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2 Section 1
1. Introduction.

The number partitioning problem is a classical problem from combinatorial optimization.
One considers N numbers z1,...,z5 and one seeks to partition the set {1,..., N} into
k disjoint subsets Iy,..., I, such that the sums Kg = Kg(l1,...,Ix) = Enelﬁ T, are as
similar to each other as possible. This problem can be cast into the language of mean field
spin systems [Merl,Mer2,BFM] by realizing that the set of partitions is equivalent to the set

of Potts spin variables o : {1,..., N} — {1,...,k}?. We then define the variables
N

Ks(0) =) anlly,—p, B=1,...,k (1.1)

n=1
One may introduce a “Hamiltonian” as [Merl,BFM]
k—1
Hy(0)= ¥ [Kp(0) ~ Kpia(0) (1:2)
B=1
and study the minimization problem of this Hamiltonian. In particular, if the numbers z;

are considered as random variables, the problem transforms into the study of a random mean

field spin model. For a detailed discussion we refer to the recent paper [BFM].

Mertens [Merl,Mer2] has argued that the problem is close to the so-called Random En-
ergy Model (REM), i.e. that the random variables Kg(o) can effectively be considered as
independent random variables for different realizations of o, at least as far as their extremal

properties are concerned. This claim was proven rigorously in a paper by Borgs et al.[BCP]
in the case k = 2 (see also [BCMP]).

In this paper we extend this result to the case of arbitrary £ and under the additional
constraint that the cardinalities of the sets I; are all equal. We formulate this result in the

language of multi-dimensional extremal process.

Let X1,...,Xn be independent uniformly distributed on [0,1] random variables. (We
assume that N is always a multiple of k.) Consider the state space of configurations o of
N spins, where each spin takes k possible values o = (oy,...,0n) € {1,...,k}Y. We will
restrict ourselves to configurations such that the number of spins taking each value equals
N/k,ie. #{n 0, =B} = N/kforall 3 =1,...,k. Finally, we must take equivalence classes
of these configurations: each class includes k! configurations obtained by a permutation of
the values of spins 1,...,k. We denote by X the state space of these equivalence classes.

Then

S| = (NJ\/[]C) (N(lN_/;/k)) (211\;"//:) (k)" ~ kN (2rN) SRS (k)L = S(k, N). (1.3)
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Each configuration ¢ € Yy corresponds to a partition of Xi,..., Xy into k subsets of
N/k random variables, each subset being {X, : 0, = 8}, 8 = 1,...,k. Then the vector
Y (o) = {Yﬂ(a)}z;ll with the coordinates

N
Y’B(O') = K,@(a) - K,@+1(a) = ZXn(]I{a'n:,E}} - ]I{a'nZ,fH-l}): p=1,..., k-1, (14)

n=1
measures the differences of the sums over the subsets. Our objective is to minimize its norm

as most as possible. Our main result is the following theorem.

Theorem 1.1: Let
VA(0) = kFT (27 N) k52 (k) =126V P(0)|, B=1,...,k— 1. (1.5)

: k—1
Then the point process on R

Z S(vi(a),. , VE—1(a))

cEX N

converges weakly to the Poisson point process on R’_T__l with intensily measure given by the

Lebesgue measure.

Clearly, from this result we can deduce extremal properties of Hy (o) = 22;11 [YB(a)]
straightforwardly.

Remark: Integer partitioning problem. It is very easy to derive also from our Theo-
rem 1.1 the analogous result for the integer partitioning problem. Let Sy,...,Sx be discrete
random variables uniformly distributed on {1,2,..., M(N)} where M(N) > 1 is an integer
number depending on N. Let us define

N
DIB(U) = Z S”(]I{a'n::ﬁ} - ]I{a'n:ﬂ+1})'

n=1

Theorem 1.2: Assume that M(N) — 0o as N — co such that lim y_, o, (M (N)) " 1N/(k=1) =
0. Let

Wh(0) = M(N) tk* 1 (2rN) k%= (k)=12V6|DP(s)|, B=1,...,k—1.  (16)
: k—1
Then the point process on RY

Z Swi(o),... wE=1(a))

cEX N
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converges weakly to the Poisson point process on R’_T__l with the intensity measure which s

the Lebesgue measure.

Proof. 1t follows from Theorem 1.1 by the same coupling argument as in the proof of Theo-
rem 6.4 of [BCP].

The difficulty one is confronted with when proving Theorem 1.1 is that the standard
criteria for convergence for extremal processes to Poisson processes that go beyond the i.i.d.
case either assume independence, stationarity, and some mixing conditions (see [LLR]), or
exchangeability and a very strong form of asymptotic independence of the finite dimensional
marginals [Gal,BM]. In the situation at hand, we certainly do not have independence, or
stationarity, nor do we have exchangeability. Worse, also the asymptotic factorization of

marginals does not hold uniformly in the form required e.g. in [BM].

What saves the day is, however, that the asymptotic factorization conditions hold on
average on Y, and that one can prove a general criterion for Poisson convergence that

requires just that.

Thus the proof of Theorem 1.1 involves two steps. In Section 2 we prove an abstract
theorem that gives a criteria for the convergence of an extremal process to a Poisson process,

and in Sections 3,4 we show that these are satisfied in the problem at hand.

Unfortunately, and this makes the proof seriously tedious, for certain vectors ¢, o', there
appear very strong correlations between Y (¢) and Y (¢') that have to be dealt with. Such a
problem did already appear in a milder form in the work of Borgs et al [BCP] for k£ = 2, but

in the general case k > 2 the associated linear algebra problems get much more difficult.

Remark: The unrestricted problem. These linear algebra problems prevented us to
complete the study of the unrestricted problem (that is when the sets Iy,..., I are not
necessarily of size N/k) in the case & > 2. In Section 5 we give a conjecture for the result

similar to Theorem 1.1 in this case and explain the drawback in the proof that remains to

be filled in.

Remark: Dynamical search algorithms. It would be interesting to investigate rigorously
the properties of dynamical search algorithms, resp. Glauber dynamics associated to this
model. This problem has been studied mainly numerically in a recent paper by Junier and
Kurchan [JK]. They argued that the dynamics for long times should be described by an
effective trap model, just as in the case of the Random Energy Model. This is clearly going
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to be the case if the particular updating rules used in [BBG1], [BBG2] for the REM will
be employed, namely if the transition probability p(c, o) depends only on the energy of the
initial configuration. In the REM this choice could be partly justified by the observation
that the deep traps had energies of the order —N, while all of their neighbors, typically,
would have energies of the order of 1, give or take v/In N. Thus, whatever the choice of the

dynamics, the main obstacle to motion will always be the first step away from a deep well.

In the number partitioning problem, the situation is quite different. Let us only consider

the case £k = 2. If o is one of the very deep wells, then
N
Hy(0) =) zioi| ~ 27 NVN. (1.7)
=1

If o7 denotes the configuration obtained from o by inverting one spin, then
Hy(07) ~ 2|z;]. (1.8)

For a typical sample of z,’s, these values range from O(1/N) to 1 — O(1/N). Thus, if we
use e.g. the Metropolis updating rule, then the probability of a step from ¢ to ¢7 will be
~ exp(—2p|z,|). It is by no means clear how high the saddle point between two deep wells
will be, and whether they will all be of the same order. This implies that the actual time
scale for transition times between deep wells is not obvious, nor it is clear what the trap

model describing the long term dynamics would have to be.

Of course, changing the Hamiltonian from H(c) to In H(o), as was proposed in [JK],
changes the foregoing discussion completely and brings us back to the more REM-like situa-

tion.

Acknowledgements: We thank Stephan Mertens for introducing us to the number parti-

tioning problem and for valuable discussions.

2. A general extreme value theorem.

Consider series of M random vectors V;M = (Vi - Vi) eRE i=1,..., M.

K]

Notation. We write Ea(l) when the sum is taken over all possible ordered sequences of
different indices {i1,...,u} C {1,...,M}. We also write 3.,y .p)(") when the sum

is taken over all possible ordered sequences of disjoint ordered subsets a(ri) = (i1,...,%r,),

O{(’I‘g) = (’I:T1_|_1, e ,’1:7‘2), ceey a(’I‘R) = (’I:T1_|_..._|_TR_1_|_]_, e 77:T‘1-I—----I—T‘R) of {1, e ,M}
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Theorem 2.1: Assume that for all finite | = 1,2,... and all set of constants c? > 0,
7=1,...,1,8=1,...,p we have
> PVu<vi=t. . 08=1,.9)> [[ &, Moo (21)
a()=(%1,...,%1) ézi: :;

Then the point process
M
LI STTRS 22)
=1

on RE converges weakly as M — oo to the Poisson point process PP on RE with the intensity

measure which is the Lebesgue measure.
Proof. Denote by IT%,(A) the number of points of the process IT5, in a subset A C RE.

The proof of this theorem follows from Kallenberg theorem [Kal] on the week convergence
of a point process 17, to the Poisson process IT?. Applying his theorem in our situation weak

convergence holds whenever
(i) For all cubes A = ngl[aﬂ, v°)

EIT2, (A) — |4, M — oo. (2.3)

(ii) For all finite union A = Ulel gzl[alﬂ, b%) of disjoint cubes

P(I15,(A) = 0) = ¢ 4l M — oo (2.4)

Our main tool of checking (i) and (ii) is the inclusion-exclusion principle which can be

summarized as follows: for any [ = 1,2,... and any events O, ..., Oy

l k
i _

IP’( N oi) = 3 (-1) P(ﬂOij) (2.5)

i=1,...,1 k=0 Ap=(i1,. 1ig YC{L,eer 1} =1

':l<':2<"'<':k

where Oi]. are complementary events to O;,. We use (2.5) to “invert” the inequalities of
type {VfM > aP}, i.e. to represent their probability as the sum of probabilities of opposite
events, that can be estimated by (2.1). The power of the inclusion-exclusion principle comes

from the fact that the partial sums of the right-hand side provide upper and lower bounds

(Bonferroni inequalities, see [Fe]), i.e. for any n < [{/2]:

2n k 2n+1 k
> > Cur(Noy)2r( N 0)>3 3 (D(N0).
k=0 Ap=(i1,... ,ig) j=1 i=1,...,1 k=0 Ap=(01,....i) j=1
c{L,...,l} c{L,...,l}
':l<':2<"'<':k ':l<':2<"'<':k

(2.6)
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They imply that it will be enough to compute the limits as N 1 oo of terms for any fixed

value of [. Using (2.5), we derive from the assumption of the theorem the following more

general statement: Let Ay,...,A; € RE be any subsets of volumes |A,],...,|4;| that can be
represented as unions of disjoint cubes. Then for any mq,...,my
l
> P(Vim € A; Vi€ a(m,),¥r=1,...,0) = []14™.  (2.7)
a(my),a(ms),... ,a(m;) =

Let us first concentrate on the proof of this statement. We first show it in the case of one
subset, { = 1, which is a cube A = ngl[aﬂ, b°). Let m = 1. We denote by > Acqi,... py the
sum over all 2P possible ordered subsets of coordinates : A denotes the subset of coordinates
G such that the inequalities VfM < aP are excluded leaving thus VfM < bP. Then by (2.5)
applied to gzl{VfM > aP}

ZP (Vin € A) Z (@P <Vl <P VB=1,...,p)

'

:Z Z (1)|A|P(VfM<a'ﬂ]IﬂEA+bﬂ]IﬂeA:Vﬂ:1:---:P) (2.8)
{1,.

M
= > (—1)|A|ZJP(1@?M<aﬂﬂﬂEAerﬂ]IﬂeA,VﬂZ1,...,p).
1

=1

The interior sum in (2.8) Ef\il P(-) converges to ngl(aﬂ]lﬂgA—l—bﬂ]IﬂeA) by the assumption
(2.1). Thus

P
lim ZIP’ Vime A= D (DM ]](0PTaga+b°Tgea) = H = |A].

M— o0
Ac{1,...,p} B=1 B=1

3

(2.9)
Now let m > 1. Denote by EAl As.....A,, the sum over all 2™? ordered sequences of all 27

unordered subsets A C {1,...,p}. Here A, is the subset of coordinates corresponding to the
Jth index in the row a(m) = (i1,... ,%m). Then by (2.5)

3" P(Viu € AVic a(m)) = Zp(aﬂ <V <P ViEa(m),Vﬂzl,...,p)

o(m) o(m)

= Z 1) Al A IJP(Vﬂ < dPlgga; + bPlgen, Vi=1i; € a(m )Vj:l,...,m,Vﬂ)
a(m) Ai,...,An

= Y (-nMEARIN TPV, < aPllgga; + P Tpen, Vi=ij € a(m),Vi=1,...,m,Vp).
A, A a(m)
(2.10)
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By (2.1) applied to the interior sum of (2.10) }_ () P'(-) we get:

m p
i % - = 1) AL 8 8 _ A
dim, > P avicatm) = 3 ()] ] (0 Toga, +7acs) = 417
a(m) Ap e, A j=1p8=1
Assume now that [ > 1 and A, = [[5_ [a2,68), r=1,...,1. Then
> P (Vi € 4; Vi € am,),¥r=1,...,1)
a(my),a(ms),... ,a(m;)
1 x) i
= ) . ()P, < a®Tga; + s
a(my),a(msz),...,a(my) AL AL,
e AL Alml

Vi=1i; € a(m,),Vj=1,...,m, Vr=1,... ,l,Vﬂ)

_ Z (_1)|Ai|+"'+|«4§nl|... Z (_1)|A§|+"-+|Alml| Z

Al AL AL AL a(my),a(msz),... ,a(m)

(V v < P Tpgar + ¥ Upens Vi = i; € a(m,), Vi =1,... ,m, Vr=1,... ,z,\m)
(2.11)

Due to (2.1) applied once more to the interior sum 3 .,y o(m,) F(*), (2.11) converges
to

l

Z (1) A Z (— 1) A, Hﬁﬁ(aﬂﬂﬂeAﬁrbﬂﬂﬂeA})
j=18=1

Al AL AL, AL r=1

my
_ Z (_1)|Ail+---+|A;1|,,, Z (-1 )IAZ e ALE

AL, AL A A
-1 m,
1111 H (aPlpgar + 6P Ugear )| Ai|™
r=13j=1g=1
= A1 AT [ A ™. (2.12)
Let finally 41 = UjL; A1 k,---,41 = Uz, Aix be unions of si,...,s disjoint cubes
respectively. Then we may write:
> P(Viy € A; Vi€ a(m,),¥r=1,...,1)
a(ml)ya(m2)7'" 7a(ml)
- Z Z Z (2.13)
ml’l,...,ml’slzo ml’l,...,ml’_,lzo "‘(""'l,l)r"""‘(""l,.sl)’
m1’1+---+m1’_,1 =m1 ""'l,l+"'+""'l,.sl =m; ... ""(""'l,l)"" ,cx(ml’_,l)

P (ﬁ,M € Api¥i € a(mop)Vr=1,...,,Vk=1,... ,sr)
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and apply to the interior sum 3 ., |y (m,, ) F(") the statement (2.7) about cubes just
. [EEEEY] )87
proven by (2.12). Then (2.13) converges to

Z Z HH|Ark|m”’_H Z H|Ark|m”

ml’l,...,ml’slzo T 1 T, "l>0 r=1k%k=1 Mp 1 Moy, _,TZO
my1temy ) =my my e tmy g, =my mp 1t tme s, =my

!
= H |Ap ™.
r=1
(2.14)
This finishes the proof of the statement (2.7).

Now we are ready to turn to the proof of the theorem. The condition (i) has been already
shown by (2.9). To verify (ii), let us construct a cube B = ngl[o, maxi—1,.. L bf) of volume
|B|, then clearly A C B. For any R > 0 we may write the following decomposition:

R
P(Ia(A) =0)= > % S P (Vi€ B\AVi€a(r), Vi & BVi ¢ a(r)) (2.15)
=0 a(r) '

+ P(Ma(A) = 0, T3 (B) > R) = I;(R, M) + I,(R, M).

Applying the inclusion-exclusion (2.6) principle to M — r events {V; ¢ B} for i € a(r), we
may bound I (R, M) for all n < [(M —r)/2] by

1 —1)k - : - .
EZ ( k!) Y P(Vim€B\AVica(r), Viu € BVic a(k)) > L(R, M)
r=0 k=0 a(r),a(k)
R 1 2n+1 (_1)k . .
>> 5 +— 2. P(imweB\AVica(r), Viu € BYi€ ak)).
r=0 k=0 a(r)a(k)
(2.16)
Then for any fixed n > 1, the statement (2.7) applied to the subsets A/B and B imply:
R r 2n r 2n+1 k k
B\ 4] (=1)*BJ* |B\A| (=1)"B|
2T 2w 2l (R M) Z @D
r=0 k=0 k=0
Since n can be fixed arbitrarily large, it follows that
AT \ A|
Jim I, (R, M) Z (2.18)
The statement (2.7) also gives
lim I(R,M)< lim P(II},(B) > R) = lim Z € BVi€ a(R)) = 1B
M—oo 2\ T M—ooo M M—oo R' ZM R!

a(R)
(2.19)
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By choosing R large enough, the limit (2.19) can be done as small as desired and the sum
(2.18) can be done as close to the exponent e/B\4I~18] a5 wanted. Hence, lim ps_, oo P(I1},(4)) =

e~ 141, This concludes the proof of the theorem. ¢

3. Application to number partitioning

We will now prove Theorem 1.1. In fact, the proof will follow directly from Theorem 2.1
and the following proposition:
Proposition 3.1: Let

1—&
2

S(k,N)=kN(2xN) 7 k3 (k)™ (3.1)

be borrowed from (1.3). We denote by > ..  ,ien, () the sum over all possible ordered
sequences of different elements of Y. Then for any l = 1,2,..., any constants c? > 0,

7=1,...,,8=1,...,k—1 we have:

1

2(N/k)var X  S(k,N)*T

= [ (een2d). (3.2)

j 8
Z ]P’(Vﬂzl,...,k_ij:l,‘_',l [YP(a7)| c; )

ol,...,0cleZn

Informal arguments. Before proceeding with the rigorous proof, let us give intuitive ar-

guments supporting this lemma.

5
The random variables ———") __ are the sums of independent identically distributed
V2(N/k)var X
random variables with the expectations EY ?(c7) = 0 and the covariance matrix By(o?,...,o!)

with the elements

: N
ypr _ oV (YP(0"), Y (0%)) _ Dinm1(Moi=py — Tog=p+1)) (Mgoy =1y — Tpop=y413)
i 2(N/k)var X 2(N/k)

. (3.3)
In particular:

bF =1, P =—1/2, B0 =0fory#£8,6+1, Vi=1,... k-1 (3.4)

1,

Moreover, the property that bﬁ’; = o(1) as N — oo for all 1 # j, 8, v, holds for a number
R(N,1) of sets a',...,0! € & which is R(N,1) = |Zn|"(1 + o(1)) = S(k, N)Y1 + o(1))
with o(1) exponentially small as N — oco. For all such sets ol,...,c!, by the Central Lim-
YA (o?)

V2(N/k)var X

it Theorem, the random variables should behave asymptotically as centered
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Gaussian random variables with covariances bﬁ’jv = lgizjp=y} + (=1/2)1{izjy=p+13 + o(1)-
The determinant of this covariance matrix is 1+ o(1). Hence, the probability P(-) defined in
(3.2) that these Gaussians belong to the exponentially small segments

[—7S(k, N)H/ 1), D5 (k, N)=1/(E=D]ig of the order ] l (2(2m)"Y2cE S (k, N)~L/(k-1)),

i=1l,...,
B=1,... ,k—1

Multiplying this probability by the number of terms R(N, ) we get the result claimed in (3.2).

Let us turn to the remaining tiny part of E%l where o',...,c! are such that bf’j” £ 0

for some ¢ # j as N — oo. Here two possibilities should be considered differently. The first
o) of __Yh)
! /2(N/k)var X

invoking again the Central Limit Theorem, the probability IP(-) in this case is of the order

one is when the covariance matrix By(o!,. .. is non-degenerate. Then

(detBN(o'l, e ,o-l))—l/Z H (2(27!')_1/20?5(]{:, N)—l/(k—l))‘

1,000

j=
=1,... ,k—1

8

But from the definition of bﬁ’jv (detBy(ct,...,d")) "/ may grow at most polynomially.
Thus the probability P(-) is about S(k, N)~! up to a polynomial term while the number of
sets ol,..., 0! in this part is exponentially smaller than S(k, N)!. Hence, the contribution

of all such o', ..., 0! in (3.2) is exponentially small.

The case of 01,. .., 0! with B(c?,..., o) degenerate is more delicate. Although the num-
ber of such ol,. .., o' is exponentially smaller than S(k, N)!, the probability P(-) is exponen-
tially bigger than S(k, N)~! since the system of I(k— 1) random variables {Yﬂ(ai)}gzzll’;::_’,lk_l
is linearly dependent! First of all, it may happen that there exist 1 <1 <43 < -+ < ip <
such that the basis of this system consists of (k — 1)p elements {Yﬂ(aif)}gzll’,'_'_'_’ﬁc_l. Then
the assumption that the elements ¢!,..., ¢! of ¥ 5 must be different, plays a crucial role:
due to it the number of such sets o!,..., ¢! in this sum remains small enough compare to

the probability P(-), consequently their total contribution to (3.2) vanishes.

Finally, for some sets o', ..., ¢!, there is no such p < I: for any basis, there exists a number
j € {1,...,1} such that the random variables Y (c7) are included in the basis for some non-
empty subset of coordinates § and are not included there for the complementary non-empty
subset of #. This last part is clearly absent in the case £k = 2. It turns out that its analysis
is quite tedious. We manage to complete it only in the case of the constrained problem by
evaluating the number of such sets o',..., o' where each of spins’ values {1,...,k} figures
out exactly N/k times and by showing that the corresponding probabilities I°(-) are negligible
compare to this number. The only drawback that remains in the study of the unconstrained

problem is precisely the analysis of this part.
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Proof of Proposition 3.1. In the course of the proof we will rely on four lemmata that will be

stated here but proven separately in Section 4. Let

[ .
7 ({tg,;}) = Eex tg;YP(o? 3.5
({ta}) = Bexp (e =Z 5Y"(o")) (3.5)
be the characteristic function of the random vector (2(N/k)varX)_1/2{Yﬂ(0j)}ﬁi e
Here £ = {tg ;}s=1... .x-1, is the vector with (k — 1)I coordinates. Then
i=1,...,1
VB (gi P
P(Vﬂ:l,...,k—l,Vj:1,...,l Y2l i ) (3.6)
2(N/k)var X  S(k,N)*T
ity P = ity P =
1 eztﬁ,]-cj S(k,N)k 1 _ e—ltﬁ’j C]. S(k,N)k 1
- gy dm, [ & ({tm})] 1 » ity s

[~D,D]itk-1) s

It will be convenient to have in mind the following representation throughout the proof. Any

configuration o gives rise to k — 1 configurations o(1), ... o(*=1) ¢ {-1,0,1}¥ such that
0"51'6): ]I{O'n:,ﬁ}_ ]I{a'n:,ﬁ‘l‘l}’ n = 1, ,N. (37)
We now define the N x (k — 1) matrix C(o) composed of columns (), ..., o( =1, Then it is

composed of types of k rows of length £ — 1: Og = (1,0,...,0), 01 =(-1,1,0...,0), 0, =
(0,-1,1,0,...,0),...,0k—2=1(0,...,0,-1,1), Og—1 = (0,...,0,—1). They correspond to
spin values 1,2, ...,k respectively: if o, = B, then the nth row of C(c) is Og_1.* Each of
these k rows is repeated N/k times in the construction of C(c). Then

N
o)= Z X,0lP
n=1

Let C(o,...,0') be the N x (k — 1)I matrix composed by the columns
ob(1) gL(2) | gllk-1) 52,(1)  gh{k=1) Then it is easy to see that the function

[
X,l""’” ({ts,;}) is the product of N functions

“ ({tps)) = HEexp( Ni)varX{C(al,...,a’)E}n)

i1 (+/2(N/k)var X)~1{C(c t_}n '

“The case k = 2 is particular, since here C(co) is the vector with elements #£1; i.e. in this case this
reparametrisation just corresponds to passing from values {1,2} to {—1,+1}.
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where {C(o, ... ,0%)t}, is the nth coordinate of the product of the vector £ = {tg ;} s=1.... s-1,
i=1,...,1

with the matrix C(o?, ..., o).

We will split the sum of (3.2) into two terms

Y. PO)= > P()+ > P() (3.9)

Gl,...,GlEEN Ul,...,alEZN crl,...,o'lEZN
rank C(ol,...,o)=(k—1)1 rank C(ol,...,el)<c(k—1)1
and show that the first term converges to the right-hand side of (3.2) while the second term

converges to zero.

We start with the second term in (3.9) that we split into two parts

> P()=J +J%. (3.10)

crl,... ,crlEZN
rank C(ol,...,el)<c(k—1)1

In the first part J} the sum is taken over ordered sets o!,... , ¢! of different elements of ¥y
with the following property: the rank r of C(cl,. .., o!) is a multiple of (k—1) and, moreover,
there exist configurations o*, ..., % /-1 such that all of g1 (2o G(E=1)ir/ce1)
constitute the basis of the columns of the matrix C(o?, ..., o!), i.e. the rank of C(c™, ..., gr/(x-1)
equals r. Consequently, for any 5 € {1,...,1}\ {i1,...,%/k—1)} all of oW . glk=1).d
are linear combinations of the columns of the matrix C(¢%,...,o*/®*-1). In the remaining
part, J%, the sum is taken over configurations o!,c?,..., o' satisfying the complementary
property: for any basis of the columns of C(c?, ..., c') there exist at least one configuration

o* such that some of the configurations o(1)#, ... o(*=1)* are included in this basis and some

others are not®.

The following Lemma 3.2 shows that the sum J} is taken over sets of different o1, ..., o
such that the matrix of the basis (o™, ..., g*/*=1) contains at most (k"/(¥~1) —1) different
rows.

Lemma 3.2: Assume that the matriz C(c',. .. ,0') contains all k' different rows. Assume
that a configuration & is such that each 1), ... 5% =1) {5 a linear combination of the columns
of the matriz C(c?,...,0'). Then the configuration G is obtained by a permutation of spin
values in one of the configurations c',... 0, i.e. & coincides with one of ¢*,...,c" as an

element of Y.

5In the case k = 2 the term lev can obviously not exist. This leads to considerable simplifications.
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Remark: In the case £ = 2, Lemma 3.2 has been an important ingredient in the analysis of

the Hopfield model. It possibly appeared first in a paper by Koch and Piasko [KP].

In fact, if in J} the matrix C(o%, ..., o' /*-1) contained all k"/(k=1) different rows, then
by Lemma 3.2 the remaining configurations o7 with 5 € {1,...,I}\ {iy,... +r /(k—1)} Would
be equal to one of ™, ..., 0% /(-1 ag elements of X, which is impossible since the sum in
(3.10) is taken over different elements of ¥y. Thus there can be at most O((k™/(k=1) — 1))
possibilities to construct C(o™,...,o%/®-1) in the sum J}. Furthermore, there is only a

N-independent number of possibilities to complete it by linear configurations of its columns

up to C(o,...,0!). To see this, assume that there are v < k7/(k=1) different rows in the
matrix C(c%, ..., o%/*-1) and consider its restriction to these rows which is the v x r matrix
C(o',...,o%%-1), Then C(o™,...,o%/-1) has the same rank r as C(o™, ..., o /G-1),

Now there are not more than 3(*({k=1)=7)) ways to complete the matrix C to a v x l(k—1)
matrix with elements 1, —1, 0 such that all added columns of length v are linear combinations
of those of C. But each such choice determines uniquely the coefficients in these linear
combinations, and hence the completion of the full N x r matrix C(o%,...,o%/®=1) up to
the N x [(k— 1) matrix C(co},...,0') is already fully determined. Thus the number of terms
in the sum representing J3, is smaller than

g/ (E=1) _q
Z YN 3= _ o( (gr/k=1) 1)N)_ (3.11)

v=r

The next proposition gives an a priori estimate for each of these terms.

Lemma 3.3: There ezists a constant K (k,1) > 0 such that for any different o', ... ,0' €
Yn, any r = rank C(o},...c)) < (k- 1)l and all N > 1
Y8 (o) S

IP’(Vﬂ 1 k1Y =1, i ) < KS(k, N)~r/(k=1) N3r/2,

2(N/k)var X  S(k,N)*T 5.12)

Hence, by Lemma 3.3 each term in J is smaller than KS(k, N)~"/(*=DN37/2 with the
leading exponential term k~N7/(¢=1) Tt follows that Jx = O ([(k™/(k¥~1) —1)g~m/(k-D]N) ¢

as N — oco.

Let us now turn to J% in (3.10). The next proposition allows to evaluate the number of

terms in this sum.

Lemma 3.4: Let Dy be any N x q matriz of rank r < q. Assume that for any N > 1
it is composed only of R different rows taken from a finite set D of cardinality R > k.
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Let Qn(R,t) be the number of configurations o such that the matrizc Dy completed by the
columns o), ..., 0*~1) has rank r +t where 1 < t < k — 2. Then there ezists a constant

K(R,t, k) > 0, depending only on R,t,k, such that

Qn(R,t) < K(R,t, k)W (3.13)

Now, to treat szv, consider 01, ... ,al such that (k—1)m+¢; +t3+ -+ -+t = r columns

of C(ct,...,0!) form a basis for the span of all column vectors of this matrix. Then there
exist 0%, ..., 0" such that all of o(*)*» are included in the basis for all v = 1,...,k — 1,
p=1,...,m, and there exist ¢71,..., 0% such that among o{*)% tqy > 1 configurations are
included in the basis and other K — 1 — %, > 1 are not, ¢ = 1,...,s. By Lemma 3.4 the

number of possibilities to construct such a matrix C(o!,...,c!) is

o N(ty+1)/k T
(k NH N/k t/+1))NkN lj[l(tq‘|‘1)N(tq+1)/k

up to leading exponential order. The probability in (3.9) is already estimated in Lemma 3.3:
it is

O(N¥/25(k, N)~"/(k=1)y o p=Nr/(k=1) _ p=N(m(k=1)+ts+tot+,)/(k=1),

Thus, to conclude that J% — 0 exponentially fast, it suffices to show that for any k£ = 3,4, ...
and any t = 1,2,...,k — 2 we have (¢t + 1)(*F1/k=t/(k=1) « 1 which is reduced to the
inequality

ok, t) = "Lt 1 1) -

11nk<0.

It is elementary to check that % < 0Oforall k>t+1andt > 1. Then, given ¢, it suffices
to check this inequality for the smallest value of & which is k = ¢ 4 2, that is that

$(k) = (k — 1)2In(k — 1) — k(k — 2)Ink < 0.

This is easy as 9¥'(k) < 0 for all k¥ > 3 and ¥(3) < 0. Hence, J% — 0 as N — oco. Thus the

proof of the convergence to zero of the second term of (3.9) is complete.

We now concentrate on the convergence of the first term of (3.9). Let us fix any o € (0,1/2)

and introduce a subset Rf5 C E%’,l:

iy ={ch o e IVI<i<r<L1< By <k B#T
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N
> (Tos=py — Tposmp) Doy =my| < NF1/2. (3.14)

n=1

This subset can be constructed as follows. Take o' where each of k possible values of spins
is present N/k times. Divide each set Ag = {i € {1,...,N}: o} = 8}, B8 € {1,...,k},
into N/k 4 O(N**1/2) pieces Ag ., of length N/k? + O(N>t1/2). Then the spins of o2 have
the same value on the subsets of indices which are composed by k such pieces Ag , taken
from different Ag, 8 = 1,...,k. Next, divide k? subsets Ag - into k pieces Ag.s. The
spins of o have the same values on the subsets composed by k? such pieces Ag 5 of length
N/k® 4+ O(N**1/2) taken from different Ag ., etc. It is an easy combinatorial computation
to check that with some constant A > 0

IS\ RN| < BN exp(—hN2%) (3.15)

from where by (1.3)
IR{n| = S(k, N) (14 0(1)), N — co. (3.16)
It is also not difficult to see that for any o, ..., ¢l € Rin the rank of C(ol, ..., 0" equals

(k — 1)I. Note that the covariance matrix By (see (3.3)) can be expressed as

CT(s!,...,aHC(dt, ..., oY)
Byn(at,..., o) = ! - 1
(o7 0) 2(N/k)var X (3:.17)

Thus by definition of RY ,, its elements satisfy
B,y a—1/2 . .
bz,er_O(N / ) V,B,’)/,’L?éj, (318)

uniformly for Vol,...,ol € R% ;- Therefore, for any ol,...,ol¢c Ris detBy(o!,...,0!) =
1+ o(1) and consequently the rank of C(cl,... o) equals (k — 1)I.

By Lemma 3.3 and the estimate (3.16)

> P(-) < kNle PN K N3(E-DU2 5k, N)L - 0. (3.19)

1 lgra
ot,...,oct¢g LN

ra,nkc(al,... Lol)y=(r—1)1

To complete the study of the first term of (3.9), let us show that

Yoo PO @n)TEE T () (3.20)

al,... ,O'ZER?’N
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with P(-) defined by (3.6). Using the representation (3.6), will divide the normalized proba-
bility P(-) of (3.6) into five parts

S(k,N)’( I1 (2c§?)—1)P(-):ZI;;,(al,...,a’) (3.21)

i:.l_,... ,k—ll, i=1
where:
IN = (27r)_l(k_1) / e—EBN(al,... o )E/2 H dtlg,j, (322)
B=1,... ,k—1,
lI£]| <enN1/e F=1,... 1
- - a'l,...,a'l iy 0.1,___,0_1 e
14 = (2m)~Wk=1) / (f5 ({tp.;}) — e~¥Bn( Wy T dey (329)
£l <ent/e ,6=]_1:,.1.’“,.k’—ll,
at,...,at
Iy = (27r)—l(k—1) / o ({ts,;}) H dtg ;, (3.24)
€N1/6<||t-]|<5\/ﬁ ﬁ=11=’1,’k,_ll’
at,... o
=m0 [ e ()
8| <6vVN
itg,; 2 S(k,N)"HY BT ity P S(k,N)TH/ (L)
e ] _e ;
X . - 1 dtlg,j
{ ﬁ?ii.H.,.k’l—l 27ztj“3055(k, N)—l/(k—l) } ﬁ=]1=¥_[k—ll
(3.25)
and
1 al,... ot
By =(m) 770 Jim / ~ 7 ({te.53)
o (3.26)

eitﬁ,ijS(k,N)—l/(k—l) _ eites C]ﬂ_"s(k,N)—l/(k—l)
X H . B Z1/(k—-1) dtlg,j.
B=1,... k-1 2ltﬂ,jcj5(k,N)

F=1,... ,1

for values 4, € > 0 to be chosen appropriately later. We will show that there is a choice such
that I%, (0%, ...,0Y) = 0 for i =2,3,4,5 and I} (c',...,0") — (2r)~(k=DU2 uniformly for
ol,...,0lc Rin as N — oco. These facts combined with (3.16) imply the assertion (3.20)
and complete the proof of the proposition. The following lemma gives control over some of

the terms appearing above.

Lemma 3.5: There exist constants C > 0, ¢ > 0, 6 > 0, and ( > 0, such that for all

ol,..., ot ¢ Rin, the following estimates hold:

(i)
i
VN

‘f]a\'rl,...,a'l({tﬂ,j}) B e—EBN(al,...,al)E/Z‘ < e—EBN(al,...,al)F/Z, fO’f‘ all ||t_]| < €N1/6

(3.27)
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(%)
|5 ({tg 51)| < e PBN (s NE2HCIENTY o 1 1f]] < 6V/N, (3.28)
and

(i)
it {tﬂ 1| < e~I” for ail ||f]| < 6V/N. (3.29)

We can now estimate the terms I%. First, by a standard estimate on Gaussian integrals,

Ix(c, ..., oY) = ((2n)* Vet By (o, ..., o)) 2 +0(1) (3.30)
3.30
= (2m)~R=DI2 4 (1), N — oo,

where o(1) is uniform for ¢?,..., 0! € Rf*y by (3.18) and (3.4). Thus I}, gives the desired

main contribution.

The second part I%(c?,...,0!) = O(N~/?), uniformly for o',...,0! € Ri'n by the
estimates (3.27) and (3.18), (3.4). The third part I3 (cl,...,0!) is exponentially small by
(3.29). To treat Ix(c!,...,c'), we note that for any € > 0 one can find Ny such that for

all N > Ny and all ¢ with ||#]] < 6v/N the quantity in square brackets is smaller than € in
absolute value, and apply again (3.29). Finally, we estimate

B <@ [ el ] e (63

18l>6v/F sl
Forany o!,... ol ¢ Rin the matrix C(ol, ..., 0! contains all k! possible different rows and
by (3.8) a " "Gl({tﬂ,j}) is the product of k' different characteristic functions, where each
is taken to the power N/k'(14 o(1)). Let us fix from a set of k' rows of C(c!,...,0!) any

(k — 1) linearly independent and denote by C' the matrix composed by them. There exists
n(8) > 0 such that \/t_'éTét_'/@(l/k)varX) > 7 for all £ with ||]| > . Changing variables
§=1CT/\/2(N/k)varX one gets the bound

\I3:(cY, ..., 0% <(2w)—Kk-4J(2(JV/k)var)<y<k—U/2(det(7)—1

/ eis8i _ 1 ‘Nk_l(l-l—o(l))
- 3167.7
151> ﬁ7=1 ’
. ZSﬁ’j _ 1 2
< CNl(k—l)/Z(l —h( ))Nk (1+0(1))-2 / ‘ dsﬂ ;
= =1 158, 7
I8>n = 5=4

(3.32)
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where h(n) > 0 is chosen such that |(e** — 1)/s| < 1 — h(n) for all s with |s| > n/((k — 1))
and C is a constant independent of the set o!,...,c! and N. Thus I (c?,...,0!) — 0,
uniformly for ¢!, ... ot € Rin, and exponentially fast as N — co. This concludes the proof
of (3.20) and of Proposition 3.1.

4. Proofs of Lemmas 3.2, 3.3, 3.4, 3.5.

Proof of Lemma 8.2. Let first [ = 1. Without loss of generality we may assume that the first
k rows of C(o!) are different. Then for all: = 1,...,k— 1, the following system of equations

has a solution:
NOIPIO
_)\(11) + )\(21) _ &gz)

ECNRYOIPIO

G a0 = 50

i "
A0 =50 (4.1)

Then necessarily En 1 &,(f) =0forallz=1,2,...,k—1, since the sum of the left-hand sides
of these equations equals 0. But for at least one y € {1,...,k}andi=1,... k-1, a(-i) #0,
for otherwise A(si) =0foralls=1,...,ki=1,...,k—1and consequently C(&) is composed
only of zeros, which is impossible. Without loss of generality (by definition of ¥x we may

always permute spin values) we may assume that &5-1) # 0.

We will use the following crucial property of the configurations (1, ..., &(*-1);
"(J) — 1= (J-I-l) =0,5 (J+2) =0,. ~7(1k—1) —0. (4.2)
50 = 1= 50tV =1,60tD =0,...,5kV =0. (4.3)
It follows that, for a certain number ¢; > 1 of pairs of indices ni, n?, ... ,n%l , nfl € {1,...,k},
we must have that 0(11) =1 and & ~(1) =-1,uv=1,...,t. We say that these 2¢; indices are

“occupied” from the step j = 1 on, since, by (4.2) and (4.3), we know all values &7(1{) = 0 for
all j =2,3,...,k—1,5% =1, and &(Q —0forall j=3,....,k—1,u=12...,t. We

say that the other & — 2¢; indices are “free at step 7 = 1. Then we must attribute to at
=(2)

least t; of k — 2¢; spins a,(l) with “free” indices the value &5, ° = —1 in order to ensure that

Eﬁ 10 &) = 0. We could also attribute to a certain number ta > 0 of pairs of the remaining
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k — 3t, spins with “free” indices the values &%) = +1. Thus by (4.2), (4.3) for j = 2 we know
the values of O'(J) for y = 2,3,...,k — 1 for at least 3t; + 2t, indices n. We say that they
are “occupied” from j = 2 on. Among them ~,(1) = 1 for the number of indices ¢; + ¢5 and
~(3) = 0 for the others 2¢; +¢;. Then we should assign to the number ¢; +¢; of the remaining
k — 3t; — 2ty spins a,(l) with “free” indices the value a( ) = _1 to make Eﬁ 1 a,(f) =

We could also attribute to a certain number t3 > 0 of pairs of the remaining & — 4t; — 3¢,
spins the values £1. Hence, after the third step, 4¢1 4+ 3¢5 + 2¢3 indices are “occupied” etc.
Finally, after (j — 1)th step, jt1 + (j — 1)t2 + ...+ 2¢;_1 indices are “occupied”, 59 =1 for
=(7) _

t1 4+ ---+t;_1 among these indices, and at the jth step we must put &5 —1 for the same
number ¢; + ¢ + ...+ ¢;_1 of “free” indices to ensure that En:l &,(f) = 0. But,ift; > 1 or

t1 = 1 but ¢; > 0 for some 2 < ¢ < k — 1, then, for some 7 < k — 1, we have
k—gti— (-1t — =250 <ty +ta 4+ 51,

(In fact, for j = k—1, if, t; > 1, then obviously k— (k—1)t; < ¢1, and if ¢, = 1 but ¢; > 0 we

have k— (k—1) —2 < 1). This means that at the jth step there are not enough “free” indices

among the remaining k — jt; —(j —1)t2 —...—2¢;_1 ones such that we could assign 9 = -1

to ensure E -1 &,(f) = 0. Hence, the only possibility is t; = 1 and ¢, = {3 = =tx_1 = 0.

So, at the first step 2 indices get “occupied” and at each step one more index is “occupied”.

Thus there exists a sequence of k different indices nq,ns,...,nx € {1,...,k} such that
07(1? =1, 07(1ii)+1 = -1, o) = 0 for n # ni,mit1, 1 = 1,...,k — 1. Solving the system (4.1),
we see that ,\S? = AS,-)-I-l == Apy -1 = 1, ,\S) =0 for n # n;,...,n;41 — 1. Hence,

the configuration & is a permutation of the configuration ¢! such that &, = i, iff a,lh, = 1,

i=1,...,k

Let us now turn to the case [ > 1. We use induction. Consider k=1 possible columns. We

denote linear combinations of them by A(J), a=1,...,k"1. Then foranyi=1,...,k—1,

the following system should have a solution

(
1
Ag) )\(1) + )\(1) g
AD 2 1A = gL
2 3 3, (4.4)

AD AP 4B 50
AD 2@ :&“) :
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It follows that

24 - 3P ol - of)
ER\QNIP SNORSNQ) :5(1')01 _ &(i)w
1 2 3 2, 3, (4.5)
Ny 2N =6, L - 6
Given a( ) agz)a, .. &S)l o —aé L, this system (4.5) of k—1 equations has a unique solution,
which does not depend on @ = 1,...,k'"!. Then & ~(1) — &gz)a, e, 0 ~(Z) - &S) should not
depend on « neither. We denote by 55_1‘) = &5-2( - 5§21,a-

Let us consider two cases. In the first case we assume that, for some 1 = 1,...,k— 1
and for some 7 = 1,...,k — 1, 5(-i) # 0. Then it may take values +1,42. Knowing each
of these values, we can reconstruct in a unique way a( ) = a( 9 and ~§21 o ~§_21, which
do not depend on a. (If 5(1) = 1, then a() =1 and &(1)1 =0, if 5(1) —1, then ag) =0
and 0521 = —1 etc.). Then we can reconstruct the values a() = UJ-Z) + Efn:lt 57(111) for
t=1,...,7—1, a( - ~§-Z) — Efn 1J 551) fort = 57+ 1,...,k, which consequently do not

depend on a. Since the sum of all k! left-hand sides of equations (4.4) equals zero, it follows
that > EJ 17 ~(Z) = 0. But, since a() = (1), it follows that E ~(1) = 0. Thus,
AS)_k k a _kEJ1~(Z)—Oforalla

7j=1

ORI L8 =

The sequence & ( ) being not constant and E = 0, it follows that for some

J1, 92, 05'1) =1 and 05'2) = —1. Using (4.2) and (4.3), we see that ag-z-l_ ) — 0 and &5.:"’ ) 1.
Therefore, for some 7 =1,...,k—1 5(-i+1) # 0, so that we may apply the previous reasoning
EZ: ) do not depend on « and that

AGTD = 0, for all @. Applying the analogues of (4.2) and (4.3) backwards, namely

to the configuration 5(*+1). We get that the values &

6 = 1= 50D =0,60-2=0,...,601) =0, (4.6)
6 =1= 501 =_160D=9,... &=0, (4.7)

we find that &(i_l) —1land a(Z D=y Thus, forsome 5 =1,...,k—1, 5(i_1) # 0 and so we

(

may apply the previous reasoning to the configuration 5(*=1). Hence, G5, D does not depend

(1) _

on o and Ay = 0 for all . Continuing this reasoning subsequently for 5(++2) . &(k)
and backwards for 50:=2)_ ..., () we derive that none of the values &5-2 depends on « and
that A(;) =0 for all @ and all s =1,...,%k. But the system A(;) =0foralls=1,..., k-1
and & = 1,...,k'"! has only the trivial solution. Hence the system (4.4) becomes the
system (4.1). Invoking the reasoning for [ = 1, we derive that & is a permutation of the last

configuration o'.
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Let us now turn to the second case, that is assume that for all 7,5 J(i) = 0. Then the
unique solution of (4.5) is )\(11‘) == Agz)l = 0. Then agz) = &gz)a = ~§:L = 5% for
allaa=1,..., k" tandalli=1,...,k— 1. The system (4.4) is reduced to a smaller system
A =50 correspondlng to the matrix C(o!,...,o'"!) with all k'~! different columns. The
statement of the lemma holds for it by 1nduct10n. Thus in this case & is a permutation of

oneof ol,..., 071,

Proof of Lemma 3.3. Let us remove from the matrix C'(c!,. .., ¢!) linearly dependent columns
and leave only r columns of the basis. They correspond to a certain subset of r configurations
0B j8c A, c{1,...,1}x{1,...,k—1}, |A;| = r. We denote by C"(c',...,0!) the
N X r matrix composed by them. Then the probability in the right-hand side of (3.12) is
not greater than the probability of the same events for 7,8 € A, only. Let f 0! ({ts,i}),
4,8 € A,, be the characteristic function of the vector (2(N/k)var X)~*/2{Y?(0%)}; sca,-

Then
B8

B( i :
IP’(Vﬂ:1,...,k—1,vj:1,m,l Y (o) < G )
2(N/k)varX  S(k,N)*1

—1 —1
itg,jcf S(k,N)F=T _ o~ ita. o S(k,N)F-T

e
t dtg ;.
(2m)" o / " {tasD) H itg,j %
[ D D]'r Jy:ﬁeA'r
(4.8)
To bound the integrand in (4.8) we use that
eitﬁ,jcfs(k,N)% B e—itﬁ,jcfs(k,N)ﬁ .,
, ‘ < min (208 (k, N)¥+,2(tp,5) 7). (4.9)
itp, ’ ’
Next, let us choose in the matrix C7(c!,. .., o) any r linearly independent rows and construct
of them a r X r matrix C"X". Then
L i iX
fr oo (ftg V)| = ‘]Eex ( i Cr(ot, ..., o0t n)
i o) =TT B (prmmtestOn o
XS _rxr
< H ‘]Eexp ( t_}s) (4.10)

V2 N/k)varX
< Hmln (1 24/2(N/k)var X ({CT*"t},)~ )

where £ = {tg ;}; 3ca,. Hence, the absolute value of the integral (4.8) is bounded by the sum

of two terms

S(N k) H ,JEA, (20 ) rXT
(27r)ﬂ p / Hmln (1 24/2(N/k)var X ({CT%"t},)~ )dtﬂ,j

lil<s(e Ny =T
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+ (271r)r / | ﬂ};[Ar(z(tﬂ,j)—l) gmin (1,2 2(N/k)varX({éTxrf}s)—1)dtﬂ,j.
lI£]1>S(k,N) *-1

(4.11)
The change of variables 77 = C™*"{'in the first term shows that the integral over ||£]| < S(k, N)ki_l
is at most O(NT/Z(lnS(k,N)ki_l)T), where lnS(k,N)ki_l = O(N) as N — oco. Thus
the first term of (4.11) is bounded by K;(CT*7, k,1[)N37/28(k, N)*T with some constan-
t K1(C™*",k,l) > 0 independent of N. Using the change of variables 7 = S(k,N)ﬁt_'
in the second term of (4.11), one finds that the integral over ||£]| > S(k,N)ki_l is at most
O(S(k, N)*=1). Thus (4.11) is not greater than K,(C™*" k,[)N3"/2S(k, N)*1 with some
positive constant K,(C™*", k,1) independent of N.

To conclude the proof, let us recall the fact that there is a finite, i.e. N-independent,
number of possibilities to construct the matrix C™*" starting from C(c?,...,o') since each
of its elements may take only three values £1,0. Thus there exists less than 37 different
constants K,(C™*", k,l) corresponding to different matrices C"%". It remains to take the

maximal one over them to get (3.12). ¢

Proof of Lemma 3.4. Throughout the proof we denote by DyUC(o) the matrix Dy completed

by the rows (1), ..., olk~1),

Let us denote by c!,...,c? the system of columns of the matrix Dy. Then we can
find the indices 41 < i3 < ... < ik—s—1 < k — 1 such that (%) is a linear combination of
et .., 0M) o2 gl foralls =1,...,k—t—1. Then there exist linear coefficients
ai(s),...,a;,—1(s) such that

ar(s)ct 4+ +ag(s)c?+agp1(s)oM - da;, 1 (s)olV =6l s =1,... k—t—1. (4.12)

(If » < ¢ these coefficients may be not unique, but this is not relevant for the proof.) Since
t > 1, without loss of generality (otherwise just make a permutation of spin values {1, ...k}

in o) we may assume that ¢; > 1.

Initially each of k — ¢ — 1 systems (4.12) consists of N linear equations. But the number
of different rows of Dy being a fixed number R, each of these k — ¢ — 1 systems (4.12) has
only a finite number of different equations. Thus, (4.12) are equivalent to k —t — 1 finite (i.e.

N-independent) systems of different equations of the form:
ar(s)dy + -+ -+ ag(s)dg = agy1(s)1 + -+ ai, —1(8)di, -1 + b, (4.13)

where d = (dy, ... ,dy) is one of the R distinct rows of the matrix Dy and 6; = 0,1, —1.
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Note that there exist at most R x 3° of such equations (4.13) forany s=1,...,k—t — 1.
Consequently, for the given matrix Dy, there exists a finite (i.e. N-independent) number of
such sets of k£ — ¢ — 1 finite systems of distinct equations (4.13). We will denote by A the set
of such sets of k — ¢ — 1 finite systems of distinct equations (4.13) which do arise from some
choice of a spin configuration ¢ with rank [Dy U C(0)] = r + ¢, after the reduction of (4.12)
(i.e. after eliminating the same equations among all N in each of £k —t — 1 systems (4.12)).
For o € ¥y, we denote by a(c) € A the set of &k — ¢ — 1 finite systems of distinct equations
(4.13) obtained from (4.12) in this way.

We will prove that for any given element & € A we have the estimate:

#{o :rank[DyUC(0)] =7+t alc)=a}< C(N(t—l- 1)/k)!

(7 NG (#.14)

where C is a constant that depends only on R,t, k. Since the cardinality of A is finite and

depends only on R, ¢, and k&, this will prove the lemma.

Consider some ap € A. Since by definition of A there exists oo with the property rank[DyU
C(o9)] =7+t and a(og) = ag, then there exists a solution of all these £ — ¢ — 1 systems of

equations ag. Let a;(s) be any such solution. For any row d = (di,...,dy) of Dy, set
A(s,d) = a1(s)dy + az(s)dz2 + - - - aq(s)d,. (4.15)

Then to any row d of Dy there corresponds the vector of linear combinations A(d) =
(A(1,d),A(2,d),... ,A(k—1—t,d)). Next, let us divide the set D of the R different rows
of the matrix Dy into m disjoint non-empty subsets Dq, D, ..., Dm such that two rows d, d
are in the same subset, if and only if A(d) = A(d).

Lemma 4.1: The partition D; defined above satisfies the following properties:
(i) m>k—t

(i) For any pair d € D;, de D;, with i # j, and for any o, such that rank[DyUC (o)) =r+t
and (o) = ag, the rows d and d can not be continued by the same row O of the matriz C (o)

in Dy UC(0).

Proof. Let us first show that D can be divided into three non-empty subsets Dy, D1, D3, such
that A(1,d) # —1,0 for all d € Dy, A(1,d) = —1 for d € Dy, A(1,d) = 0 for d € D,. First
of all, since ap € A, then there exists at least one oy such that rank[Dy U C(oo)] = r + ¢

and a(op) = ap. Let d°,...,d*"! denote k rows (not necessarily different) of Dy that
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are continued by the rows Oy, ...,Ok_1 of the matrix C(og) (recall the definition given in
the paragraph following (3.7)) respectively in Dy U C(0o). Now consider a row d** that is
continued by the row O;,. The corresponding equation (4.12) with s = 1 then reads

AL, d") = —1.

This shows that the set Dy # . Similarly, for a row d’ continued by the row O; with 7 > 4y,

the corresponding equation yields

A(1,d%) = 0.

Thus Dy # 0. Finally, consider the rows of the matrix Dy continued by Oq,...,0;,_1. The

corresponding #; equations (4.12) with s = 1 then read :

A(dO: 1) = —lg41
A(d',1) = agt1 — agis
A(d% 1) = agra — agys3 (4.16)

A(d*1 1) = agys, 1 + 1.

The sum of the right-hand sides of these equations equals 1. Thus the left-hand side of at

least one equation must be positive. Hence, there exists d with 5 € {1,...,4; — 1} such that
A(d?,1) # —1,0.

Thus also Dy # @, and so all three sets defined above are non-empty. Moreover, D, includes

all rows d that are continued by the rows O; with j > i; of C(oyg).

Now, let us divide D, into two non-empty subsets D, 1, D;2 according to the value taken
by A(2,d). We define D31 = {d € Dy : A(2,d) # 0}, and Dy = {d € D, : A(2,d) = 0}.
Note that the row d*z is an element of D, by the observation made above, while using (4.12)
with s = 2, we get, as before that A(2,d*2) = —1, and for all j > i3, A(2,d?) = 0. Thus Dy
and D, ; are non-empty. In addition to that, for any row d continued by O; with 7 > i3 we
have again by (4.12) with s = 2 A(2,d?) = 0. Hence, D, ; and D, , are non-empty, and Dj 5
contains all rows d continued by O; with j > 45 of C(oy).

Using (4.12) for s = 3 we can again split Dy, into two non-empty subsets D, 51 with
A(d,3) # 0 and Dy, 2 with A(d,3) = 0. Furthermore, Dy 3, contains all rows that are
continued by O; with j > i3 of C(0y), etc. The same procedure can be repeated up to the
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step s = k—1—t—1. In this way we have subdivided D, into £ — 1 —t — 1 disjoint non-empty
subsets. Together with Dy and D1, these constitute k& — t disjoint subsets D;. This proves

the assertion (i).

Let us now take any o such that rank [Dy UC(o)] = r +t and with a(c) = ap. Assume
that d and d are continued by the same row O; of C(c) in Dy UC(c). Since d and d belong
to different subsets D;, for some u € {1,...,k—t — 1}, A(d,u) # A(az, u). Then, writing
(4.12) with s = u along the row d continued by O; and along the row d continued by O; we
would get either the system

A(d,u)=0

A(d,u) =0
if 7 >y, 0r

Ald,u) = -1

A(d,u) = -1

if j =1,, or

if j =1, — 1, or finally

A(d, v) — agyj(u) + agyjt1(u) =0

A(d,u) — agsj(u) + agijr (u) = 0,
if j < 4, — 1. But no one of these four systems has a solution if A(d,u) # A(az, u). This proves
(ii). ¢

By (ii) of Lemma 4.1, for any o such that rank [DyUC(0)] = r+t and a(o) = ag the set of

rows of the matrix Dy is divided into m > k — ¢t non-empty disjoint subsets D1, ...,D,, and
the set of k rows of the matrix C(¢) is divided into m non-empty disjoint subsets Cq,...,Cm,
of cardinalities sq,...,8m > 1, respectively, such that the rows in C; continue the rows of D;
only. But s; rows of the matrix C'(¢) must be present Ns;/k times. Thus, first of all, in the
matrix Dy, these r; rows must be present Ns;/k times as well, for all j = 1,...,m. Thus,

the number of configurations ¢ with rank [Dy U C(0)] = r 4 ¢ such that (o) = oy does not
exceed []7_, (N]\;’/,/ck) (N(s]"\,7;)/k) (%?:) = ((N/R)))"*TI=, (N's;/k)! which is bounded by
((N/E)W)*((N(k— m+ 1)/E))((N/E))™~! for any s1,...,8m > 1 with s; 4+ -4 5, = k.

By (i) of Lemma 4.1 we have k¥ — ¢t < m < k, so that

(N (k—m+1)/R)Y((N/RY™ (N(k —m+ 1)/k) (N(k - m)/k) N (N/k)
(N/k))* N/k N/k N/k
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< (N(t—l— 1)/k) (Nt/k) ...(N/k) (N(t+1)/k)!

N/k N/k N/k) ~ (N/k))ED

Hence, for any matrix Dy composed of R different columns

#{o :rank [DyUC(0)]=r+t, a(c) = ao}

R i | G |G B G EEC G

m=k—t 71, Pm>L, 81,...,8m>1,
14 Frm=R s1+---Fsm=Fk

(4.17)
¢

Proof of Lemma 3.5 The statement (3.29) is an immediate consequence of (3.28) and (3.18),
(3.4) if § > 0 is small enough.

The proof of (3.27) and (3.28) mimics the standard proof of the Berry-Essen inequality.

[4
Ty, T

Namely, we use the representation (3.8) of fy/ ({tf}) as a product of N characteristic
functions where at most k! of them are different. Each of them by standard Taylor expansion

(.

2
> (Mg - 1{aL:i+1})tﬂ,j)

L k—1

e

0'1 O'Z :] 1,...,1
o tgit)=1— X
N,n ({ ﬂ,J}) 4(N/k)varX var
3
Il’( e (]I{O",L:Z} - 1{0;:1+1})t,@7.7)
—0, — EX -EX)®=1-r, 4.18
6((2N/k)varX )3/2 ( ) " (4.18)
with |8,| < 1. Tt follows that |r,| < Ci||E]|?N =1 + Cq||t]|PN~3/2, for some C;,Cy > 0, all
ol,...,0", and all n. Then |r,| < 1/2 and |r,|? < Cs||#]|>N—3/2, for some C3 > 0 and all

t satisfying ||f]] < 6/N, with § enough small. Thus, In fg,l,;'"”l({tﬂ,j}) = —rp+ 0,72/2
(using the expansion In(1+ 2) = z 4 82%/2 for ||z|| < 1/2 with ||§|| < 1) , with some |0,] < 1
for all ¢',..., !, all n, and all ¢ satisfying ||]| < 6+/N. It follows that fg,l""’”l({tﬂ,j}) =
exp(— 25:1 Tn + 25:1 0,72 /2). Here — 25:1 rn = —tBn (0, ... 0 /2 + 25:1 Pn, Where
|pn| < Co||E]|PN~3/2. Then

T () = TN e 2 T (et a2 ) (4.19)

~ N )

where |pp|+0nr2 /2| < (C3+C3/2)|[EPN=3/2. Hence |e2an=:PrT72/2) _1| < C4|[H|PN-1/2,
for all ¢ satisfying ||#]| < eN'/® with € > 0 small enough. Moreover, |Efy:1(pn +0,r2/2)| <
Cs||t]P N /2, which implies (3.28). This concludes the proof of Lemma 3.5 ¢
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5. The unrestricted partioning problem.

In the previous section we considered the state space of spin configurations where the
number of spins taking each of k values is exactly N/k. Here we want to discuss what happens
if all partitions are permitted. Naturally, we divide again the space of all configurations
{1,...,k}" into equivalence classes obtained by permutations of spins. Thus our state space
Y n has kY (k!)~! elements. Let us define the random variables Y#(c) as in the previous

section, see (1.4). Then we may state the following conjecture analogous to Theorem 1.1.

Conjecture 5.1: Let
VA(o) = kN N2 2 ()~ (k= =1/2 31V B(0)|, B=1,...,k—1.  (5.1)

. k-1
Then the point process on RY
Z 5 (71 {7k—1
(Vo) , VE=1(0))
O'Ei:N
converges to the Poisson point process on R’_T__l with the intensity measure which is the

Lebesgue measure.

Using Theorem 2.1, the assertion of the conjecture would be an immediate consequence of

the following conjecture, that is the analogue of Proposition 3.1.

Conjecture 5.2: Denote by > . alezN(') the sum over all possible ordered sequences of
different elements of Xn. Then for any l = 1,2,..., any constants c >0,5=1,...,1
6=1,...,k—1 we have:

] B
. [YB(c9)] c;
P(VB8=1,...,k—-1,V5=1,...,1
ol --%;EEN ( g , , Y , , 2(N/k)var X < (k!)_l/(k—l)kN/(k—l))
@ var X
— ey (5.2)

Jis \/27r]E X?)

1,

Remark: One can notice the difference between the right-hand sides of (3.2) and (5.2).
In spite of this difference, the proof of this statement proceeds along the same lines as
that of Proposition 3.1. The only point that we were not able to complete is that the
sum analogous to J% in (3.10) (recall that it is a sum over sets ¢?,...,o! such that the

system {YP(07)} j=1...., is linearly dependent and, moreover, for any basis of this system
k-1
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there exists a number 7 € {1,...,[} such that for some non-empty subset of coordinates
B € {1,...,k — 1} the random variables Y#(07) are included in this basis and for some
non-empty subset of coordinates 8 € {1,...,k — 1} they are not included there) converges

to 0 as N — oco. Therefore the whole statement remains a conjecture.

Remark: The case k = 2. In the case £k = 2 the sum J% is absent. Hence, in this case
we can provide an entire proof of (5.2) and therefore prove our conjecture. The result in the
case k = 2 is not new: it has been already established by Ch. Borgs, J. Chayes and B. Pittel
in [BCP], Theorem 2.8. Our Theorem 2.1 gives an alternative proof for it via (5.2).

Finally we sketch the arguments that should lead to (5.2) and explain the differences with
(3.2). To start with, similarly to (3.9), we split

> PO+ > PO (53)

Ul,...,alEfIN crl,...,crlEf:N
ra,nkc(al,... Lol)y=(r—1)1 ra,nkc(al,... Jol)y<(k—1)1

We are able to prove that the first part of (5.3) converges to the left-hand side of (5.2). For

that purpose, we introduce again “the main part” of the state space with a € (0,1/2):

7é;jN:{al,...,a’ezN:V1gjgz,V1g¢<rgz,1gﬂ,7,ngk,ﬂ7A7

N
Y (Moi—py — Tioi =y Loz —my| < N“\/N} (5.4)

n=1

N
‘ S, - N/k‘ < NN,
n=1

where
IREN N > £ (1 — exp(—hN**)) (k1) (5.5)
and split the first term of (5.3) into two terms
)RR JO L SENS 0} (5.6)

5 1 l
0'1,...,0'1671;"’1\] ol o q—/é;x’N

ra,nkc(al,... Lol)y=(r—1)1
The second term of (5.6) converges to zero exponentially fast: the number of configurations
in it is at most O(exp(—hN2*)kN!) by (5.5), while the probability P(-) = O(N'k~N) by the

analogue of Lemma 3.3.

To treat the first term of (5.3), let us stress that an important difference compared to
the previous sections is the fact that the variables Y? (o) are now not necessarily centered.

Namely,

N
EY?(0) = (EX) Y (Ifo,=p} — Lfop=ps1}) = EX [#{n: 0n = B} — #{n: 00 = + 1}]
" (5.7)
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as it may happen that #{n: 0, =8} # #{n: 0, =08+ 1}.

Taking this observation into account and proceeding similarly to the analysis of (3.21), we

can show that, uniformly for all o',...,c! € 7?,?,‘]\,,
k= NU RN, g(2¢2 EY? g1 EYS
p(y— BV ILal) o J )t (59)
(2m)(k—1)1/ V2(N/k)varX 2 2(N/k)varX

where the matrix B consists of [ diagonal blocks (k— 1) X (k — 1), each block having 1 on the
diagonal, —1/2 on the line under the diagonal and 0 everywhere else. Thus the first term of

(5.6) by (5.8) and (5.5) equals

k= NUENT, g(2¢2 EY? g1 EYF
2 ey L) +o1)
L e (2m) k=10l V2(N/k)varX 2 /2(N/k)varX
al,...,0 iN
ﬂ — _ —
_ 11,,62¢5) - lexp(_ EY/ B! EY/ ) o).
(2m)(k—1)t/2 70 @ V2(N/k)varX 2 /2(N/k)varX
(5.9)

By the Central Limit Theorem the vector Efy:l(]l{aj —61~ Nioi_pi13)/V/2N/k on »& con-
verges to a Gaussian vector Zf with zero mean and covariance matrix B as N — oo. Hence,

(5.9) converges to

Hj“ﬁ(2c§?)
(2m) (k=112

EX ZﬁB_l 26 EX ) _ H 2c?\/varX
VvarX 7 2 7 fvarX i3 V2r\/(EX)? + var X

which is the right-hand side of (5.2). This finishes the analysis of the first term of (5.3).

Ez exp ( — (5.10)

To treat the second term, we split it into two parts J} and J% analogously to (3.10).
The analysis of J} is exactly the same as in the proof of Proposition 3.1 and relies on

Lemmatas 3.3 and 3.2.

However, the problem with the sum J% persists. First of all, this sum contains much
more terms than in the case of the previous section as it consists essentially of configurations
ol,...,o! where some of the values of spins 3 among {1,...,k} figure out more often than
others, i.e. #{n:0, =B} > #{n:0, = B+ 1}. Lemma 3.4 is not valid anymore. Second,
for all such configurations o, the random variables Y# (o) are not centered and consequently
the estimate of the probability IP(-) suggested by Lemma 3.3 is too rough. We did not manage

to complete the details of this analysis.
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