuration

4 Proof of Theorem 2.12

Let us start by proving the statement about the free energy, Eq. (2.47). The lower bound
simply follows from:

ZpL=Y_Y Zpr(®ia.b) =Y Zgi(wia.b). (4.1)
b a,b a,b

To prove the upper bound, we proceed as follows. We have:
BL*(fp, (%) = fp.1)

1 (L2/2 Y bez? Lon@r=2k e—ﬂHg@)(z;L(cp;a,b)+Z;L(q>;a,b))> 4.2)
= Og =

,g Za,bezg e—ﬂHgW)(z;L(n; a,b)+Zg  (w;a,b))

where n(®) is the number of 0-fluxes in the flux configuration ®; observe that this number is
even, due to the constraint [ [, pr-,) Ba = 1, and to the fact that the number of elementary
plaquettes is even for L even. By Proposition 3.10, we have:

_ 2k 2k -
2}, (@5a,b) + 75 (®5a,b) < e PNzt 4Pz 43)
<e PRzt 477y .

with Ag 7, the minimum between AT L and A, gL and we used that n(®) = 2k. Furthermore
(recall the definition (2.11)), using that:

Hy(®) = Hy(m) — 2k = |P(I'p)| — 2k , 4.4)
and the positivity of the odd partition function, we have:

L%)2

12
(BLY)(fp.L — fp.L(m)) < log (1 +4 ,; <2k>efﬁ2k<AﬁVL71)>

< log (1+4((1+ P 1)),

4.5)
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where the first inequality follows by dropping at the denominator all but the largest partition
functions, and the factor 4 arises from the sum over boundary conditions at the numerator.
This proves the claim (2.47). Let us now prove the statement about expectation values, Eq.
(2.49). We rewrite the expectation value of the gauge-invariant observable O(o) as:

_ 1+ (DY —BH (@)
Olpr = Zﬂ L ZT 7 ( 2T Jowe
(4.6)

- ZZTI‘gL I+ (= 1)N)O(CD a,b)e” BH(P;a,b)
ZﬁL a,b @

where: ® = (¢; ;) is the collection of fluxes in the lattice plaquettes; O(®P; a, b) is the
observable evaluated over a given gauge field representative of the flux configuration ®, a, b;

and:
Zgr =) Trg, (14 (=DV)e PH@a) 4.7)
(a,b) @
Let us consider the partition function (4.7). From (4.3), we obtain the estimate:
Z(a,b) szl) Trg, (1+ (_I)N)e—ﬁH(CD;a,b)
> Tr, (1+ (—DN)e-PHGrab)

where the asterisk denotes the constraint n(®) > 2. This estimate allows to prove that:

<4((1+eP@o=L* _ 1y (48)

Zpo = (] Tra, (14 (DM PHEaD) (4 gy 1), (*+9)
(a,b)
0<Epp <4((1+e PArL=DYL2 _ ) (4.10)

Consider now the numerator in (4.6). We rewrite it as:

Z ZTr?L 1+ (=DM O(®; a, bye PH®:a.b)

ab &

=Y Trg, 1+ (=)M)O(r: a, be PHTH

a,b

. (4.11)
+) > Trg, (14 (=DM)O(@: a, be PG
a,b o

= Trg, (1+ (=DV)O(r: a, bye PHTD 1 9

a,b

Proceeding as for the partition function, we estimate the last term in (4.11) as:

*
€9.] = 23 10 a, b)) e, (14 (=1)M)e PH @D
ab @ (4.12)

< Co((1+ e PAsL=DL? _ 1) =BH() (74 4 7-) |
Therefore, coming back to (4.6):

1 |
L+ &1 3, Trg, (14 (—1)N)e-PHGmaD)

(X Teg, (1 (D)0 a, bePATaD gD )
a,b

(O)g,L =
(4.13)
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using the estimate (4.12), we get:

SO
B,L
Yo Tro, (14 (—)N)e—PH:ab)

ZF+ 77 (4.14)
Yun(Zg (ra,b)+ Z5 (w5 a, b))
< Co((1+ePBr=yL? _q)

= Co((1+e o= )

Combining the estimates (4.14), (4.9) with (4.13), we have:
(O)p = (0)5  +EGp1 (4.15)
with:

& Co((1 —I—e"s(Af‘~L_l))L2 -1
gtot B.L Q]

7max O@(m;a,b)| +
| ﬂL'— 1 8 10( )| 1 gﬁ,L (4.16)

Ko((1 + e—/-"mﬁ-L‘”)L2 —1).

IA

To conclude, let us prove the energetic closeness of the w-flux phases, Eq. (2.53). At first,
suppose that (a, b) are such that there are no zero modes in the spectrum of the single-particle
Hamiltonian in the w-flux phase. Then, for L fixed and as § — oo:

1 :
Zpr(mia,b) = S Te(+ (=DM PN = 7 (rra,b) +o(1), (417)

as a consequence of the fact that the fermionic ground state is attained by an even number of
particles, and it is unique. Therefore, E¢.1 (7; a, b) = Eac 1. (7; a, b). The desired claim, Eq.
(2.53), follows from Proposition 3.7.

Next, suppose that (a, b) are such that zero modes are present. In this case, the odd partition
function is vanishing, which implies that Zg (m;a,b) = (1/2)Z+L(7T' a, b). Hence, also

in this case itholds Eg.; (7; a, b) = L (m; a, b), and the energetic closeness follows again
from Proposition 3.7. This concludes the proof of Eq. (2.53) and of Theorem 2.12. O

5 Proof of Proposition 2.14
5.1 Rewriting of the Susceptibility

Let us introduce the density operator in Fourier space:

n(p) = Z Ze_ip'(x”")nm . My = a;ia;i . (5.1

red je]
xel'f
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Let us derive the lattice continuity equation for 7(p), in imaginary time. We have®:

—iqdsi(p,s) = —iqlH,iipl(s)
=—ig Yy Y PO xlal a1y k)

! verredi,j kel
X, X ,yel"L J

=—ig Y 3 (e P T O Dy Y af ()

x0T
xxleriedi,jel

iq _ _ i, . in(x
_4 Z Z (hij(x’x/)a:iax/’j . hji(X”x)a;’jaX,;)(S)(e ip-(x+ri) _ ,—ip(x +r,))
x,x’eFrLedi«jel
iq —ip(x 41 _ _ .
=-5 Z Z Z i +r-’)(hij(x’x,)“;i“x/,j - hji(x’,X)d;r/’jax,,-)(s)'?é(P)(—ll’ufu)
x,x/er}‘edi,jel n=12

(5.2)

recall the definition of the function 7¢(p) in (2.66). Eq. (5.2) can be recasted as, recall
(2.65):

igdA(p.s)+ Y ipudu(p.s)=0. (5.3)
n=1.2
Therefore,
iqis (i(—p.s): () =i 21:2pu<1u(—17a ohw) o G
u=1,

Let us use the identity (5.3) to rewrite in a more convenient way the right-hand side of (2.68).
Choose p = (p1,0). We have:

B .

4 ds 3 <ﬁ(—p, s); J1 (p))

r1 Jo p.L (5.5)
q R A

~{iaep ),

/0 s (i .oy @),

4 Recall the identity:

+ + o=t _ + - )
[“x,i“x/,,i‘ay,kay,k] =a/;a, X/!),SJ,k — “y,k“x/,k‘sx’ysl,k .
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where the last step follows from the KMS identity’. The commutator is (for general values
of p):

iqli(=p), Ji(p)]
2
:% Z Z e[p()+rk (X+’J))(h H(x, x)[nvk axz X ]]

X,X ,yeFer’ Jj.kel

_h],(x x)[nyk, o x,])ns(p)&

q _
Z Z(ezp (xAre—'+r)) _ 1)(/’1 (x, x )ax l X/ 4 hji(x/, x)a;;,jax,i)ﬁé (P&l

xx’z/

= Z ipukl,u(pv -p),
n=1.2
(5.6)

recall Eq. (2.65). Thus, for p = (py, 0):

(a=p), , =g hion),, =- [ "as (oo @), 6D

We are interested in the choice of external momenta p = (0, p>). To begin, observe that, for
= (0, p2), from Eq. (2.65):

(K. =p) | =(Kia0.0) (58)

As we will see in the next section, the 8, L — oo limit of the left-hand side of (5.7) is
continuous in p; thus, we have:

1 N 1
lim lim ﬁ<K1,1((0, p2). (0, —pz»)ﬂL lim  lim L—(Kl 1((0,0), (0, 0>)>

L—o00 f—00 L—o0 f—00

Lh .
= tim tim_tim 7 [ ds (i 0. Gicoron),

p1—0 L—00 B—00

(5.9)
Therefore, we can express the magnetic susceptibility (2.69) x (p2) as:

R L . . . .
o7 m, fim | as (A =po.9: 0.0 ~{i©.00. 5% hro.0m), )
(5.10)

To obtain Eq. (5.10), we implicitly assumed that in the last step of (5.9) we can first set
p1 = 0 in the current-current correlation, and then take 8, L — oo, which will be shown
later. The rewriting (5.10) will be a convenient starting point for the explicit evaluation of
the susceptibility.

5.2 Evaluation of y(p3)

In order to evaluate the susceptibility, as given by (5.10), we shall use Theorem 2.12. We
have:

(hp.9:hip), | = (s b)) +en s.11)

5 Itis easy to check that the KMS identity holds true for the Gibbs state (2.24), for physical observables.
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where: eg s is an error term that vanishes as L, 8 — 00; the average over the w-flux phases
can be written as:

(hcpoh@) =3 3 {hicreie), | o (5.12)

e=+ (q,p)ez3
with, for (e, a, b) € Z%:
Trg, e_ﬁH(”;“'b)O(n; a,b)(e)N
Tr?L e—ﬁH(n;a,b)(S)N
Tl'g‘ e*ﬁH(Tr'a b) (S)N
Z(a pezd Tt e “BH@ab) (1 4 (=1)N)

(O>s,a,h =

5

Zeab (5.13)

As we will see, taking the limit 8 — oo and then the limit L — oo, all {(O), , , converge
to a value independent of a, b. In the same order of limits, also (O)_ , ; converge to this
value, provided no zero mode is present in the spectrum of the single-particle Hamiltonian.
Instead, for choices of a, b for which a zero mode is present, (O)_ , , z2— 4,» = 0, provided
the order in the fermionic creation/annihilation operators appearing in O is not too high. This
is a consequence of the next lemma.

Lemma 5.1 Let O be an operator in the fermionic algebra, and let H be the second quanti-
zation of a Hamiltonian h. Suppose that O has the following form:

= Z O(El)ai"l'...a:a;...aj_l (5.14)

where a; and ai"', i =1,...,L2% are the fermionic annihilation and creation operators
expressed in the basis of h. Suppose that h has k > 0 zero modes, and suppose that k > r.
Then,

Tr(—DVe PO =0. (5.15)

Proof Let us rewrite the trace as:
YOS (=R atRipiem B (g} (). Ov (g} AP D) - (5.16)
{gi} {pj}

where: {¢;} are the eigenvalues of %; {g;} are the occupation numbers of the non-zero modes
of h, and {p;} are the occupation numbers of the zero modes of /; and (¥ ({g;}, {p;}) is the
corresponding eigenstate of H (a Slater determinant). We claim that, if the number of zero
modes k is larger that r:

S DI g (pi). 0¥ (g, pi1) = 0. (5.17)
{p;}

To see this, it is enough to prove the statement for O = ny, - - - ny,, with n, = a;a;; the
general claim follows by linearity. Let B = {by, ..., b.}. We have:

> =DE P aid Aps ). Ov g (pyh) = Z( D ”f[l_[qz][]‘[pr]

{pj} teB reB

=({pj%:¢3(_1)2/¢3m>< Z [Hqé][rl_[( I)Pr]>

{pj}:jeB (eB

(5.18)
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which is zero if the set of zero modes is strictly larger than B, true if kX > r. This concludes
the proof of the lemma. O

Let us now consider the special case in which the Hamiltonian £ is the lattice Laplacian
associated with the 7 -flux phase, with fluxes a, b on the non-contractible cycles. As discussed
in Section 3.2, zero modes are present if and only if (@, b) = (1, 1). The zero modes take place
atk = (w/2,7/2), 3n/2, w/2), and each has degeneracy 2 (the 2 x 2 Bloch Hamiltonian
(3.31) vanishes for this choice of momentum). Thus, Lemma 5.1 applies, with r < 4. In
particular, the operators fl (—=p,s), fl(—p, s)fl (p) are of the form (5.14) with r = 1 and
r = 2, respectively.

The plan will be to show that, for these operators,

(0)eap = (O)oo + ¢y (5.19)

e,a,b

with (O), independent of ¢, a, b and eﬁ’aL’h =o0r(1) as B — oo. Therefore, from (5.12):

(0L = (0o + P, (5.20)
with
Tr efﬂH(n;a,b) & N

‘e,“ - ‘ 2 eé‘lL’b - —BH(t:a b() ) N

(8.(1 b)?f(—l 1 ]) ' Z((l,b)EZ% TrfTL e e (1 + (_1) )
’ R (5.21)

D D LN ESA (O
(e,a,b)#(—1,1,1)

where we used the positivity of the odd partition functions and the vanishing of the partition
function associated with (e, a, b) = (—1, 1, 1).
Let us now show (5.20). To this end, we start by considering:

B R R B . .
/1w{h«a—mxmuﬂ®pﬁﬁ s/'m(h«a—mxnh«am»)
0 b 0

(5.22)
where the identity follows from the fact that the average of J; ((0, —p»), s) is zero for p> # 0.
In order to evaluate this quantity, it is convenient to extend periodically the argument of the
integraltoall s € R. Setting ag (s) = e H afc e~5H letusintroduce the fermionic time ordering
as, for s; € [0, B):

s Iirr ﬁn r
Taﬁ} (s1)---ay (sy) = sgn(n)axﬂﬁii(sﬂ(l)) e axnfr; (S2(r) » (5.23)

where 7 is the permutation such that s;(1) > sz2) > -+ > Sz(n). Equal times ambiguities
are solved via normal ordering (they are not important, since they involve a zero measure set
of times, and the fermionic operators are bounded). The action of T is extended to all the
fermionic algebra, by linearity. Using this definition, we have:

—a,

B2 R o
(m%=/ ds (TJ1(0, =p2). 9); 10, p2))) (5.24)
—B/2 b

where the argument of the integral is a periodic function over R, with period g; in [0, 8], it
agrees with the argument of the original integral (5.22).

The factor (—1)" in the definition of (-)—.a.b can be taken into account introducing an
imaginary chemical potential © = i7r/f in the definition of the Gibbs state. The state is quasi-
free, and all correlations can be computed using the fermionic Wick’s rule. To do this, let
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us represent the current operator in momentum space, using Egs. (3.29), with k € By (a, b).
Observe that, in general, the current operator depends on the gauge field configuration; here,
we are considering it evaluated on the periodic configuration that represents the 7 -flux phase
with fluxes (a, b) on the non-contractible cycles. From (2.65), we have:

A 1
A+ . A —
uP) = e Y&, ik = p R (5.25)
L " keBpr(a,b)

Let u = 1. Recalling that (r;); = 0 for i = A, B, we have, for p = (0, p»):

—ip2(_p—i(ki—p1) iky
e (—e + ') 0 ) (5.26)

Jitk = p. k) = itqni(p) ( 0 e—iki=p1) _ 4iki

The expression (5.24) can be computed using the expression for the Euclidean two-point
function, for ¢ # s:

1 : 1
T A at _ =35 Fred i —iw(t—s)
(TH @95 @f D) = g TEI 5 Jim Zpe (_in(k)_m/ﬂ)ij
(ueMﬂ
|w|<M
(5.27)

where Mg is the set of fermionic Matsubara frequencies, Mg = %” (Z+1/2). Thus, applying

the fermionic Wick’s rule, and using that Mg + /B = Mg’, with Mlg the set of bosonic
Matsubara frequencies, we get:

(5.24)

1 1 1
== Y X (i k= )i (k= p. k)
B ke By a.b) welMg —iw + h(k) —iw+ h(k — p)

L red dk /diw 1 , ~ 1 -
= AL Gy o T (S 1k P o na—pt* )
+o(1)

(5.28)

where B = [0, 2] x [0, 7], and the o(1) error terms are due to the approximation of the
sums with integrals, which are vanishing as 8 — oo and L — o0, irrespectively of the order.

The main termin (5.28) is independent of @, b; the choice of a, b only affects the subleading
error terms. The same computation can be reproduced for all (-), 4.5, such that no zero modes
are present; for ¢ = +, the two-point function is given by (5.27), omitting the term —ix /S at
the denominator. All these choices give rise to the same L,  — oo limit. This proves (5.19)
and hence (5.20).

Observe that, for (¢, a, b) # (—1, 1, 1), the momentum-space two-point function is never
singular at finite 8, L. Also, the integral in the argument of the right-hand side of (5.28) is
continuous in p, thanks to the almost-everywhere continuity and the absolute integrability of
the integrand. Similarly, for these choices of (e, a, b), the explicit expression of the two-point
function shows that the limits p — (0,0) and L, 8 — oo of (5.24) commute. This allows
to check all assumptions we made to obtain the rewriting (5.10). Thus, for p = (0, p2), we
get, using that |I‘2°d| = L?/2, recall (5.10):
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x(p2)

1 dk do 1 . 1 ,
- _?/B (27)? /R (2n)[Tr<—iw+h(k)“(k’k_p)—iw+h(k—p)“(k_p’k)>
1 . 1 _
—Tr (le(k»k)mjl(k,k))]

= 7(14(1?2) A(0)) .
1)

(5.29)

In order to evaluate this quantity, we proceed similarly to what has been done for the con-
ductivity of graphene, see e.g. [10]. We preliminarily observe that the function:

dk T : j1(k, k : 1 (k k 5.30
PH/MW (Somi % P Somra = - P0) 630

is even (use the change of variables k + p — k, and the cyclicity of the trace). Therefore,
if the function A(p;) was differentiable, the limit lim, .o p2 x (p2) would be zero. As for
graphene, differentiability at zero momentum does not hold; nevertheless, the parity of A(p>)
can be used to simplify the computation of the susceptibility. For § > |pa|, we write:

A(p2)

dk da) 1 . 1 .
//R(znﬂ <2n) (—iw+h<k)“(k’k_”)m“("_p’k})mm

+ Ri(p)
=: As(p2) + Ri(p2) ,

(5.31)

where x5 (k) = 1(lki —7/2| < 8)1(lk2 —7/2] < 8) + L(|ky —37/2| < 8)L(lka —7/2| < §)
and R;(py) is an error term, which takes into account the integration region associated with
k away from the singularity points kp = (7/2, 7/2), ki = (3w/2,m/2). It is easy to see
that the function R (p») is differentiable in p, at p» = 0. Next, in As(p2), we compare the
integrand with its relativistic approximation. To do this, we use that, for k = k‘}‘, +k,0=%
and |[k'| < §:

. —ir

jik = p.k) =2t (‘”0 ) +¢j(k = p.k)

—o
. ir2
jitk k= p) =21q (‘”0 _a> + ¢k, k= p) (532)

o nN_ —ak] —ik}
h(k% + k') = 2t<iké ok’ +en(k)

where, for k such that |k — k% | < 24:

lejtk—p o)l < Clk—k%l,  llejtkk—p)ll < Clk—k%|,  llea(®)]| < Clk — k%[

(5.33)
In As(p2), we replace jj, h with their leading contributions for k close to either k“FL or ki,
as given by (5.32). Correspondingly, we write:

As(p2) = AF (p2) + Ra(p2) ; (5.34)

the function Af;el (p2) takes into account the relativistic approximation of the integrand, while
R>(p») is an error term. The relativistic propagator entering in Agel( p2) is, for k = k' + k%,
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|k’| < & and recalling that v = 2¢:

1 rel _ 1 i+ U(Xk’l ivké
(—iw+h(k)) T+ K < —ivk) iw—vak]) (5.35)

Concerning the error terms, due to the extra factors |k — k‘}‘,| in the estimates (5.33), one can
check that Ry (py) is differentiable in p at p = 0. All together:

A(p2) = A% (p2) + R(p2),  R(p2) = Ri(p2) + Ra(p2) ; (5.36)

the function Agel( p2) is even in p>, and hence R( p2) is also even in pj. In particular, by
differentiability at zero,

pi(ié(p) —R(0) >0 asp,—0, (5.37)
2
which implies:
X(p2) =~ (AP (p2) — AF'O) + o ). (538)
p3 P2

Thus, we are left with evaluating the first term in the right-hand side of (5.38), which is fully
determined by the relativistic approximation at low energy. We will reduce this term to an
integral that can be explicitly computed, plus error terms of the form (1/ p%)(R i (p2)—R;(0)),
for suitable R;(p2) that are even and differentiable; hence, arguing as before, they give a
subleading contribution to x (p2). We have, dropping all primes from now on:

dk [ do 1
AF (o) = 16£2¢? /
s (P2) T i1z @02 ) @r) (@ + 0P @ + 021k — pPP)

(5.39)
. (— o + 02k} — 2k (ko — Pz)) + R3(p2) »
where R3(p>) takes into account the replacement of e*P2 with 1 in (5.32), and:
1
—|Ra(p2) = R3O = C llog ] - (5.40)
%)
Consider the main term in (5.39). We rewrite it as:
dk d 1
16’2q2/ 2 - 2 2 (2 1 2 2
kji<s Q2 ] @r) (@ + k) (@? + vk — pP)
. ( —w?+ vzk% — vzkz(kz — pz))
42 / dk dw 1
=4aq
|kj\§v5 (277)2 (27T) (a)Z + |k|2)(w2 + |k - Up|2) (541)

: (— ® + k3 —ky(ky — vpz))

, dk do 1
=4q 2 2 N2 2
lkj1<vs (270)7 Jjw)<vs (27) (@0° + [k]%) (@ + |k — vp[?)

: ( — o + k= ka(ky — vpz)) + Ra(p2) ,

where R4(p;) takes into account the contribution of |w| > v§, and it is smooth and even
in p>. Concerning the main term, observing that the integration domain is symmetric under
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exchange of w and ki, we have:

2/ dk dw —ka(ka — vp2)
Ik j|<vs (27)? Jiwj<vs ) (@ + [k|?)(@? + [k — vp|?)
dw dky [ dky —ka (ko — vp2)
A2
_4q / 27 T T o k2 2 k— 2 +R5(p2)»
lol<vs 27 Jikg1<vs 27 Jr 27 (0* + [k[7) (0 + |k — vp|7)
(5.42)

where Rs5(p;) takes into account the contribution of |k2| > vé, which we added and sub-
tracted; this error term is smooth and even in p;. Let us come back to (5.38). We have:

x(p2)
_ 4‘12/ do dky [ dk ( ka(ky — vp2) k3 )
P2 Jioizs 27 Jiy<os 27 Jr 21 \(@? + kP (@ + Tk —vp?) (@ + [k[2)?
5
1
— = > _(Rj(p2) — R;(0)) . (5.43)
2 j=1

The integral over k; can be evaluated explicitly using residues; it has been done, for instance,
in [10, A.9]. We have, replacing pg in [10, A.9] with —vp»:

/ dky ( Ky (ky — vp2) K3 )= v’p3

R 27 \@? + D)@+ k—upl) @+ D 402 02 pd R 82
(5.44)
Thus, we can rewrite the main term in (5.43) as:
4 / do dky [ dk ( ko (ky — vp2) k3 )
P3 Jiol=vs 27 Jigjzes 27 Jr 27 \(@? 4 k) (@? + [k —vp|?)  (@? + [k[?)?
S ek v'p3
P35 Jiolzus 27 Jiy=os 27 4(a? + k)2 (02 p2 + 4(a? + K2))
B 4vq2 dw dky 1
P2l Jiwi=s/1p2t 27 Jiki1=0/1m2) 27 4(0? + kD)2 (1 + 4(0? + k2))
4vg? do dk 1
=- 2 O 2 N ST EM),
P2l Jopag<ty G1) Q) 42 +4D)2 (1 +4(? +47)
(5.45)

where E(py) takes into account the change of integration domain, and it is o(1/|p2|). The
main term in (5.45) can be evaluated explicitly, using that:

/ do dk, 1
izt 2 C1) 402 + K2)2 (1 + 4(? + k3))

1 [8/Ip2l 1
= — xXdx ————-
27 Jo 4x (1 + 4x2) (5.46)
1 25/1p2l 1

i dy ——
167 J, Y1152

1
= o arctan(258/|pz2|) .
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Thus, putting together (5.43), (5.45), (5.46), we have:

2 1 5 -
X2 = = = = S (Ri(pa) = RjO) + Epa) (5.47)

8,2l i

where E (p») takes into account the replacement of the arctan with its limit, and itis o(1/| p2|).
Thus, since all R;(p2) are even and differentiable, we have:

2

v 1
x(p) == o). (5.48)
8|p2l |p2l
This concludes the proof of Proposition 2.14. O

A Proof of (3.40)

We will treat the cases L/2 = 2n and L/2 = 2n + 1 separately, as we expect from Lieb’s
theorem that the minimizers are different in the two cases (recall the Remark 3.6). Let:

b4 T 1
e_(kla,b) := e_(lq — i(a — 1),k — i(b — 1))2 (A.1)

The quasi-momentum k belongs to the Brillouin zone By (1, 1), Eq. (3.28); that is, k =
Q2n/L)(n1,ny),withO <n; < L—-1,0<ny < L/2—1.Using thate_(ky, ko) = e_(k; +
7, ky), we can assume that 0 < n; < L/2 — 1, and we count twice the energetic contribution
of every quasi-momentum in the evaluation of the total energy. Suppose that L /2 = 2n. The
parametrization of the lower energy band as function of n1, ny is, for 0 < n; <2n — 1:

TRy T ny T

1 1 b4
e_(k|a, b) = —\/1 + ECOS (7 — %(a — 1)) + ECOS (7 — %(b — l)) (A2)

For these values of (n1, ny), the energy band is vanishing if and only if (n1, n2) = (n, n). To
begin, we separate the values of (ny, n») close to (n, n) from the values far from this point.
That is, for 0 < o < 1 to be chosen:

> e_(kla,b) = > e_(kla, b)

ny,n2:0<n; <2n—1 ny,n2:|(ny,n2)—(n,n)|<n®

+ Z e_(kla,b) , (A.3)

ny,na:|(ny,n2)—(n,n)|>n*

where here and in the following |(n1, ny) — (n, n)| is the Euclidean distance defined mod 2n.
Also, in what follows we will always assume that (n1, ny) are summed over the range 0 <
n; < 2n — 1. We will show that the second term in the right-hand side of (A.3) is essentially
independent of (a, b), up to subleading terms as n — oo, while the first is small.

Consider the first term in the right-hand side of (A.3). Here we use that, for the considered
values of n1, ny,itholds |e_ (k|a, b)| < Cn®~!, for an a-dependent constant. In what follows,
we will not keep track of this dependence, and we will use the symbol C to denote general
multiplicative constants appearing in the estimates, that might change from line to line.

Therefore:
3a

3 le_(kla. b)| < c"7 , (A4)

ny,nz: |(n,n2)—(n,n)|<n®
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which is o(1) for ¢ < 1/3. Consider now the second term in (A.3). Let us expand e_ (k|a, b)
around e_ (k|1, 1), as follows:

e (kla.b)? = e_ k|1, 1Y + [%4—((61 — Vsin(zny/n) + (b — 1) sin(rna/n))

2
— %(%) ((a — 1)2 cos(wny/n) + (b — 1)2 Cos(rrnz/n)):| + O(%) .
(A5)

Observe that, for n large enough, |e_ (k|a, b)|> = C(In — n1|> + |n — na|>)/n?, for all a, b,
while the argument of the square brackets in (A.5) is bounded above as C(|n| — n| + |ny —
nl)/ n2; thus, for the considered values of ni, ny and for @ > 0, the first term in the right-hand
side of (A.5) is much larger than the other ones. Taking the square root of (A.5), we have:

( sm(nnl/n) + (b sm(rmz/n)

e_(kla,b) = e_(K|1, 1)(1 + =
4n 1 + j cos(mny/n) + j cos(mny/n)

( T )2 (%)2 cos(mny/n) + (b—gl)2 cos(mwny/n) N 0( 1 ))5
4n 1+ %cos(rml/n) + % cos(nnz/n) e (k|1, Dn3

(“ D sm(rm]/n) + ( D sin(rny/n)

1
—e_(k, |1, 1)<1+—1
24n 14 7 cos(mny/n) + 7 cos(rrnz/n)

B 1(7{)2 (%)2 cos(mtny/n) + (%)2 cos(mrny /n)
4n 1+ % cos(mny/n) + % cos(nnz/n)

2

1/ (a D] sm(rml/n) + ( D sin(rny /n)

_7( ) ( >)+r(k|a,b),
8\ 4n 1+ j cos(ny/n) + 7 cos(rrnz/n)

(A.6)

where the error term r(k|a, b) collects the Taylor remainder, and it is bounded as, for
|(ny,n2) — (n,n)| >n%and 0 < @ < 1/3:

C C(lny —n? —n?
Ir(Kla, b)| < 4 Ui = nl” + Ina = nf)
e (KIL, D3 nOle_ k|1, DS (A7)
= ri(Kla, b) + rakla, b) .

Consider ry (k|a, b). Using the lower bound for e_(k|1, 1), we have:

1
2 nikla by =€ 2 2w — 1] + In — nal)

ni1,n2:|(ny,n2)—(n,n)|>n? ny,np:|(ny,n2)—(n,n)|>n% (A.8)

- Clogn -

n
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Consider now r (k|a, b). We have:

C(lny —nP +|n2 —n?)
> ra(kla,b) < > P TR rm—
n1,n2:(n1,m2)—(n,n) [ >n® n1,n2:l(n1,12) —(n,m) [ >0 ! 2
< C 1 (A.9)
~n |ny —n|? + |ny — n|?
ni,no:|(ny,n2)—(n,n)|>n%
- Clogn .
- n
All together,
Cl
3 Ir(kla, b)| < —22 (A.10)
n

ni.na:|(ny.n2)—(n,n)|>n*

Observe that all the error terms we accumulated to far, namely (A.4), (A.10), are o(1) as
n — 00. Our next task will be to show that the sum over n1, n, of the main three terms in
(A.6) is also o(1). We rewrite:

1 7 @b
e-(kla,b) —e-(k|1, 1) = - 2
n \/1 + %cos(nnl/n) + %cos(m@/n)

B 1( T )2 (%)2 cos(mny/n) + (bfl)2 cos(mny/n)
\/1 + %cos(nnl/n) + %cos(nnz/n)

2
1 (n )2 (S sin(rny /n) + L5 sin(na /n))?
8\4n/) (1+ Lcos(mni/n) + §cos(wna/n))3/2

sin(rny /n) + L5 sin(na /n)

4n

(A.11)

+ r(kla, b) .

Let us now consider the sum over all (n1, ny) such that |[n — n;| > n%, fori = 1, 2, of the
first three terms in the right-hand side of (A.11). We start from the first term. We have:

(“;l) sin(mrny/n) + (b;l) sin(rny/n)

ny,n2=0,- 2n—1 \/1 + %cos(nnl/n) + %cos(nnz/n)
In=n; >n* (A.12)
. n(a+b—2) Z sin(rny /n) —0
16n ny,m2=0,--2n \/l + %cos(rml/n) + %cos(nnz/n)

|n—n;|>n%

where we used that the integer 721 belongs to the summation range if and only if n} = 2n —n;
does so, and that the summand evaluated on 711 is minus the summand evaluated in n} (observe
that we could freely add n; = 2n to the sum, since the argument of the sum is vanishing).
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Consider now the second term in (A.11). We have:

72 Z (5 1)2 cos(mny/n) + (L l)2 cos(mtny /n)
32n2 \/

n1,m2=0,- 2n—1 1+ 5 cos(mwny/n) + j cos(mny/n)
|n—n;|>n%

72((5H? + (H?) cos(mrny/n)
32n2

ny,np=0,- 2n—1 \/1 +5 cos(nnl/n) +5 cos(nnz/n)

[n— n,|>n

_ e+ /”/ dxdy cos(x) +0<ﬁ>
32 S - \/1_1_1 1 n)

5 €os(x) + 5 cos(y)
(A.13)

Finally, consider the third term. We get:

2 ((agl)

T
12812 2

1y =0 e 2n—1 1+ %cos(ﬂnl/n) +5 cos(ﬂnz/n))?’/2
[n—n;|>n%
AT+ DD 5 sin(rn /n)>
128n2 pimr s ey (L S cos(n/n) + 5 cos(na /n)3/?

[n—n;|>n*

_ 5+ /n /n dxd sin(x)” + 0<ﬁ>
; 128 ) T U Teosto + Leos())32 n

a—1 2 b—1\2 o
(( ) ( )))/ / dxdy cos(x) +0<n7).
T :

cos(x) + 5 cos(y)

4 2D

sin(zrny /n) sin(zrny /n))?

(A.14)

Observe that the main term in (A.14) exactly cancels the main term in (A.13). Thus, all
together we proved (3.40), for L/2 = 2n.

Next, consider the case L /2 = 2n + 1. Here, we compare e_ (k|a, b) withe_ (k| — 1, —1),
using that:

cos(2k; — z(a — 1)) = cos(2k; + z—n — z(a + 1))
L L L (A.15)

b4
1(2”14‘1)—72(2”_’_1)@1—#—1)).

b4
= cos(
2n +
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The dispersion relation e_ (k| — 1, —1) vanishes for (ny, ny) = (n, n). As before, we study
differently the contributions |(n1, ny) — (1, n)| < n®, |(ny, n2) — (n, n)| > n“. The former
are estimated as in (A.4). Let us consider the latter. We Taylor expand:

e_(kla,b)> = e_(k| — 1, —=1)2

1 T . 2np+1 . 2np+1
42| - ——— 1 b+1
+ 4t [22(2}1—}— D ((a—}— ) sin(mw 1 )+ (b+1)sin(w ))

2n +1

1 b 2 ) 2ny + 1 5 20y + 1
_Z(m) <(a—|—1) cos (m 2n+1)+(b+1) cos ( 2n+1)>]

1
+ 0(7) .
(A.16)

The analysis of the error terms is performed as before, and we omit the details. We have, for
[(n1,n2) — (n,n)| > n%:

(anrl) Sin(ﬂ2n1+l) + (szrl) sin(rr 2n2+1)

e (kla,b) = e_ (k] — 1, —1)(1 + - Yoy
2@n+1) 1+ §cos(r 2;:11) + 1 cos( 22'22:11)
< i )2 ()% cos(m Fuh) + (1) cos(m F2)
22n + 1) 14 L cos(m 2Ly 1 1 cos(n 2251y

1

] 2
+0<e%<k| Yy —1>n2>>

- {1 xS )
= e—_(K, - 1, = + ~
2220+ 1D 1+ Jcos(r 2Dy 4 1 cos(w 22ET)
16 )2(“2“>%Os<né”,;:f>+<b2“>2cos<né’;2rf>
2\22n+1) 1+ § cos(w 22",&11) + S cos(r 22",,2:11)
(Y ey
8\22n+ 1)) \ 1+ L cos(r 2 + L cos( 224
+7(kla, b) ,
(A17)
where the error term 7 (k|a, b) is bounded as in (A.10). Therefore:
e_(kla,b) —e_(k| —1,—1)
1 (“erl) sin(r 22';1':'11) + (hgl) sin(r 22?:11)
222n + 1) \/1 + 1 cos(r 22,;1:11) + L cos(r 22'%1)
L VR eosaREh 4 P estr B L
2\22n + 1) '

\/1 + 1 cos(n 22';1_:11) + 1 cos(n ZQIZZLI )
_ l( il )2 (52 sinr ZE) + 50 sinGr 525)?
8\2@2n+1)) 1+ %COS(n’ 2nl+l) + %cos(ﬂ%))yz

2n+1
+ 7 (kla, b) .

+1
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Let us evaluate the sum over all (n1, n) such that |(n1, ny) — (n, n)| > n® of the first three
terms in the right-hand side of (A.18). Consider the first term. We have:

e N .
T (”Jz“ ) Sin(w 22”,:11) + (b;r ) sin(r 22n”2++11)
4@2n+ 1) N1 na=0. 2n \/1 + %COS(?T 22';‘:11) + %cos(n zz'ﬁrll)

|n;—n|>n%
o Onptl (A.19)
_ma+b+2) Sin(r 3,71) —0
8C2n+1) nll,nzz(}...,zn \/1 + L cos(w 22':11;“11) + 3 cos( 22’;2:1])
n;—n|>n%

where we used that 721 belongs to the summation range if and only if n} = 2n — ny does so,
and the argument of the sum takes opposite values at n1 and n7. Consider the second term.
We have:

2 ()2 cos(r ) + (4512 cos(n 32

_ " Z 2 2n+1 2n+1
8(2n + 1)2 1 2n1+1 1 2ny+1
@n+ 1 n1,m2=0,-- 2n 1 4 3 cos(x Z’Z‘Jfl ) + 5 cos(w 2’;2:1 )

|nj—n|>n%

TR+ DY cos(r )

8(2n + 1)2 1 2y +1 1 2o+l
st n 1 ¥ 7 COSGT350p) o g cosrger)
=z

_ _((LJZFI)Z + (%)2) /qr /Jr dxdy cos(x) + 0<ﬁ>
8 " \/] + %cos(x) + %COS(y) n

Finally, consider the third term. We have:

1) . 2041 b+1) oo 2nat1\2
2 ((“2 ) sin(r Z’QH )+ & - ) Sin(w 2”’12+1 )

T
32(2n + 1)2 Z o (I 1 cos( Zz'illrll) + %Cos(ﬂ%ﬂ))yz

n1,n2=0,-:
|nj—n|>n%

(% + (55H?) / /” sin(x)? (")
— dxd o\ —
32 S A T 3 cos(x) + 3 cos(y))3/2 o

e+ / i / " dxdy cos) + O(ﬁ) :
8 P \/1 + %cos(x) + %COS(}’) "

(A.21)

Again, the main terms in (A.20), (A.21) cancel out. This concludes the proof of (3.40) for
L/2=2n+1.
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