FAST COUNTING AND SAMPLING FOR FERROMAGNETIC TWO-SPIN SYSTEMS

WEIMING FENG, HENG GUO, AND YICHUN YANG

ABSTRACT. We introduce two new models equivalent to ferromagnetic two-spin systems: a weighted sub-
graph model and a random cluster type model. Using these new connections, we obtain an efficient sampling
algorithm and a new randomised algorithm that efficiently approximates the partition function of ferromag-
netic two-spin systems in certain parameter regimes. No efficient sampling algorithms are known before in
this regime, and our new estimation algorithm runs in near-quadratic time for bounded degree graphs and in
polynomial time for general graphs, improving upon the previous algorithm of Guo, Liu, and Lu (2020).

1. INTRODUCTION

Spin systems model nearest neighbour interactions. They originate from statistical physics, and are
now widely studied in other areas including probability theory, machine learning, and theoretical computer
science, sometimes under different names such as Markov random fields. The most important computation
task in their study is to estimate the so-called partition function, which is a central quantity linking to many
of the system’s macroscopic properties.

A particularly important case is when the number of spin is 2. These two-state spin systems (or 2-spin
systems for short) show drastically different behaviours depending on whether the interaction is repulsive
(anti-ferromagnetic) or attractive (ferromagnetic). For anti-ferromagnetic systems, great progress has been
made regarding partition function estimation — it is NP-hard beyond the tree-uniqueness threshold [Sly10,
SS14, GSV16], and has an efficient algorithm otherwise [Wei06, SST14, LLY13, CLV23, CCYZ25]. The
complexity landscape for the anti-ferromagnetic case is completely mapped out.

On the other hand, ferromagnetic systems have demonstrated a more involved complexity landscape.
Here the most well-known system is the Ising model, and the pioneer work of Jerrum and Sinclair [JS93]
showed that efficient algorithms for the ferromagnetic Ising model exist regardless of the tree-uniqueness
threshold. Their approach is direct Markov chain Monte Carlo (MCMC), and this approach was taken fur-
ther by Goldberg, Jerrum, and Paterson [GJP03] for general ferromagnetic 2-spin systems under certain
conditions. Later, Guo and Lu [GL18] applied Weitz’s correlation decay method [Wei06] to push the al-
gorithmic threshold even further. In certain regimes, their algorithm is almost optimal, up to a threshold
beyond which the problem becomes #BIS-hard [LLZ14]. Here #BIS stands for the problem of counting
independent sets in bipartite graphs, which is conjectured to be intractable to approximate [DGGJ04].
However, Guo and Lu’s algorithm does not extend to the case where both spins are attracting. This is not
a barrier to algorithms though, as subsequently Guo, Liu, and Lu [GLL20] successfully adapted Barvinok’s
method [Bar16, PR17] to this setting. These works [JS93, GJP03, GL18, GLL20] constitute the current algo-
rithmic frontier for ferromagnetic 2-spin systems, but there is still a large gap between known algorithmic
and hardness thresholds.

A main drawback of the correlation decay method and Barvinok’s method is that the running time
of the resulting algorithm is often a polynomial with a large exponent. In particular, the exponent for
the algorithm in [GLL20] scales logarithmically in the maximum degree, and it runs within polynomial-
time only for bounded degree graphs. In this paper, we address this issue by giving a new algorithm
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that runs in near-quadratic time for bounded degree graphs, and in polynomial-time when the degree
is unbounded. We note that a similar speedup for [GL18] was obtained earlier this year [FGY26], which
relies on a new analysis for direct MCMC. In contrast, our result is quite different. We obtain an equivalent
(weighted subgraph) formulation of the problem first, and then apply MCMC to the new setting. Our new
method applies to the regime in which both spin types are attractive, a setting where the techniques of
[GL18, FGY26] encounter some fundamental barriers.

Another drawback of [GLL20] is that due to lack of self-reducibility, no efficient sampling algorithm is
known. We also address this via introducing an intermediate random cluster type model so that we can
transform a sample from the weighted subgraph model to a sample of spin systems.

Next, we formally define the problems and state our result in more detail.

1.1. Sampling and counting for ferromagnetic two-spin systems. Let G = (V, E) be a graph with
n = |V] vertices and m = |E| edges. A two-spin system on G is defined by an interaction matrix A and an

external field vector B as follows:
(B 1 (A
A= <1 v) B = 1)

For any configuration o : V — {0, 1}, its weight is defined by
wg"(0:8, 7N = [ Acwo, []Bo, =pmolelymieiynele),
(u,v)EE vev

where mg(0) and m; (o) are the numbers of edges with both endpoints in state 0 and in state 1, respectively,

and ng (o) is the number of vertices in state 0. The associated Gibbs distribution is given by u"(o) o
spin

we (05B,v,A). The partition function, namely the normalising factor for the Gibbs distribution, is
(1) ZEB v N = > wENoiB v

o:V—{0,1}

By symmetry between the two states, we will assume without loss of generality throughout the paper that
3 < . The 2-spin system is said to be ferromagnetic if fy > 1 (and anti-ferromagnetic if fy < 1).
Consider a ferromagnetic two-spin system with parameters (3, v, and A such that 3 < y. Goldberg, Jer-
rum, and Paterson [GJP03] first showed that a fully polynomial-time randomised approximation scheme
(FPRAS) for ngm exists if A < %, by extending the MCMC approach of Jerrum and Sinclair [JS93].

VBY
Later, Guo and Lu [GL18] identified a threshold A = A:(B,V) = (%) VBY™! " and introduced an fully

polynomial-time approximation scheme (FPTAS)" if A < A, with the further assumption of 3 < 1, based
on establishing strong spatial mixing (SSM) and the correlation decay method [Wei06]. This threshold is

| 28| /241
almost optimal as Liu, Lu, and Zhang [LLZ14] showed that if A > ( %) K , the problem becomes

#BIS-hard, where approximating #BIS is conjectured to be intractable [DGGJ04].

On the other hand, the regime where 3 > 1 is still poorly understood. Here SSM does not hold any
more for any constant A > 0.” Thus the approach of [GL18] (as well as the recent improvement of [FGY26])
cannot be extended to this case. However, the lack of correlation decay does not block efficient algorithms,
which makes the picture much less clear. Guo, Liu, and Lu [GLL20] used Barvinok’s method [Bar16] to
identify yet another threshold:

)

(2) A =A% (B,y) = (E)W

INote that the difference between FPTAS and FPRAS is that FPTAS is deterministic.
%Roughly speaking, this is because there is no degree bound. In fact, even the so-called weak spatial mixing does not hold.
One can verify this by considering a regular tree of sufficiently large degrees.
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and introduced an FPTAS for bounded degree graphs if A < A*.?

Among all ferromagnetic 2-spin systems, the most well-understood special case is the Ising model
(namely 3 =y > 1). There are rich structures for ferromagnetic Ising models, leading to various equiva-
lent formulations such as the even-subgraph model [vdW41] (also known as high-temperature expansion)
and the random cluster model [FK72]. Using these connections, polynomial-time sampling and approxi-
mate counting algorithms are obtained [JS93, GJ18]. Furthermore, in the presence of external field A # 1,
there are a near-linear time sampler and a near-quadratic time FPRAS [CZ23].

Part of the reason that the parameter regime vy > 3 > 1 is not very well-understood is the lack of
these equivalent formulations. Our main conceptual contribution is to fill in this gap. We introduced new
weighted subgraph models and random cluster type models, and generalise previous equivalences to the
whole v > 3 > 1 regime. These new connections help us find fast approximate counting and sampling
algorithms. We believe they will be useful in fully resolving the approximate counting and sampling
complexity of ferromagnetic 2-spin systems in the future.

Our first result is a fast sampling algorithm for A < A*. In this regime, no efficient sampling algo-
rithm is previously known. The FPTAS of [GLL20] cannot be transformed to a sampler due to lack of
self-reducibility (basically, by the same reason why SSM fails).

Theorem 1. Let 3,7y, A > 0 be parameters such thaty > 3 > 1 and A < A*. There exists an algorithm that,
given any € > 0 and any graph G = (V, E), outputs a random sample ¢ € {0,1}V in time O (Acnlog %)
that is at most € away from W™ in total variation distance, where . = |V| is the number of vertices, A is the
maximum degree of the graph, and C = C(f3,7y,A) is a constant.

To achieve Theorem 1, we use Markov chains. However, directly MCMC is not efficient here. To see this,
for any constants 3 > 1,y > 1, and A > 0, consider a sufficiently large complete graph. It is easy to see
that the all-1 and all-O configurations contribute weights exponentially larger than mixed configurations,
and therefore the mixing time for any locally defined Markov chains such as the Glauber dynamics is
exponentially large. This is also why the recent work of [FGY26], which is a direct MCMC, is restricted to
the case of B < 1 < .

Our solution to bypass this issue is via the aforementioned new connections. We consider an equiva-
lent weighted subgraph formulation, which we will explain in Section 1.2 shortly. We show that Glauber
dynamics for the weighted subgraphs mixes within the time bound of Theorem 1. However, there appears
to be no easy way to transform this subgraph sample to a spin sample. We instead introduce an interme-
diate random cluster type model. For the three models, we not only establish equivalence among their
partition functions, but also show new couplings among their Gibbs distributions. With the couplings, we
first transform the subgraph sample to a random cluster sample, and then to a spin sample, to establish
Theorem 1. Details can be found in Section 3.2.

Using the sampler above and a simple A-annealing reduction, we also obtain the following FPRAS.
Theorem 2. Let 3,y,\ > 0 be parameters such thaty > 3 > 1 and N < A*. There exists an FPRAS that,

2

given any € > 0 and any graph G = (V, E), outputs a random quantity Z in time O (AC coT log? 1)

€
such that Z € [Z(1 — €),Z(1 + €)] with probability at least 2, where Z = Zsé’i"(ﬁ,y,h) is the partition
function, n = |V| is the number of vertices, A is the maximum degree of the graph, and C = C(f3,y,A) is a

constant.
The algorithm in [GLL20] applies to parameters of the same regime as in Theorem 2, but it runs in time
£

O ((ﬂ) Olog A)), which is no longer a polynomial if the graph has unbounded degrees. This type of run-

ning time is typical for FPTASes [Wei06, Bar16, PR17]. Utilising randomness, the algorithm in Theorem 2
runs in polynomial-time for any graph, and in near-quadratic time for bounded degree graphs. We note
that near-quadratic time is the best known running time for partition function estimation in many settings

31t can be verified that A* < A, [GLL20].



[SVV09, Kol18], although this barrier has been broken very recently when the parameters are lower than
the computational transition threshold [AFF 25, CCLZ26]. Their techniques do not apply in our setting,
and it is not clear if sub-quadratic time can be achieved here.

Theorem 1 and Theorem 2 cover only the case of y > 3 > 1. When < 1 < y but 3y > 1, we refer the
interested reader to a recent work by Feng, Guo, and Yang [FGY26]. They showed an O(n?) mixing time
bound for Glauber dynamics in the spin system from the all 1 configuration, when A < A, and an O(n)
mixing time bound when A < /v/f3. For the Ising model (3 =y > 1), there are the classical sampling
algorithm for A = 1 by Jerrum and Sinclair [JS93] and the near-linear time sampler for A # 1 by Chen
and Zhang [CZ23]. Approximate counting algorithms in all these settings can be obtained similarly via
simulated annealing.

Since the weighted subgraph model is the key to our whole argument, we explain it next.

1.2. The subgraph world. We introduce a new weighted subgraph (WSG) model and relate its partition
function to that of the two-spin system. This is a generalisation to the classical subgraph world models
[JS93]. Let G = (V, E) be a graph. For any subset of edges S C E and any vertex v, let degg(v) denote the
number of edges in S incident to v; in other words, degg (V) is the degree of v in the subgraph (V, S). The
model involves a number of parameters. Each edge e € E is associated with a parameter 8, > 0, and each
vertex v € V is associated with A,, > 0. Denote © = (0¢)ecg and A = (A, )yev. Let p > 0 be another
parameter. In our applications later, we will have pA, < 1 for all v € V. For any subset of edges S C E,
the weight of S is given by

(3) weB(8;0,A,0) = [ [ 0e [T (1+Av(—p)ieEst™).

eeS veVv
The partition function of the WSG model is then given by

ZEEO,A,p) = D WEE(S;0,A,p).
SCE
Note that in the definitions above, we allow non-uniform weights for later convenience.
The following equivalence is shown via the holographic transformation [Val08] in Section 3.1.

Theorem 3. Consider a two-spin system on a graph G = (V,E) with parameters 3,7y, such thaty # 1,
B+v#2 andBy #1. Letp = B 1 and = 0= Ok and let 1y = (1)yev and 1g = (1)ecg denote the

Py—1~
V-dimensional and E-dimensional all—ones vectors, respectively. Then

ZEMB,v,A) = (1—p0) 1Bl ZE8(01¢, ALy, p).

Theorem 3 applies to a wide range of parameters due to its algebraic nature. It is easy to check that the
conditions of Theorem 3 are satisfied in our application for y > 3 > 1 and 3y > 1.

Remark (Comparison with existing subgraph-world models). It is well known that the ferromagnetic Ising
model (3 = ) is equivalent to certain subgraph-world models [JS93, FGW23]. Our result in Theorem 3
generalises this equivalence to non-Ising ferromagnetic two-spin systems with 3 < . The Ising model
without fields, namely when 3 = y and A = 1, is equivalent to the even-subgraph model, where the
subgraph (V, S) must satisfy that degg (V) is even for every v € V. In this case, our parameter p = 1, and
only even subgraphs have positive weights in (3). When the external field is not 1, say A < 1, the Ising
model is equivalent to a subgraph world in which each odd-degree vertex incurs a penalty; this is also
captured by (3) with p = 1. For general ferromagnetic two-spin systems with 3 < <y, our model imposes
a penalty based on the degree of the vertex in the subgraph. We believe this new subgraph-world model
is of independent interest.

The main ingredient of our algorithm is an efficient sampling algorithm for the Gibbs distribution of
the WSG model. Consider a WSG model on G = (V, E) with parameters 0, A, p that correspond to a
4
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ferromagnetic 2-spin system. When A < A*, the weight function w;°(S; 0, A, p) in (3) is positive for all
S C E (see Lemma 11). Let p = uVGVS% A,p OVer 2F be the Gibbs distribution induced by the weighted
subgraph model. For any subset of edges S C E, the probability of S is given by

WeE(S;0,A,p)

(4) w(S) = ZVGVSg(B,A, 0)

We often view W as a distribution over E-dimensional Boolean vectors. For any ¢ € {0,1}F, let S¢ C E
denote the subset of edges corresponding to o. Then we write

WZ‘sg(S(Y; 6,7\, p)
Z5*(0,A,p)

To generate a random sample from the distribution u, we employ the standard Glauber dynamics. Start-
ing from an arbitrary initial configuration Xy € {0, 1}¥, in each step t > 0 we update Xy as follows:

Vo €{0,1}5, u(o) =p(Se) =

e sample an edge e € E uniformly at random;
e sample X¢ ~ u?E’e, where LL)e(E’e is the conditional distribution on e given Xg_., and update X¢
by changing the state of e to X, to get X¢11.
It is easy to simulate Glauber dynamics: since the weight in (3) is a product of terms, each of which depends
only on a single edge or a single vertex, the conditional distribution u?E’e can be computed in time O(A),
where A is the maximum degree of the graph.

It is well known that the stationary distribution of the Glauber dynamics is pt. To analyse the efficiency
of Glauber dynamics, we study its mixing time. Let (X¢)¢>0 be the random configurations generated by
Glauber dynamics over time. Given any € > 0, the mixing time is the number of steps required for the
chain to reach its stationary distribution up to total variation distance €. Formally,

Tmix(€) = max min{t > 0| Drv (X, 1) < e},
Xo€{0,1}F
where Dy (X¢, u) = % 2_oefo1}t | PriX¢ = o] — (o)l is the total variation distance between (the law of)
Xt and p. Our main technical contribution is the following mixing time bound for the WSG model. Recall

that A* = A*(B,y) = (%) 20en TVBYT i the threshold in (2).

Theorem 4. Let 3,7y, A > 0 be constants such thaty > 3 > 1 and A < A\*. Let® = (g;i)lz and p = %
Then, the weight function wgsg(S; 01g,Aly,p) = 0 forallS C E. Let 1 denote the Gibbs distribution induced
by the weighted subgraph model on a graph G = (V, E) with parameters ©1¢, A1y, and p. Then the mixing
time of the Glauber dynamics on | is at most O (AC -nlog %) wheren = |V|, A is the maximum degree of

the graph, and C = C(3,7v,A) is a constant.

For comparison, in the Ising model, where 3 = y > 1, the analogous threshold is A* = 1. When
A < 1, Chen and Zhang [CZ23] proved a fast mixing time bound for the WSG dynamics induced by the
Ising model. However, our method is based on stability of polynomials, which is completely different from
the coupling-based method in [CZ23]. Their coupling crucially relies on the fact that, in the weighted
subgraph model induced by the Ising model, every vertex of odd degree receives the same uniform penalty.
In contrast, in our setting with 3 < vy, vertices of different degrees receive different penalties in (3). Chen
and Gu [CG24] developed a more general coupling-based technique, but our setting does not meet their
requirements either.

2. PROOF OUTLINE OF THE MIXING TIME

In this section we outline the proof of Theorem 4. Under the parameter assumption in the theorem, the
positivity of the weight function is guaranteed can be verified by a straightforward calculation, which is
5



deferred to Section 6.1. Assuming the distribution p is well-defined, we outline the proof of the mixing
time bound.

We use the following notations. For any subset of edges A C E and any pinning T € {0, 1}¥\\, we write
u* for the conditional distribution of 1 given T. In other words, in 1¥, the edges in E \ A are pinned by ©
and the edges in /A follow the conditional distribution. Moreover, we write g for the marginal distribution
of S C E under p. When S = {e}, we may also write [ instead. In particular, uT means the marginal
distribution of e under the conditional distribution p*.

2.1. Mixing of Glauber dynamics via spectral independence. We prove the mixing time bound via
the spectral independence technique introduced by Anari, Liu, and Oveis Gharan [ALO24]. Let u be a
distribution over {0, 1}F. For any two variables i,j € E, the influence from i to j is defined as

Y (i,j) = Prxpu Xy = 1 Xy = 1] = Prxu[X; =1 [ Xy =01

Definition 5 (spectral independence [ALO24]). The distribution p is said to be 1-spectrally independent
if the maximum eigenvalue of the influence matrix ¥, is at most 1.

Definition 6 (marginal lower bound [CLV21]). A distribution w over {0, 1}¥ has a marginal lower bound
b > 0 if, for any subset of edges A C E, any pinning T € {0, 1}¥\*, and any edge e € A,

Ve e {07 1}) H;(C) = PrXNp[Xe =cC | XE\/\ = T] > b.

Using the definition of the weighted subgraph model in (3), the following lemma can be established by
a straightforward calculation. The proof is deferred to Section 6.2.

Lemma 7. Let 0, p, A > O be three constants such that p < 1 and Ap < 1. The weighted subgraph model on
any graph G with parameters ©1g, A1y, and p has a marginal lower bound b = b(0,A, p) > 0.

In particular, Chen, Liu, and Vigoda [CLV21, Theorem 1.12] showed the following. For a Gibbs distri-
bution p on a graph G = (V, E) with maximum degree A, if every conditional distribution induced by p
is -spectrally independent, and p has a constant marginal lower bound b, then the mixing time of the
Glauber dynamics is bounded by O (AC -n - (loglog ﬁ + log é)) for some C > 0 depending on 1
and b, where pyin = mingegg 13 1(0).

We summarise and specialise this result for the WSG model in the next lemma. In particular, the constant

marginal lower bound is guaranteed by Lemma 7, which is independent from A.
Lemma 8. Let 3,y,A > 0 be constants such thaty > 3 > 1 and A < A\*. Let 0 = (E;Pf and p = %
Let p denote the Gibbs distribution induced by the WSG model on a graph G = (V, E) with parameters 01,
Ay, and p. Suppose there exists a constantm > 0 such that for any A C E and any Tt € {0, 1}F\, the
conditional distribution W* is n-spectrally independent. Then the mixing time of the Glauber dynamics on |
is at most O (AC -nlog %), where C = C(3,7v,A,n) is a constant.

2.2. Spectral independence via the stability. By Lemma 8, it remains to show that every conditional
distribution ¥ is n-spectrally independent, for every subset A C E and every pinning T € {0, 1}F\\.
We show this by showing stability on the complex plane for a suitable polynomial, and then applying the
techniques from [CLV24].

For any configuration o € {0, 1}F, let S® denote the subset of edges selected by 0: S = {e € E |
0. = 1}. By the definition of the weighted subgraph model in (3), the weight of the configuration o is
[lecse Oelvev (1 + Ay (—p)desse (")). We separate out the vertex contribution and define

(5) Vo e {0,135, w(o)=]] (1 + )\v(_p)degsa(v))
veVv
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Given a pinning T € {0, 1}¥\\, we treat the edge activities on the unpinned edges as complex variables z

and define the conditional partition function polynomial

(6) Z'z)= Y  owlo ] =z

oe{0,1}F:op\ =T ecEN:0.=1
The product only ranges over edges in A, since the edges in E \ A have already been fixed by T. Thus
Z™(z) is a polynomial in the variables z., € € A. When the pinning is empty, we write Z(z) for Z%(2).
Substituting ze = 0. recovers the conditional distribution on the unpinned variables:
W(G) HeE/\:O‘e:1 ee
Z7(0)

Vo € {0,1}F with opA =T, W' (0):=

Again, when the pinning is empty, W =
The polynomial in (6) allows us to complexify the edge activities and prove spectral independence
through polynomial stability, following [CLV24]. Throughout the paper, C denotes the complex plane.

Definition 9 (stability of polynomial). For regions I7 C C, i € [n], a multivariate polynomial p €
Clx1,...,xn)is ([TiZ, Ti)-stable if p(x1, . ..,%n) # 0 whenever x; € T} for all i € [n].

We specialise [CLV24, Theorem 3.2] to our setting as follows.

Proposition 10. Let E be a set of variables and w : {0,1}% — R be a weight function. For any e € E, let
I'e C C be a non-empty open connected region, and let © : E — R satisfy 0. € Ry N T, foreverye € E.
Suppose that, for every pinning T, the conditional partition function Z*(z) is (Hee/\ Fe)—stable. Then the

distribution U" is spectrally independent with constant
2
n= 52’
where b is the marginal lower bound of 1™, 8 = minecg e% dist(0, 0l ), Ol is the boundary of Te, and
dist(x, 0l¢) :=inf,cor, [x — zI.

We apply Proposition 10 to the WSG model. Once again, recall that our settingisy > 3 > 1, p = %,
0 = (g;i)f, and A < A*(f3,7v). Let u be the Gibbs distribution induced by the WSG model on a graph

G = (V, E) with parameters 01g, Aly, and p. We will use Proposition 10 to prove spectral independence
for every conditional distribution uT.

The following self-reduction lets us handle all pinnings uniformly. Fix a pinning T € {0, 1}¥\\. Let
G™ = (V, A) be the subgraph obtained by deleting the pinned edges in E \ A. For each vertex v € V, let
ky be the number of pinned edges incident to v that are fixed to 1 by T. We absorb the contribution of
these pinned edges into the external field by setting

AS=A- (=)
The following technical lemma is verified in Section 6.1.

k

Lemma 11. For any integer k > 0, it holds that —1 < —pA* < A - (—p)"~ <A

Given the pinning T, for every S C A, the conditional weight of the configuration S is, up to the non-zero
contribution of the pinned edges, equal to

oS T (1 AT (—p)dess (v)) .
veV
By Lemma 11, the above weight is still non-negative. Hence the conditional distribution u* projected
onto A is the Gibbs distribution of a weighted subgraph model on the subgraph G™ with parameters 01,
(AT)vev, and p. We will use this self-reduction to handle all the conditional distributions.
7



Ho H, Hy Hs = H

Us(1/9)
— —
O

Ficure 1. Illustration of our contraction procedure for a 3-cycle Cs. Red vertices correspond
to original vertices of the graph, and brown vertices correspond to edge variables. We start
from Hy, the disjoint union of three disjoint stars. At each step, the blue highlighted pair of
brown vertices is contracted into a single vertex. The variables of original brown vertices are
safe in C \ T, while the contracted brown vertex is safe in Ugs(1/0). After three contractions,
we obtain H3z = Hc,.

C\T

It remains to establish the required stability condition in Proposition 10. For x € C and & > 0, write
Us(x) :={z € C| |z — x| < 8} for the open disk of radius & centered at x.

Theorem 12. Fix three constantsy > 3 > 1 and 0 < A < A*(B,y). Letp = % and © = (g;i)lz
Let G = (V,E) be a graph and A = (A,)ycv be parameters such that —pA < A, < A forallv € V. Let
w :{0,1}F — R be the weight function defined in (5) with respect to graph G and parameters A, p. There exists

a constant & = 8(f3,y,A) > 0 such that the partition function Z(z) defined in (6) is | [ .c¢ Us(0)-stable.

This theorem is enough for the stability hypothesis in Proposition 10. Indeed, after the self-reduction
above, each polynomial Z(z) appearing in Proposition 10 is exactly the partition function in Theorem 12
for the graph G™ and fields (AJ),ecv. This is because, in the definition of Z*(z) in (6), only the edge
activities of the unpinned edges in A appear. Thus proving Theorem 12 for arbitrary graphs and all fields
in the interval (—pA*, A*) establishes the required stability for all conditional distributions. Theorem 4 is
a consequence of combining Lemma 8, Proposition 10, and Theorem 12.

Theorem 12 is our most technically involved ingredient and is shown in Section 4. Here we give a brief
overview of the proof. The overall strategy is via the Asano contraction [Asa70, Rue71], similar to previous
zero-freeness results for Holant problems [GLLZ21]. Let G = (V, E) be a graph with [V| = n and [E| = m.
Note that the variables in Z7,(z) are on the edges. Let Hg be the (bipartite) vertex-edge incidence graph
of G (see Definition 14). We construct a sequence of graphs Hy, ..., Hy, where Hy;;, = Hg. The initial
graph Hy is a collection of disjoint star graphs. For each v € V, construct a star whose center is v and
the leaves correspond to all edges adjacent to v. The union of all these stars is Hy. Thus, in Hg, each edge
e = (u,v) € E corresponds two leaves connecting to u and v, respectively. Call these leaves half-edges,
and variables are attached to the half-edges. Order edges in E as ey, . .., ex. Then given Hj, contract the
two half edges corresponding to e;j; to obtain Hi 1. The two corresponding variables are also identified.
After processing all edges, we recover Hy, = Hg. Figure 1 illustrates this procedure for a 3-cycle.

To prove the desired stability, there are two main ingredients. The first is the stability of the initial
graph Hy. Since Hy is a disjoint union of stars, the stability of the partition function follows from handling
each star separately. We carefully choose a region I' so that the partition function is non-zero whenever
no variable lies in I'. The second ingredient is the stability-preserving property of the contraction step.
Namely, assuming that the partition function of Hy is (C \ ') x (C \ T')-stable for the pair of contracted half
edge variables, we prove that the new partition function for H; ;1 after contraction remains stable when the
contracted variable lies in a small neighborhood Ug(1/0) around 1/6. Iterating this argument propagates
stability from the initial disjoint union of stars Hy all the way to the final graph H;,. Consequently, the

WSG partition function for G is [ [, ¢ Us(6)-stable.
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The most essential part of this argument is the choice of I'. Our choice is actually inspired by the zero-
freeness result of [GLL20]. Although their result concerns the spin model and we are working in the WSG
model, we noticed that after certain variable transformations, the initial stability for Hy resembles the
contraction step in [GLL20]. Then, with the same variable transformation, our contraction step resem-
bles the initial stability in [GLL20]. This is an interesting duality regarding the contraction argument for
zero-freeness under holographic transformations, and is also why our Theorem 2 works up to the same A
threshold as in [GLL20]. However, as we need stability for a constant neighbourhood around 0, we also
need to strengthen various intermediate results in [GLL20].

In addition, there is one more wrinkle to our proof — the zero-freeness result of [GLL20] is optimised and
only works for degrees > 2. The way they handle degree 1 vertices (namely leaves) is to pre-process them
first. However, since pinning edges may produce new leaves, this strategy does not work for us. To this
end, we identify bad leaves, whose external fields are positive and cause trouble to an avoidance lemma
(Lemma 34). Observe that any graph can be decomposed into a degree > 2 core and trees appended to
the core (see Figure 2 for an illustration). Our strategy is to recursively prune bad leaves and reduce the
original graph G to an equivalent bad-leaf reduced graph, whose external fields are updated to some A’.
Throughout this recursive process, we must ensure that the new fields A’ remain in a complex region where
the stability argument applies. To control this recursion, we notice that the external fields are updated in a
similar fashion to the tree recursion of Weitz [Wei06]. Thus, we use the potential function from [GL18] to
design the admissible complex region for the external fields A’. Intuitively, we show that the perturbations
due to the pruning process do not drift the external fields A’ too far away from the real axis, and that they
remain inside the region required by the contraction argument. Once we obtain a graph without bad leaves,
the zero-freeness argument outlined above applies, which completes the proof of Theorem 12.

3. EQUIVALENT FORMULATIONS

In this section we show equivalence between the two-spin system and the weighted subgraph model,
introduce the random cluster type model, and show its equivalence to the other two models.

3.1. Weighted subgraphs. We use the holographic transformation [Val08] to prove the equivalence
between the two-spin system and the weighted subgraph model. Let d > 1 be an integer, and let
f:{0,1}¢ — C be a function, where C denotes the complex plane. We write f = (fx,, fx,, - - , fod,l) as

either a column or a row vector, where for each 0 < i < 24, x; € {0, 1}¢ is the binary representation of
i. In the symmetric case, where f is invariant under permutations of the bits of xi, we write f succinctly
as f = [fo,f1,...,Tql, where foreach 0 < j < d, fj is the common value of fy over all binary strings
x € {0, 1}4 with Hamming weight [x| = j. This is also called the signature of f.

Given a bipartite graph H = (V1 W Vo, E), let F = (fy)vev, and § = (gu)uev, denote the functions
on the vertices of H. The Holant is defined as

Holant(H; ¥ | §) = Z H fu(oE()) H gul(0E (),

o:E—{0,1} veVy ueVs

where E(v) and E(u) are the edges incident to v and u, respectively.

Let T € C%*2 be an invertible matrix, and let f : {0,1}¢ — C be a signature function. We write
Tf = TO (resp. fT = fT®9) for the transformed function when f is viewed as a column (resp. row)
vector. Given Holant(H;J | §) on a bipartite graph H = (V; W Vo, E), view all f,, € F as row vectors
and all g,, € G as column vectors. Define the transformed functions as FT = {f,T},cv, and T1g =
{T_lgu}ue\/Q, where T~ ! is the inverse of T. The following equivalence holds.

Theorem 13 (Valiant’s Holant theorem [Val08]). Holant(H; FT | T~'G) = Holant(H; F | §).
9



Next, we represent the two-spin system as a Holant instance via the half-edge decomposition. Consider
a ferromagnetic two-spin system on a graph G = (V, E) defined by parameters 3,7y, A > 0. We define the
vertex-edge incidence bipartite graph Hg of G by the following.

Definition 14. Given G = (V| E), the vertex-edge incidence graph Hg = (V; W V5, Eyy) is a bipartite
graph whose left part Vi = V consists of all vertices of G and whose right part Vo, = E consists of all
edges of G. For each edge e = {u, v} € E of G, we add two edges e,, = {u, e} and e, = {v, e} to Ey. We
call e, and e, the half-edges of e.

Note that the degree of each v € V; in Hg equals the degree of v in G, which we denote by d, =
degg(v) = degp (v), while the degree of each e € V3 in Hg is exactly 2. For each vertex v € Vi, we
define the row vector f,, : {0, 1}% — C by

fy =A (1,009 4+ (0,1)® =[A, 0,...,0 ,1],
N——
(dy—1) zeros

In words, if all half-edges incident to v are in state 0, then the value of f,, is A; if all half-edges incident to
v are in state 1, then the value of f,, is 1; otherwise, the value of f,, is 0. For each edge e = {u,v} € E of
G, we define the column vector ge : {0,1}*> — C by

ge =(B,1,1,y)" =B, 1,7l

In words, if the two half-edges of e are both in state 0, then the value of ge is 3; if they are both in state
1, then the value of g is y; otherwise, the value of g, is 1. We define

(7) ?:{fv}val and § :{ge}eEVQ‘

This construction encodes the two-spin system as a Holant instance. Indeed, each spin configuration
o € {0,1}V of G corresponds to the assignment in Hg that gives every half-edge incident to a vertex v the
spin value o,,. Under this correspondence, the vertex function f,, contributes the external field at v, while
the edge function g contributes the interaction along e = {u,v}. Comparing the weights term by term,
the following proposition is immediate from the definitions of f, and ge.

Proposition 15. The partition function ZSGpin(B, Y, A) of the two-spin system on G is given by
Z&" (B, v, A) = Holant(Hg; I | ),
where F and G are defined in (7).

We now apply the holographic transformation to the Holant instance of the two-spin system and com-
pute the transformed signatures. Since y # 1, define

(L —p _B-1
(8) T'_<1 1), wherep—ﬁ.

Also, as 3 + v # 2, T is invertible. For any vertex v € V; of Hg, the transformed vertex signature is
(9) TN =X (1,—p)®d 4+ (1,1)®9Y =14+ A,1—Ap, ..., 1+ A(—p)].

Thus the transformed vertex signature depends only on the number of incident transformed half-edges in
state 1: its value on assignments of Hamming weight k is 1 + A(—p)¥. For the edge signature, recall that

6= 0-1° Using
T*l — 1 1 P
I+p\~1 1)’
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a direct calculation gives

B+2p+vp? 1

w2, _ 1 —B-+ply-1 | _ 1 0

1o T e Urp2 | -B-D+py—1) | " 1-p0 |0
p+v—2 0

Thus the transformed edge signature is an equality signature on the two transformed half-edges, with
weight 1 on state 00 and weight 0 on state 11, multiplied by the common factor =5 p . This is the exact
reason why we set the parameter p in (8). Since every pair of half-edges are forced to be equal, by map-
ping the half-edges to the edges, this exactly gives the weighted subgraph model on the original graph G.
Therefore, by Theorem 13 and Proposition 15,

ZSGPin(B,y,)\) = Holant(Hg;J | §) = Holant(Hg; 3T | T719)
_ “EST ST (1 + A(—p)dess (v )
SCE  veV
= (1—p0) EIZE#(01¢, ALy, p),

where degg (V) is the degree of vertex v in the subgraph G’ = (V,S) C G. This proves Theorem 3.

3.2. Random cluster type model. Next we introduce a random cluster (RC) type model a la Fortuin and
Kasteleyn [FK72], and couple this model with the 2-spin system and the WSG model, respectively. This
way, we can transform a sample from the WSG model to a sample from the spin system, and establish
Theorem 1.

The parameters are y > 3 > 1 and A > (. As before, let p = 5 } and 0 = |3Y )1 Given a graph
G = (V, E), the RC distribution is defined over subsets S of edges:
(11) peS) scw(s):= [T (AVOIB—E 4y =)=,

Cek(V,S)

where k(V,S) is the set of connected components in the subgraph (V,S), E(C) is the edge set of the
component C, and V(C) is the vertex set of the component C. Define the corresponding partition function
7" =ZE(B,v,A) == sce W*(S). Itis not hard to verify that for ferromagnetic Ising models ( =y >
1 and A = 1), (11) coincides with the classical Fortuin-Kasteleyn model [FK72]. For ferromagnetic Ising
models with external fields (3 =y > 1 and A # 1), (11) coincides with the weighted random cluster model
[FGW23].

The next theorem is a generalisation of the equivalence by Fortuin and Kasteleyn [FK72] and the cou-
pling by Edwards and Sokal [ES88] between ferromagnetic Ising models and random cluster models.

Theorem 16. For any graph G and parameters (3,v,A), ZE(B,v,A) = st([S Y, ), where ZP™ is defined
in (1).
Moreover, given an RC sample S ~ W', one can obtain a spin sample o obeying the law of WP™ as follows:

independently for each connected component C € k(V,S), assign spin 0 to all vertices in C with probability
AV (B 1) E(C)
AV (B —1)[E(C) 4 (y—1)IE(C)

-, and spin 1 otherwise.

Proof. Recall that the ferromagnetic 2-spin interaction can be represented as a Holant problem on the

vertex-edge incidence graph Hg. A vertex v is assigned the function f,, = A(1,0)®% + (0, 1)®%v and the

edges assigned g = (B,1,1,y)". Letgo = (1,1,1,1)"and g; = (B —1,0,0,y —1)" so that g = go + g1.
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We may also view g, go, and g; as symmetric functions on two variables. Then, we have

Zspin — Z )\TIO(G) H g(GuaGV) = Z )\TLO(G) H (go(O'u,O‘v)Jrgl(Gva))

o:V—{0,1} (u,v)€E o:V—{0,1} (u,v)EE
= > Ay I gre)(ow,0v)

o0:V—{0,1} T:E—{0, 1} e=(u,v)eE
= Z Z }\no H gT(e](O-UJO-V)‘

T:E—{0,1} 0:V—{0,1} e=(u,v)EE

Given an edge assignment T, let S be the set of edges that are assigned 1. In fact, since gg is the all-1
function, its contribution is the same as removing the edge. On the other hand, g; is non-zero only if both
half edges are 0 or 1. This implies that, the only o with non-zero weight is to assign the same value for
each connected component C € k(V,S). The weight of assigning 0 is A'V(©)I(B — 1)/E(C)] and assigning
Lis (y — 1)!E(C)] The overall weight is exactly w*(S), which proves the first part of the theorem.

For the second part, consider a joint distribution over both edges and vertices. The only allowed con-
figuration is to have the same value in each connected component induced by the edges, and the weight
is as given above. It is not hard to see that this distribution projected on the vertices recovers the spin
distribution, and on the edges recovers the RC distribution. The second part of the theorem follows. [

The reason we introduce the RC model is because we can also couple it with the WSG model, which is a
generalisation of the coupling used in [GJ09, FGW23]. Denote by n"*¢ the Gibbs distribution of the WSG

model, as defined in (4) with © = 81 and A = Al. Also recall that p8 = % < 1.

Lemma 17. For a graph G = (V, E) and parametersy > 3 > 1 and A > 0, let S be a sample from pn**8.
Independently add each remaining edge in E \ S with probability p© to get R. Then R follows the law of 1.

To prove Lemma 17, we will need the following lemma.

Lemma 18. Let G = (V,R) be a graph. Then,

—IS| ng . B+'Y*2 >|R| e
(12) %p Wi (S ((Bl)(vl) w(R),

where wype (S) := [Tyev (14 A(—p)dees()),

Proof. This is a holographic transformation via Theorem 13. Again, let H = Hg be the vertex-edge inci-
dence graph. Then, w'(R) is the Holant by giving each v € V a function f, = A(1,0)®% + (0,1)®4v,
and each e € E a function g = [( — 1),0, (y — 1)]. This is because with these functions, the only con-
figuration with non zero weights have the same value in each connected component C, and the weight is
AVIOI (g — 1)IE(C) if the value is 0, and (y — 1)IE(C)] if the value is 1.

1

Given this Holant, we apply the same transformation as in Theorem 3 by T := < —1p> Recall that

£, T®4v is given in (9) already. On the edges, the resulting function is

B—1+(y—1)p by S
1 0 _( —1 >2 0
(14 p)2 0 A\ BH+y—2 0
Bt+v—2 B+y

(T_1)®29 —

1
_B=D=1 [ o
O B+v-—2 0
o
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On the other hand, the left hand side of (12) can be represented as a Holant as well. The vertex function
is exactly f, T4 for any v € V, and the edge function is [1,0, p~!]. This proves the lemma. O

Now we can prove Lemma 17.

Proof of Lemma 17. Note that uV(S) = %. Then, the probability of getting R is
0ISIwX8(S) _ _
Z szg (pe)IRI S| (1— pe)\El IR|
SCR
(pe)\R\ (1 _ pe)|E\*|R\ B
= s D o PlwiE(s)
SCR
(1_99)“5\ 00 IR B4+vy—2 R
by L 18 = e (R).
by Lemma 1) 2 \1-p0) \g-ve-n) ™®
By Theorem 3 and Theorem 16, ZVT’Sg =(1- pe)|E| 7% — (1 — pe)‘E‘ Z™. Moreover, 1329 = (B[;lr)y(zgl).
Thus, the probability above is ZECR), which is exactly pu™(R). O

We remark that one can also strengthen Theorem 16 and Lemma 17 into a grand model as in [FGW23]
in a straightforward way. However, it does not seem to benefit our applications so the details are omitted
here. In any case, we conclude this section with a proof of Theorem 1.

Proof of Theorem 1. We run Glauber dynamics for the WSG model for O (AC -nlog %) steps to get a sub-
graph S, where C is from Theorem 4. Since each step of Glauber dynamics can be implemented in time
O(A), the total running time here is O (A" - nlog ). By Theorem 4 and the coupling inequality, we
may couple S with a perfect sample from n"*¢ with probability at least 1 — €. Then, we use Lemma 17 to
get an RC sample R, and subsequently use Theorem 16 to get a spin sample 0. This ¢ can be coupled with
a perfect sample from p’P™™ with probability at least 1 — e. Thus, the total variation distance of our sample
from pP™ is at most e. ]

4. STABILITY OF THE POLYNOMIAL

In this section, we prove Theorem 12. We decompose the argument into two steps. First, we reduce an
arbitrary graph G to a graph G’ by contracting bad leaves (the degree-one vertices with positive external
fields). Second, we prove the stability result for the reduced graph G’. The latter step relies crucially on
the leaf-contraction operation developed in the reduction step, so we present the reduction first.

Before we proceed, we explain why this preliminary reduction is needed. This is due to a technical
reason: our proof in the second step cannot directly handle degree-one vertices with positive external
fields. (In particular, Lemma 34 does not hold for leaves.) A related obstacle also appears in [GLL20]. One
might try to avoid it by preprocessing the original graph G, deleting all degree-one vertices in advance,
and then analyzing the weighted subgraph model only on graphs with minimum degree at least two. This
shortcut was used in [GLL20], but it is not sufficient here. Our stability result must hold not only for the
original graph, but also after arbitrary pinnings of the edge variables. Pinning an edge to O is equivalent
to deleting that edge. Thus, even if the original graph has no degree-one vertices after preprocessing, the
pinning may produce new degree-one vertices that require us to handle.

We next recall some basic settings. Lety > 3 > 1and 0 < A < A*(f3,v). Letp = % and 0 = (g;i)f
Let G = (V,E) be a graph and A = (A, )y ¢V be parameters such that —pA < A, < Aforallv € V. We
will call A, the external field of vertex v. Let w : {0, 1}¥ — R be the weight function defined in (5) with
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respect to graph G and parameters A, p. Formally, for any S C E,
(13) w(S) = [T (1 +A(—p)dest™),
vev

where degg (V) is the degree of vertex v in the subgraph Gs = (V, S). The partition function polynomial
in (6) (without pinning) is defined as

(14) Z(z) =) w(S)]]z-

SCE ecs
Note that the weight function w in (13) depends on the graph G = (V,E) and the parameters A, p.
Throughout this section, the parameter p = B—j is fixed. However, we may need to vary the graphs

and external fields. We will use the following notation to highlight the dependence on the graph and the

external fields:
Zo(zA) = ¥ JT0+M(=p)*s) ] z,
SCEveV ecS

where the parameter p = %
Theorem 12 is proved in two steps. First, we reduce a general graph to a graph without bad leaf vertex.
Then we prove stability for such reduced graphs. To state the two lemmas precisely, we introduce some

notation. For a real interval I, define its d-strip by
85(I) :={a € C: dist(a,I) < d}.
Recall that
Us(x) :={a € C: dist(a,x) < 8}
is the disk of radius 0 centered at x.
Throughout the next two lemmas, fix constants y > 3 > 1 and 0 < A < A*(f3,7y), and set

p-1 (=1
y—1 By —1~
Condition 19. Let 5; > 0 be a constant. Let G = (V, E) be a graph and A = (A,),ev € CY. It holds
that for all vertices v € V, A, € 8, (I), furthermore, if degg (v) = 1, then A, € 85, (1).

I= [*p}\a )\]7 [ = [*p)\>0]

Lemma 20 (Reduction lemma). For any constant 1 > 0, there exists a constant b2 = d2(f,v,A,01) > 0
such that the following holds. Let G = (V,E) be a graph and A = (\,)vev € RY be parameters such that
—pA < Ay < A forallv € V. For any vector z = (z¢)ect Withze € Us,(0) for all e € E, there exists a
subgraph G’ = (V') of G, and complex-valued parameters ' = (A])yecv' € CV' such that G’ and A’
satisfy Condition 19 with constant &, and

Zg/(zg;A') # 0 if and only if Zg(z;A) # 0.

Lemma 21 (Stability of the bad-leaf-reduced core). There existsd; = 81(f3,7v,A) > 0 such that the following
holds. Let G = (V,E) and A = (Ay)vev € CY bea graph and a vector such that Condition 19 holds with
constant 81. Then there exists a constants 63 = 83(p,V,A,81) > 0 such that for all z = (z¢)ecr with
ze € U, (0) foralle € E,

ZG (Z; 7\) 75 0.

Assuming the above two lemmas, we prove Theorem 12.

Proof of Theorem 12. Let &1 = &1(f3,7,A) > 0 be the constant from Lemma 21. Since Lemma 20 holds for
every &1 > 0, we apply it with this value of 6;. Let 83 = 82(f3,7, A, 81) be the constant from Lemma 20,
and let 63 = 83(3,v,A) be the constant from Lemma 21. Define

o= min(f)g, 63)
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core

appended trees appended trees

(a) General graph G. (b) Graph G’ after bad-leaf deletion.

FIGURE 2. An illustration of the leaf-deletion reduction. (a) A general graph G is decomposed
into a core of minimum degree at least two and appended trees. In each appended tree, a
green vertex u denotes A, < 0, while an orange vertex u denotes A, > 0. (b) After pruning
bad-leaves in G, part of the appended trees is removed. Removed vertices are absorbed into
effective external fields on the circled vertices.

Since 01 depends only on {3,v, A, so does .

Fix a graph G = (V, E) and a real vector A = (A, )yev € RY such that —pA < A, < Aforallv € V.
Let Z = (ze)eck satisfy ze € Ugs(0) for all e € E. Since 6 < 82, Lemma 20 produces a reduced graph
G’ = (V/,E’) and fields A with A}, € 8;5,(I) forallv € V' and A\], € 85,(I_) for all v € V’ with
degg/(v) = 1, such that it is enough to prove Zg:(zg/;A’) # 0. Since & < 63 and (G’,A’) satisfies
Condition 19 with constant 81, this non-vanishing follows from Lemma 21.

Therefore Zg(z;A) #0forall z € [[..g Us(0), which proves the desired stability. O

Next, we prove Lemma 20 in Section 4.1 and Lemma 21 in Section 4.2.

4.1. Leaf-deletion reduction. We give our reduction from general graph G to the leaf-reduced graph G’.
We first provide some intuition of the proofidea and then give the formal proof. Let v be a leaf (degree-one
vertex) with unique neighbor u and leaf edge e = {u, v} in graph G. We call u the parent of v. Suppose
the current external field at the leaf is A, and the current external field at the parent is A,,. Assume that
the external field A, ¢ 85, (I—), which violates Condition 19. We will use a process to delete this bad leaf
vertex v, and absorb the deleted part into the external field at the parent u.

Fix a configuration S C E on G such thate € S. Let S’ = S \ {e}. We write t = (—p)d°8s' () where
degg/(u) is the degree of the vertex u in the subgraph (V,S’). For a configuration S and S’, the edge e
together with the two endpoints of the leaf edge e contribute the following factor to the partition function
polynomial (14):

(14 A)(1 + Ayt) for configuration S’,
Ze(1 — pAy) (1 — pALt) for configuration S.

The partition function is a sum over all configurations. Both S and S’ are valid configurations. If we add
the above contributions of u and v in both cases together, we get
(1 +A)(1+Aut) +ze(1 — pAy) (1 — pAyt)
= [(14+A) +ze(1— pAy)] + Aut[(1+Ay) — pze(1 — pAy)].
Define the following two functions (one may view a as A, and z as z.):
(14+a)—pz(1—pa)

(15) Cila)=(1+a)+z(1—-pa),  D.(a)= (1+a)+z(l—pa)’
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Then, whenever C,_(A) # 0, it holds that
(16) (1A (T4 Aut) + ze(1 — pAV ) (1 — pAut) = Co (AY) (1 + AutD; (Ay)).

Consider the subgraph G’ = G — {v, e} obtained from G by removing the leaf vertex v. We can view the
factor (1 + Ay t®,(Ay)) in the RHS of (16) as the new factor contributed at the parent u in the subgraph
G’. Therefore, we can write the partition function in the following way:

(17) Zg(z;A) = Cz. (M) Zgr(z: A1),
where for all vertices in graph G’, the external fields are updated as follows:

{?\{L =A@, (A)) for parent u,

AL =Aw for other vertices w # .

Hence, we transfer the stability of Zg (z; A) to the stability of Zg/(z; ") if C,(A,) # 0.
Our proof of Lemma 20 is to apply the above deletion process in a systematic way. We introduce the
following closure lemma, which plays a crucial role in our proof. Set

I, =[0,A, L =[-pr0, I=I_UL.

Lemma 22. For any constant &1 > 0, there exists a constant 5y > 0 = 82(B,7V, A, 01), together with two
regions U™, U~ C C such that the following hold. Let U = U UU .

(i) IcUCS8s (I) andU™ C 85, (I-).
(ii) Foranya € U" and anyz € Us,(0), C.(a) # 0.
(iii) For any integerk > 1, any sequence a; € U' and z; € Uy, (0) with 1 < 1 <k, it holds that

k
Veel, CHCDZ.I(ai) e Uu.
i=1

Lemma 22 is proved in Section 4.3. Assuming the lemma, we define the following leaf-deletion process.
Note that U™ C 85, (I—) is a safe region for Condition 19. We need to keep deleting leaf vertices with
external fields in U™. Formally, consider the following process.

Let G = (V,E) beagraphand A = (A, )yev € RV be a vector of external fields in Lemma 20.

e SetA] < A, forallv e V.
e Repeat the following process until G does not have leaf (degree-one) vertex v with A}, € UT:
— Choose the leaf vertex v with the smallest index such that A}, € U and denote its parent by
u.
— Delete the edge e = (u,v) and the leaf v, and update the external field A], < A/ @, (A}).
After the whole process terminates, we denote the partition function of G’ by Zg/(z,A’). We refer to
Figure 2 for an illustration of the process. Now, we are ready to prove Lemma 20.

Proof of Lemma 20. Fix §; > 0, and let 82 > 0 and U = U" U U~ be given by Lemma 22. Also fix z
with z. € Us,(0) for all e € E. We run the deterministic leaf-deletion procedure described above, always
deleting the leaf of smallest index among the leaves whose current external field A, € U™. This determines
a subgraph G’ = (V/,E’) of G.

We track the external fields and the partition function throughout the process. During the process, let
?\\(,t) denote the current external field of a vertex v after t leaf deletions. By Lemma 22 (i), )\\(,0) =AelCU
We prove by induction on t that the following two properties hold.

o The first property is that for every current vertex u, its current field has the form

(18) M= I @ulae),
e=(u,v)eD¢(u)
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where D¢ (u) is the set of deleted edges that have been absorbed into u, and each a. is the current
field of the deleted leaf neighbor v at the moment when e = {u, v} was deleted. Moreover, for any

e € De(u), ae € U, and A € W
e The second property is that for any G and A(t), the partition function satisfies:

(19) ZozAN) =| [ Caulae)|Zeg,(zeigo:AM).
ecE\E(Gy)
where E(Gy¢) is the set of edges in Gy.
Both claims are immediate at t = 0. Suppose they hold after t deletions, and let the next deleted leaf be
v with parent u and leaf edge e = (u,v). By the choice of the deletion step, the current field ?\\(,t) lies in
U™. Hence Lemma 22 (ii) gives C, ()\\(,t)) # 0. The one-step identity (17) gives

Za (ze (g )i AY) = C.. A Za, (2 (6L, i AETY),
where the only changed field is
A B0 )

This proves the partition-function identity (19) at time t + 1 and updates the field as in (18).

It remains to check that the updated field )\S +1) stays in U. By the induction hypothesis, )\S ) can be

written as ?\Ef) =Au l_[lle @, (ai), where A € [,eacha; € U, and each z; € Us, (0). The new update
appends one more factor with ax1 = 7\\(}) € UT and z 1 = ze € Uy, (0). Lemma 22 (iii) implies

k+1
?\S+1) =Au H D, (ai) €U, because Ay € 1.
i=1
All other current fields are unchanged, so the induction is complete.
At the end of the process, let G’ = Gt = (V/,E’) and let A’ = AlT), where T is the total number of
leaf deletions. Using Lemma 22 (i), the induction gives A, € U C 85, (1) for every v € V'. Moreover, by
the stopping rule, every degree-one vertex of G’ has external field in U~ C Sg, (I_). It also gives

Zg(zAN) = [] Czlae)Zoi(zesA),
ecE\E’

where each C,_(a.) is nonzero by the above analysis. Hence Zg/(zg/;A’) # Oifand only if Zg(z; A) # 0.
This proves the lemma. g

4.2. Stability of the bad-leaf-reduced core. We now explain the strategy for proving Lemma 21. In the
proof, we use the Holant representation of the weighted subgraph model as in Section 3.1. Let G = (V, E)
be a graph. Consider the bipartite graph Hg = (V) & Va, Eyy) defined in Definition 14, where V; = V and
Vo = E. For each edge e = {u, v} € E, we add two half-edges e,, = {u, e} and e,, = {v, e} to Hg; we call
e, and e, the half-edges of e. To simulate the WSG model, the signature function f,, for v € V; is defined
as

(20) f\):[]—+}\V71+AV(_p)a"'51+}\v(_1)dv]7
where d,, = degg (V) is the degree of v in G. The signature function g, for e € Vj is defined as
(21) Je = [1707072‘6]7

where z. is the variable of the edge e. Let I = {f\ }, ey, and § = {ge}ecV,. Then, it holds that
(22) Zg(z;A) = Holant(Hg; F | 9)
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A + qu7e + Cqu,e + qu,equ@

FIGURE 3. One-step contraction from H; to Hi4 1, by Definition 24 and Lemma 27.

We use the a contraction procedure to show the stability of the partition function for the WSG model.
The contraction procedure is as follows:

First, we split every edge into two half-edges, so that each vertex v contributes a local polynomial
defined over a star graph. Specifically, for each vertex v € V, let S,, be the star graph rooted at v with one
leaf for each edge incident to v. We define Hg as the disjoint union

(23) Ho = U S,.

veVv
More formally, the initial bipartite graph Hy is defined as follows.

Definition 23 (initial bipartite graph). Let G = (V, E) be a graph. The left part of the initial bipartite
graph Hy is the vertex set Vj = V, and the right part is the set of half-edges Eg = {ey, e\ | e = {u,v} € E}.
For each edge e € E in graph G, we add two edges e, ={u, e, } and e,, ={v, e, } to Hy.

By the definition, the left part of Hy is the vertex set V, and the right part contains 2|E| vertices. We then
recover the original edge model by contracting the half edges. Fix an ordering ey, . . . , e, of the edges of G.
Given the graph H;_1, the next graph H; is defined by applying the Asano contraction [Asa70], defined
as follows.

Definition 24 (Asano contraction). Let e = e; = {u, v} be the next edge to be contracted. The contraction
operation is defined as follows: find two edges {u, e, } and {v, e, } in the bipartite graph H;_1, and then
contract the two vertices e, and e, to be one vertex e. The resulting graph is Hj.

Using the above contraction operation, we construct a sequence of bipartite graphs
Ho,Hl,...,Hm, form:|E|,

where Hy is the disjoint union of the vertex stars and Hy,, = Hg is the edge-incidence graph. Note that
each bipartite graph H; in this sequence can be written as H; = (Vl(l) W VQ(IJ ) El(_ll) ), where Vl(l) =V and
Vi ={ej |i < Ufew ey | e = ¢ = u, v} Aj > ik

Given Ho, Hy, ..., Hn, we can define a sequence of polynomials Zy,, Zn,, ..., ZH,,. However, due

to technical reasons, we define a modified version instead as follows.
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Definition 25 (polynomial sequence). Let H; be a bipartite graph in the sequence. For each v € V in the
left part, let f,, in (20) be the signature function of v. For each w € VQM in the right part, define

G = { [qw, 1], if w is an uncontracted half-edge vertex,
W=

[qw,0,0,1], ifwis a contracted edge vertex.
Then, the modified partition function ZHi is defined as follows:

(24) ZHi(q;A) = Holant(Hy; FV | G1)),
where F(1) {f\,} 5 and G( {§W}WEV( )

In the definition above, uncontracted half-edge vertices use the reciprocal unary signature [qw, 1],
while contracted edge vertices use the reciprocal binary equality signature [q, 0,0, 1]. Intuitively, this
modification is the change of variables q,, = 1/z,, applied to the signatures [1,z,,] and [1,0,0, z,,],
respectively. This is valid because the variables z,, we consider are bounded away from 0. Note that
ZHm(q; A) = (ITecr 9e) Z&B(1/q,A) as defined in (22). The proof of Lemma 21 has two ingredients:
the stability of the initial local star polynomials, and the preservation of stability under each contraction
operation. As a result, the final ZHm remains stable, as we desired.

Define the local polynomial of vertex v with degree d, and external field A,. Here the variables
Z1,...,zq, represent half-edge variables:

Py.a,(z1,...,24,) == Z (1+Av(—p)'Sh Hz

SCld,] ie$S
(25) d, dy
=J[0+z)+ A ][ —pz)
i=1 i=1
Instead of studying Py, 4, (21, ..., 24, ), we consider a modified local polynomial by setting q; = Z% Define

the modified local polynomial:

(26)  Pya,(qi,---,qa,) = (Hm) va, (/a1 1/da,) = Y (L+M(=p)5) ] at.

SCldy] igs

The modified partition function of Hy is as given by Definition 25:

ZHO q; A) H P, d\, qve eav Z qu H 1+7\v(_p)deg5(v))'

vev SCEpeg¢S veVv

Here gy . denotes the half-edge variable at the copy of edge e incident to v. As we discussed before, we
first study the stability of ZHO(q;A). Since it is a product of local polynomials, it suffices to establish
stability of 5\,’dv(qv71, ..., qv,a,) for each vertex v.

We first motivate some definitions that will be essential for our proof. Assume for the moment that
qv,i 7 p forall 1 <1i < d,. Then the local polynomial can be written as

d, dy
(27) Pv,dv(qv,la ) qv,dv) = H(qv,i + 1) + }\v H(qv,i - p)
i=1 i=1

d d
. . ~ (14 4qy i)
28 as we assume ; for all i = | | P — | | — 4+ A |.
(28) ( gv,i #p ) i:l(qv,l P) (i_l <qv,i o v)
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+qv1

The ratio — motivates the following Mobius change of variables:
1+¢q
(29) w=1(q) =1,
a q—p
Under this assumption, if f};\,,dv(qv,l, ..., qv,a,) = 0, then 1_[ VUi = (1), where u, i =

P(qy,i). Thus, to prove stability (zero-freeness) of the modified local polynomial, it suffices to rule out
this product identity when the variables lie in the desired domain. We will choose a bad region for the
u-variables so that the identity can hold only when some w, ; lies inside this region. More precisely, the
bad region is the open disk

De =D(c*, " —¢),
where € > 0 will be chosen later. The constants ¢* and 1™ are from [GLL20]:

. vlog(\/v/B) . (* 1>2 By —1
(30 © T \/yfi—larctan\/y[i—l—log(M)’ ! '_\/ ¢ +f5 * gz

Pulling this disk back under the map 1, we define the corresponding bad region for the q-variables by
(31) le:={qeC: W¥(q) € D(c*, ™ —€)}.

The following lemma gives the desired stability of each local polynomial.

Lemma 26. There exist constants 81, € > 0, depending only on y,[3,A, such that the following holds.
Let G = (V,E) and A € CV satisfy Condition 19 with constant 1. For any v € V, the polynomial

Py.a,(q1,.-.,9a,) # 0 whenever q; € C\ T¢ foralli € [d,].

The proof of Lemma 26 is deferred to Section 4.4. Although the definition of I'c was motivated by the
case gy i 7 p for all i, the lemma itself also covers the general case in which some g,, ; may equal p. Since

ZHO (q;A) is a product of local polynomials, Lemma 26 implies the stability of ZHO (q; A).

We next turn to the contraction step. For each polynomial Zyy, in the sequence, similarly, we define the
modified partition function ZHi by replacing each variable z with q = 1/z. Suppose that at step i + 1 the
edge is e;y1 = {u,v}. The graph H; still has two half-edge variables gy ¢;,, and qy e, corresponding
to the two copies of ej; ;. The graph H; is obtained by replacing these two half-edge variables with
a single edge variable g, ,. Equivalently, if q’ denotes all variables not involved in this step, then we
define two auxiliary polynomials P and Q as follows:

P(qU,eiHv qV,eiH) = ZHi(q/7 Ju,ei1) 9v,eii1s A);
Q(q€1+1) = ZH1+1 (q/) q€1+1;}\)7

where Q is the contracted version of P. The next lemma gives a algebraic description of this one-edge
contraction and shows that it preserves the required stability region.

Lemma 27. Fix q’ and A, and define coefficients A, B, C, D depending on q’ and N\ such that

P(que, Gu.) = ZHi(q/7 Qves GuesA) = A+ Bgv, + Cqu, + Dqv qu, -
Forevery0 < € <1*/2,if P(qv,, qu.) # 0 for qv,, qu, € C\ T¢, then there exists 63 > 0, depending only
on 3,7V, €, such that N
Q(qe) = ZHiH(q,a Je; A=A+ Dge
is zero-free for q. € Us,(1/0).
We explain why Q((e) can be written as A + D(, in Lemma 27. In the graph Hj;, before contracting

the edge e = {u, v}, the two half-edge variables q,,, and q,,, are independent. Hence, after fixing all other
variables ' and A, the polynomial has the form

P(qu7 que) = A+ que + Cque + queque'
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The four coeflicients correspond to the four possible states of the two half-edges in reciprocal coordinates:
Dqy, g, is the contribution where neither half-edge is selected, Bq,, and Cq,, are the two mixed con-
tributions, and A is the contribution where both half-edges are selected. The combinatorial contraction in
Definition 24 merges the two half-edge vertices into one vertex e, whose equality signature allows only
the two consistent states: both half-edges are not selected or both are selected. Therefore the two mixed
contributions, represented algebraically by Bqy, and Cqy,,, disappear after contraction. The contracted
signature [qe, 0,0, 1] assigns weight q. to the state where neither half-edge is selected and weight 1 to
the state where both half-edges are selected. Thus the contracted polynomial is

Q(qe) = A+ Dge.

The proof of the stability of Q(qe) in Lemma 27 is deferred to Section 4.5. It relies essentially on an
argument first given by Ruelle [Rue71].
Given Lemma 26 and Lemma 27, we are now ready to prove Lemma 21.

Proof of Lemma 21. Let € be the constant from Lemma 26. By shrinking € if necessary, we may assume
that 0 < € < 1*/2; this only shrinks the stability domain C \ I'e. By Lemma 26, the modified partition
function of the initial graph Hy

ZHO q:A) H Py dv (qv,e eav)
vev

is stable for each half-edge variable q, . € C\ Tc forv € V, e € E,. Now we order the edges of G as

e1,e2,...,em. Starting from Zp,, apply Asano contraction successively from H; to Hi; ;. Lemma 27,
applied with this €, shows that each contraction preserves stability for the newly created reciprocal edge
variable g in the disk Us,(1/60), where 03 = 83(f3,7v, €). Since € depends only on 3,7, A, so does d3.

Therefore, after all contractions, the resulting polynomial Zy,_(q;A) is stable whenever q. € Us,(1/0)
for every e € E. Finally, by the construction of the q-variables, the fully contracted polynomial satisfies

Zoclan) - [Tae) 2570700
eckE

The factor [ [.c¢ ge is nonzero in a small neighborhood of 1/6 since © # 0. Hence ZHm(q;A) #0
implies ZZSg(Z, A) # 0 for ze = 1/qe. Shrinking the neighborhood if necessary, this gives stability of

ZZSg(Z, A) whenever z. € Us(0) for every e € E for some 6 > 0 depending only on 3,7y, A. This proves
the theorem. U

4.3. Proof of the closure lemma. This section is devoted to the proof of Lemma 22. Recall that by our
analysis in Section 4.1, we have that
(1+a)—pz(1—pa)
(1+a)+2z(l—pa)
and the partition function after contracting one leaf edge e = {u, v} with leaf vertex v satisfies:

Zg(z;A) = Cze()\v)ZG\{we}(Z; A,

where A/, = A, @, (Ay) and A, = A, for other nodes w # .

Fix a constant 0; > 0 in Lemma 22. First, we prove Lemma 22 (i). To this end, we will define the region
U and U™ satisfying the conditions in the Lemma. Let I, = [0,A] and [ = [—pA, 0], where 0 < A < A*.
We use a potential function from [GL18]:

Czla)=(1+a)+z(l—pa), D:(a)=

hﬁx)zmax{t,xlogi}, 0<x <A

The specific choice of (, t can be found in [GL18]. In particular, the following holds.
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FIGURE 4. An illustration of the region U,, used in the closure lemma.

Lemma 28 (Equation (10) of [GL18]*). There exist constants { € (A,A*) and t > 0, depending only on
3,7V, A, such that the following holds for a constant k € (0, 1):

(By —1hs(x) _ y+x
< klog

(14 Bx)(y+x) 14 px

Next we define the region U in the Lemma. For 1 > 0, define the positive tube and the negative tube by

(33) Uy = (J Dlxnhe(x) and U= [J Dl—xnhi(x)),
x€[0,A] x€[0,pA]

(32) VO <x <A

where D (x, 1) is the open disk centered at x with radius r. See Figure 4 for an illustration. We use U™ = UT“]L
and U™ = U;; for some small enough constantn =n (B,7v,A,01) > 0. The value of the constant 1 will be
determined later in the proof.

By choosing 1 small enough with respect to 01, the region U, = U;r U U, satisfies

I, Ccuy, L CU,, Uy C 85, (1).
This verifies the first item of the Lemma.

Next, we prove Lemma 22 (ii). This is guaranteed by continuity of C,(x) with respect to z and x. When
choosing z = 0, we have that for any 0 < x <A,

Co(x) = (14+x) 4+ 6(1—px) > C,

for some constant C > (. This is because 1 — p8 = % > 0. (Recall thaty > 3 > 1,p = %,
and 0 = (g;%)f) Then compactness gives, after shrinking 1 if necessary and taking a sufficiently small
constant §y > 0, that

Cy(a) £0 for everyaeuq, z € Us, (0).

This verifies the second item of the Lemma.
Finally, we prove Lemma 22 (iii). We introduce an auxiliary Lemma to prove this item.

Lemma 29. For all sufficiently smallm > 0, it holds that foranyc € I,k > 1, and a; € UQ]L withl <1<k,

"
dist <CH®9(0—1)7 aun> > Qpyam),
im1

where OU,, is the boundary of U,,.

We first prove Lemma 22 (iii) via Lemma 29 and then prove Lemma 29. Again, the property (iii) is
guaranteed by continuity of @, (a). For notational convenience, we define a function M(a) := @g(a). We

#The results in [GL18] actually work for A up to the threshold A, > A*.
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2
now simplify this expression. Recall that p = % and 0 = (g;i)l . Then, the numerator and denominator

of M(a) are given by:

ty—2
(14 a) —p6(1 —pa) = (1 —p0) + (1 + p°0)a = Bﬁyy_l(lJrBa),
+y—2
(1—1—a)+9(1—pa):(1+9)+(1—p6)a:[g)m/y_l(Y—i—a).
The common factor (3 +v — 2)/(By — 1) is nonzero under our assumptiony > 3 > 1. Hence
M(a) = 1+ Ba‘
Y+a

We remark that M(a) has the same form as the factor on one edge e contributed by the tree recursion
in [GL18]. In particular, on the real interval a € [—1,1/p], the denominator is nonzero since y + a >
Y — 1 > 0. We have the following properties of M(a):

M(—1) = —p > —1, M(0) = i >0, M(1/p) =1,

—1
and M'(a) = L2 >0 forae(—1,1/p).

(v+a)
By the fact that A < A* < 1/p, there is a constant q < 1 such that

0<M(ix)<g<l1 for every x € [0, A].

By the definition of ®,(a), we have that @, (a) is analytic for a € UT“IL and for z near 0. Thus @, (a) is
uniformly close to M(a):

®,(a) =M(a)+71,, [|rz] <C|z— 0] foraconstant C > 0.

Moreover, for sufficiently small 1 and 9, there exists q; < 1 such that

[@.(a) < q1 and M(a)l<qi  (acly, ze Us(8)).
For each i, write
Oz (ay) =Mlag) +rz, [z [ < Co.
Then the difference of the two products can be expanded as
13 3 13
[[oz(a)—][Ma) =D |T]®=(a5) | = [ [ [Mlay)
i=1 i=1 i=1 \j<i i>i
Therefore, uniformly in k,
k 3 13
[[®-(a) -] [Mla)|<C8) qF ' <Cokgf ' <C's,
i=1 i=1 i=1

Since supy kq]f_]L < oo and hy is lower bounded by constant, by Lemma 29, choosing 6 <« 1 makes this
perturbation smaller than the strict margin obtained above. Thus the conclusions for z; = 0 persist for all
zi € Ug(0). Taking Ut = UQ]L, U™ =U,, and 82 = & proves Lemma 22 (iii).

The remaining part of this section is devoted to the proof of Lemma 29. We write each a; in ’L[f.lr as

(34) ai=xi+&elUy,  x €l0A] &l <mhop(xi).
Since M is analytic in a complex neighborhood of [0, A], Taylor expansion gives, uniformly in i and x;,

M(ai) = M(xi) + M/(xi)& + 11, where [ri| = Og y A (I&:[%).
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Since 0 < M(xi) < 1 on [0, A], expanding the product gives

k
(35) l_IM(al HM Xi) +Z "(x1)&1) HM xj) + Ex,
i=1

J#1
where Ey is the error term. We need the following lemma to bound the first-order term.

Lemma 30. There exists k € (0, 1) such that, for everyk > 1, every ¢ € [0, Al, and every x; € [0, ],
k
(36) CZM xi)hy (x4 HM xj) < khy (cHM(xJ) .
AL i=1

Proof. Since 0 < M(xq) < land 0 < ¢ < A, we have ¢ H]‘le M(xi) € [0, A], which is in the domain of
h,. If c =0, then (36) is trivial. Hence assume ¢ > 0. Let

k
F=c H Mi(xi).
i=1

We remark that F is exactly the tree recursion function appeared in [GL18]. By M(x) € (0,1) forx € [0, A],
it holds that 0 < F < ¢ < Aand

M'(x) py—1
M(x) (14 Bx)(y+x)
By Lemma 28,
M’ (x1) 1
hy(xi) < k1 .
M) 08 S Rlog e
Therefore
c
M'(xi)h M( =F h F | = kFlog =.
CZ (x1) +x1]1;{ (%5) Z L(xq) <« Zog =K ogF
Since h4 (y) > ylog(C/y) and 0 < F < ¢ < A < (, we have
Flog% < h (F). 0

We next bound the error term in the following lemma.

Lemma 31. There exists a constant Cy such that, for any integer k > 1, any c € [0, Al, it holds that

k
c[Ex| < Cim*hy (c 1T M(xi)> :

i=1
where By is the error term defined in (35).

Proof. To justify this bound, write
Mlai) =mi+8+ri,  mi=Mx), & =M(xi)&,

with |ri| < C|&;/|? for some constant C > 0. Since h. is bounded from above on [0, A], we have [{;| < Cn
and [r;| < Cn? by letting constant C be sufficiently large. Also, 0 < m; < q < 1 uniformly on [0, A] for
some q < 1. Choose 1 small enough so that q + Cnj < q; < 1 for some q; < 1. We view the product
H}-f:l (mi+{;+7i) as a polynomial in ¢; and r; with coefficients depending on m;. Expanding the product
and subtracting the constant term and the terms linear in {;’s, the remaining terms are of two types. All
the terms with one r; have total absolute value at most

Cn?kq¥ ! < C'M?, because q1 < 1.
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Similarly, all the terms with at least two factors from the collection {{;, r;} have total absolute value at most
21::2 (k) (Cn)"q*~T. Indeed, for r > 2, (k) = klk=1) (k_z) <k? (];:g) Therefore, using q + Cn < qy,

T T r(r—1) \r—2

hagyen K k=2
T k—1 < 2..21.2 - r—2 k—r
> (3)era ety (177)ien

=2

_ C2n2k2(q 4 Cn)kfz < C2n2k2q11<72 < C'2,
where the last inequality follows from q; < 1. Hence |Ex| < Con? uniformly in k. Since ¢ < A and h, is
lower bounded by a positive constant on [0, A], this uniform bound implies Lemma 31. OJ

Finally, we use Lemma 30 and Lemma 31 to prove Lemma 29. First suppose ¢ € I . Define

k
Fo=c] M) e L,

i=1

where each a; = x; + &; is as in (34). Using Lemma 30 and |&;| < nh4(xi), we get
k k
cd M/x)&][Mg)| <ned M'(xhy(x) [ [ M%) < knhy (Fo).
i=1 i=1

A i#t
Together with Lemma 31, this gives

(37) < (k4 Cmnhy (Fo).

K
c[[Mla)) —Fo
=1

Note that k < 1. Choosing 1 small enough so that k + Cin < 1, we obtain

k
c [ [M(ai) € D(Fo,nhy (Fo)).
i=1
Since Fy € [0, A, this disk is contained in the union definition Uf{ of (33). Hence ¢ Hlle M(ay) € UT“]L )
In addition, by (37), we have dist(c ]_[]f:1 M(ay), au; ) = Q(n) uniformly for a; € u; , since h (Fg) is
uniformly lower bounded by constant t. Similarly, for a negative field —c € I_ with ¢ € [0, pA] C [0,A],
the same estimate gives

K
—CH M(ai) — (=Fo)| < (x + Cimnh (Fo),
im1

where now Fo = ¢ [ [; M(xy) € [0, pAl. Thus —c Hlle M(ai) € U, . Similarly, by the above inequality,
we have dist(—c Hlle M(ai), 90Uy ) = Q(n). This finishes the proof of Lemma 29.
4.4. Local stability. We prove Lemma 26 in this subsection. The following two geometric facts about the

disk will be used in our analysis; their proofs are deferred to Section 6.3. We define the closure of a open
region U as cl (U), which is the smallest closed set containing U.

Claim 32. Wheny > 3 > 1, it holds that ¢* > 0 and v* — c* > 1. Therefore, D(c*,v*) contains [—1, c*].
Claim 33. It holds that% ¢ cl(D(c*,1)).

By Claim 33 and D(c*, r*) being an open set, P(0) = 1/p ¢ D(c*,r* —€) forany € > 0. Hence O ¢ ..
Let K¢ := C\ D(c*,r* — €), and then we have the following technical Lemma. Define the kth-power of
asetS C CasSk:= {]_[]f:1 si: sy € Sh
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Lemma 34. Fix0 < A < A*, and let I = [—pA, A]. There exist € > 0 and 8’ > 0, depending only on 3,7y, A,
such that for every integer d > 2, it holds that

(—1)4KI N 85/ (1) = 0.

Note that Lemma 34 does not hold for d = 1 and that is why we contract bad leaves first.
We first use Lemma 34 to prove Lemma 26 and then we prove Lemma 34.

Proof of Lemma 26. Let €g and & be the two constants € and 8’ from Lemma 34. We will show Lemma 26
for some constants (€, 61) such that 0 < € < €gand 0 < &1 < §y. We remark that since Lemma 34 holds
for € and &y, it also holds for smaller constants € and 0;.

Assume first that q; # p for every i. Then, by the definition u; = \{(qi), we have

dv d,
Py.a,(q1,-..,da,) = H(Ch —p) ((—1)d“ Hui + 7\v> .
i=1 i=1

Thus a zero can occur only if (—1)dvH+1 H?;l u; = Ay. Since q; € T, we have u; € K¢ for every i.
For d, > 2, this contradicts Lemma 34 because A, € 8s,(I). For d, = 1, by Condition 19, we have
Av € 85,((—pA,0)), and if zero can occur, we must have u; € 8;,((—pA,0)). We show this cannot
happen for sufficiently small € and §;. Note that the following two facts hold simultaneously.
e u; ¢ D(c*,r* — €) because q; ¢ ..
e By Claim 32, [—1, c¢*] is contained in D(c*, r*), where c¢*,r* > 0 are constants. Recall that A < A*.
By Lemma 11, —pA > —pA* > —1. Hence, both —pA and 0 are inner points of D(c*,r*). For
sufficiently small constants € and 81, it holds that Ss, ((—pA,0)) C D(c*, ™ —€).
Combining these two facts, we deduce that u; € S5, ((—pA, 0)) is impossible.

It remains to handle the case where q; = p for some i. Then the second product in the RHS of (27)
vanishes. (Recall that (27) still holds for this case.) The first product can vanish only if q; = —1 for some j.
But q; = —1 gives (qj) = 0. Note that by Claim 32, 0 € D(c*,r* — €) for sufficiently small constant €,
and hence q; € I'e, contradicting the assumption q; ¢ I'c in Lemma 26. Therefore no zero occurs in this
case either. ([l

Next we prove Lemma 34. We need the following lemma from [GLL20]. Recall that Ko = C\D(c*,r*—
€). Let K:=C\ D(c*,m™) C K.

Lemma 35 ([GLL20, Lemma 8]). Foranyd > 2 and any0 < A < A*, (—1)4*1Kd N [0,A] = 0.
It is straightforward to extend Lemma 35 to the following corollary.
Corollary 36. Foranyd > 2 and any0 < A < A*, (—1)9H1KINT =0 for I = [—pA, Al

Proof. By Lemma 35, we only need to show that (—1)4*1K9 N [—pA,0] = ). For a € [—pA, 0], we have
la|] < pA < 1 due to Lemma 11. By Claim 32, we have r* —c* > 1. Therefore, every u € K satisfies [u| > 1.
Every product in K¢ has modulus greater than 1, which cannot equal any point of (—1)4*1[—pA,0]. O

Now we can prove Lemma 34. Comparing to Corollary 36, the difference is that we need to consider
Ke, which is slightly larger than K, and we want to avoid a strip around the interval I. This strengthening
is necessary for Lemma 27 later.

Proof of Lemma 34. By Claim 32, r* — c¢* > 1. Set constants
* *

— 1

M := max{A, pA}, mg == %

Choose €y > 0 small enough that v* — c¢* — €9 > mgy > 1. Then, for every 0 < € < €g and every
u € Ke, [ul > [u—c*|—c* > 1 —c*—e > my. Inparticular, if uy, ..., uq € K¢, then [u; - -ug| > mg.
26
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If d > do, then m§ > M + 1. Since 81(I) C{a € C: |a| < M + 1}, we have (—1)4+1Kd N §; (1) = () for
b =1,any d > dp,and any 0 < € < €g.
It remains to handle degrees d between 2 and dg. Let

R := max{r* — ¢*, M + 1}, Le :=KeNel(D(0O,R)).
For 0 < & < 1, avoiding 85(I) for products from L. is enough. Indeed, if uy,...,uq € K¢ and some

uq € Le, then [ui| > R, while |[u;| > mg > 1 forj # i. Hence |1_[]-d:1 wj| > ng‘fl > M + 1. Thus
(—1)d+1 [Ij u; & Ss(1), because every point of 85(I) has modulus less than M + 1. Consequently,

(38) (DN () =0 = (—1)IKINSs(I) =0.

We now prove the left-hand side of (38) for each fixed 2 < d < dp and some 64 depending on d. Note
that the set L¢ is compact. We need some standard notations. For a point a € C and a nonempty set
S C C, write dist(a, S) := inf, s |a — z|. For nonempty compact sets A, B C C, the Hausdorff distance is
defined by

distg(A,B) := max{ su;jl)\ dist(a, B), :u[]; dist (b, A)}.
ae €

The compact sets Le converge, as € — 0, in Hausdorff distance to Ly :== KN cl (D(0,R)) . Since multipli-
cation is uniformly continuous on the fixed compact set cl (D (0, R))d, the product sets L¢ = {Hid:1 u;
ui € Le}also converge in Hausdorff distance to Lg. Moreover, Ly C K, so Corollary 36 gives (—l)dHLgﬂ
I = (). Both sets are compact, and thus their distance is positive. Write

Mg = dist(I, (—l)dHL(‘)i) > 0,

where 14 > 0 is a positive constant depending on 3,7, A, d. Since L¢ converges in Hausdorff distance to
L4, there exists €4 > 0 such that the following holds:

distH((—l)‘Hng, (*1)d+1L8) <mna/3 whenever 0 < € < €4.
Taking 84 :=14/3, we get

(—1)41d N85, (1) =0 forall0 < e < eq.

Finally choose constants € and &’ as follows: € := min{eg, €2, ..., €4,} and 8’ ;= min{do, 82, ..., 04, }-
The large-degree argument covers all d > dg, while the finite-degree argument and (38) coverall 2 < d <
dg. Therefore (—1)4T1Kd N 85/ (1) = () for every d > 2, as required. O

4.5. Contraction preserves stability. Next we prove Lemma 27. We first state several auxiliary lemmas
needed for the proof. Consider the single-variable polynomial P(x) = A + 2Bx + Cx? with parameters
A, B, C € C. Its corresponding polar form in two variables X1, x2 is defined as

~

P(x1,%x2) = A+ B(x1 + x2) + Cx1xo.
Let I' be an open connected region in C. We say that I' is a circular region if it is a disk, or the comple-

ment of a disk in C. The classical Grace-Szegé-Walsh coincidence theorem has the following immediate
consequence.

Proposition 37 (Grace-Szeg6—Walsh coincidence theorem [BB09, Theorem 11]). LetT be a circular region
and C > 0 in P(x1,x2). The polynomial P(x1,x2) is " x I'-stable if and only if P(x) is I'-stable.

The next ingredient is the classical Asano contraction lemma [Asa70, Rue71]. Here we use a simplified
version for quadratic polynomials.
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Lemma 38 (Asano contraction). Let " C C with O ¢ I'. If the multivariate polynomial
P(x1,%x2) = A+ Bx1 + Cxs + Dx1x9
is stable for (x1,x2) € (C\T) x (C\T), then
Q(x):=A+Dx
is stable forx € C \ (—FQ), whereT? .= {x-y:x,y € T}

Proof. Since 0 ¢ T, we have A = P(0,0) # 0. Without loss of generality, we assume D # 0, since
otherwise the polynomial Q is a constant and thus always stable. By the assumption on P, we have

ﬁ(x) = A + (B + C)x + Dx? is stable for x € C \ T. Thus ﬁ(x) = 0 can occur only when x € T'. Suppose
the two roots of P(x) = 0 are (;, (2 € I'. By Vieta’s formula, we have (;(o = A/D. On the other hand,
Q(x) = 0 can occur only for x = —A/D € —TI"2. Therefore, Q(x) is stable for x € C \ (—r2). O

For our analysis, we need an auxiliary property of the disk D(c*, ™ — €), as well as an inequality for
the parameters. The proofs of the following two results are deferred to Section 6.3.

Lemma 39. Let (1, (o be the two roots ofBX2 +2x+v =0. Forany0 < € < v*/2, it holds that
cl(D(c*, 7" —€)) {1, G2} = 0.
Claim 40. It holds that p9 < 1.
Finally, we are ready to prove Lemma 27.

Proof of Lemma 27. Fix 0 < € < 1*/2. Applying Lemma 38 with the region T, it suffices to show that a
sufficiently small neighborhood of 1/0 is contained in C \ (—T2).

By Claim 33 and the continuity of 1 at 0, we have 0 ¢ cl (I'c), where cl () denotes the closure of a set.
Hence there is a constant ag > 0 such that e N D(0, ag) = (. Set

B
Bo:=|1/8l+1, Rg:= (TO Teg :=Te Nl (D(0,Rg)).
0

If q1,q2 € Te and —q1q2 € U;(1/0), then |q1q2| < Bg, while |qi| > ag for i = 1,2. Thus |qi| < Ry for
i = 1,2, and hence qi, g2 € T g. Therefore, to find a neighborhood of 1/0 avoiding —I'2, it suffices to

show that % ¢ cl (—FaR). Now, we are working with a bounded set I'¢ .

Suppose, for contradiction, that 1/0 € cl (—FS’R). Since ¢ g is bounded, the continuity of multipli-

cation gives q1,q2 € cl (re,R) C cl(Te) such that 1/0 = —q;qz2. Since q; € cl(T¢), we have q; # p,
and the Mobius variables u; := V(q;) lie in cl (D(c*,r* — €)). Moreover u; # —1, since P(q) = —1

has no finite solution. Solving u; = —(1 + ¢i)/(qi — p), we obtain for i = 1,2 that q; = pfjri;:. Using

% = —(1(2, we get the following equation:

I (1—pu)(l—puy)

0 (I+w)(l+u)

Equivalently,
(1+u)(l+u)+6(1—puy)(l—pug) =0.
Expanding and using the definitions of ® = (y — 1)2/(By — 1) and p = (p — 1)/(y — 1), this becomes
(1—p0)(Buius +ug +us +v) =0.
By Claim 40, 1 — p0 # 0, and therefore fujus +uj +us + vy = 0. Since uj, us € cl(D(c*, 1 —€)) C
D(c*, ™ —e/2), Proposition 37 applied to the circular region D (c*, 1 —e/2) implies that fx?+2x+vy = 0

for some x € D(c*, v — €/2). This contradicts Lemma 39, applied with €/2.
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Thus 1/6 ¢ cl (—riR). Hence there exists 0 < 63 < 1 such that Us,(1/0) C C\cl (—rg,R) To finish

the proof, we still need to go back to I'c . Take any z € Us,(1/0). If z = —q1q2 for some q1,q2 € T,
then z € U;(1/0), since 83 < 1. By the choice of Ry, this forces q1, q2 € e r, and hence z € —Fg,R. This
contradicts the choice of 3. Therefore, Us,(1/0) C C\ (—T?). The construction of 3 depends only on
[3,v, €. This proves the lemma. ]

5. SIMULATED ANNEALING REDUCTIONS

spin

The sampling algorithm in Theorem 1 implies an FPRAS for Z 5 (f3,v, A) by annealing. We could apply
the adaptive procedure of [SVV09], but here a simple non-adaptive annealing for the external field A in
the original spin system will do. We include a proof for completeness.

Fix constants 3,v,A > Osuchthaty > 3 > land A < A*. Let G = (V,E) and m = |E|. Assume

0<e<1 Set

1
q=1——.
om

Choose { = Ox(nlog(n/e)) large enough so that, for the sequence
)\e:)\, }\i—lzq)\i forizl,...,(’,,
we have Ag < €/(20n). For notational convenience, set A¢1 = Ag/q. For 0 < 1 < €+ 1, write

Zi=2z8"B, v M), m=rE"(B.v M) (0<i<0).
The target partition function is Z, and
Ly Ly Ly

= . =7,
Zoy Zeo Zo

Zy

Lemma 41. For the above choice of ¢,
Y™ < Zp < e/ My

Proof. The all-1 configuration contributes exactly y™, so Zy > y™. For any configuration o with k =
Nng(0) vertices in spin 0, the edge contribution is at most Y™, because y > 3 > 1. Therefore

n
Zo<y™)_ GDNS =y (L+ A" < e/ 1y,
k=0

where the last inequality follows from Ag < €/(20n). O

To estimate the telescoping product, consider the following estimator:
ngin(o—; B:YaAi) _ ( }\i.
WSCI;JIH(O—; B?Ya 7\1*1) )\i_l

Let Wi, W5, ..., W, be independent random variables, with W; sampled using p;_;, and define W =
H({‘:l W;. A simple calculation shows that

no (o)
Wi(o) = ) where 0 ~ pi_1.

Z; Zy
39 EW;] = d E[W]=—.
(39) (Wil z o (W] 7

The following lemma bounds the variance of W; and W.

Lemma 42. Foreveryl <i < {,



As a consequence,

2
Var (W) < EW? < Op y (1) <?> .
0

spin

Proof. Since the dependence on Ainw¢ (03 3,7, A) is exactly A"0(9) and since AM_1Aip1 = ?\%, we have

WSPin o; P, 7A' 2 in
SISn ( B Y l) :WSCI.;) (G;BJY77\1+1)'
Wg (G; BaY7)\i—l)

Hence

1 spin Z;
EWS =5— 3 wEeB.v. ) =S
=l ovsion)

Independence gives

¢
Liv1 Ly

EW :| | = .

W 1L Lido

For every adjacent pair A; = q_l?\jfl,

Z: As no (o) B
1< Z~] =Eyy [(7\)i1> ] <q t=0(1).

j—1

Thus Zy/Zy < land Z¢,1/Z¢ = O(1), which implies

2
EW?] < O(1) (?) .
0

The variance bounds follow from Var (X) < E[X?]. O

Lemma 43. Assume that we can draw independent samples from pg, Wi, . . ., Le—1. There is an estimator Ze
such that, using N = Op  A(€72) independent samples of the random variable W,

Pr[Zoe (14 e)2] > 1%

Proof. Foreachr =1,..., N, independently sample UET) ~ pi_q foreveryi=1,...,{ and define
(r)
)

no (o}
(r) Ai :
W:’ =
' <7\i—1>

N
1
_ (r) _
W_N;—lw and  Zg =y™W.

14

(r)

;o WO =Tw™.
i=1

Let

By (39), EW)] = Z,/Z,. By Lemma 42,

7 2
Var (W(r)) < Opgyaa(1) (Zé)
Since (W), are independent,

A7 OBV?\(l) Z( 2
<L 2t 2 — .
Var (W) < —=5 Zy
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Taking N = Op (€ ?) sufficiently large and applying Chebyshev’s inequality gives
— Z 9
Pr|W e (1if)i > 2
3/ Zy 10
On this event, % = % . % By the estimate for Zy in Lemma 41, e €/10 ¢ % < /10, Thus, for
0 < € < 1, we have the following bound

2 [ (1-8) e (14 Y cli-e 14l

This proves the claim. U

Proof of Theorem 2. We implement the estimator in Lemma 43 using the sampler from Theorem 1. Since
all annealing fields satisfy A; < A < A* foralli=0,...,{— 1, the constant in the sampling bound can be
chosen uniformly as C = C(f3,v,A).

Let N = Op (€ 2) be the number of independent copies of W used by the estimator. Each copy
of W requires one sample from each of g, L, ..., le—1, so the total number of samples needed is N¢.
For each required sample, run the sampler of Theorem 1 with total variation error at most 1/(100N{). Its
running time is

O (A®nlog(100N¢n)).
By the union bound and the standard coupling interpretation of total variation distances, all approximate
samples can be coupled with exact independent samples with probability at least 99/100. Conditional on
the success of the coupling, Lemma 43 gives a (1+-€) approximation to Z, = Zsé)m( 3,7v,A) with probability
at least 9/10. Hence the overall success probability is at least 9/10 — 1/100 > 2/3.

The number of annealing stages is { = Op , aA(nlog(n/e)), and each stage requires N = Og A (e™2)
samples. Also log(100N{n) = Og  a(log(n/e)). Therefore the overall running time is

2
o(Ac.f;.logﬂ),
€ €
after adjusting the constant C = C(f3,y, A). This proves the claimed FPRAS. O

6. MISSING PROOFS

In this section we collate deferred proofs.
6.1. Validity of the Gibbs distribution. The positivity result in Theorem 4 is a consequence of Lemma 11.

Proof of Lemma 11. By p < 1, we only need to prove pA* < 1. Set parameters

t:\/[37, h=+v/B, o = arctan /3y — 1.

Then t = sec o for 1 < h < t, where h > 1 follows from vy > f3, and h < t follows from 3 = t/h > 1.
Moreover, by definition of A*, we have

(20)
7\*=<y T e
B )

and
1 y—1 th-1
p p—1 t/h—1"

Thus it is enough to prove h™/® < tt/}i__ll. Lety =logh, so 0 <y < logt, and define

teY — 1 T
Fly) =log ———— — —y.
(y) =log - ——— Y
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Then F(0) = 0. We prove F/(y) > 0 for 0 < y < logt. Then it holds that F(y) > 0. In particular, for
y = log h, we have log th_ll > 7 logh. So % = thol 5 K7/® — A\* Indeed,

t/h— ~ t/h—1
teY te Y T
F(y) = ——.
(v) tey—1+te—y—1 o
To prove F/(y) > 0, we let
teY te™ Y
S = .
(v) teU—1+te—U—1

Since the function 1 — 1/(r — 1)? is decreasing for r > 1, and since te Y < teY, we have
teY te Y
> 0.

S'y) = _(tey —1)2 + (te=vy —1)2 =

Therefore S(y) > S(0) = tz%l Using t = sec «, this gives S(y) > 1_C2OS“. Since 0 < « < 7/2, the
concavity of cos on [0, 7t/2] implies

20 2 T
cosux>1l—— — —>—.
T l—cosax «
Thus
’ Tt
Fly)=Sly) - >0
Since F(0) = 0, we obtain F(y) > 0 for every y > 0. Equivalently, pA* < 1. O

6.2. Proof of the marginal lower bound.

Proof of Lemma 7. Fix an edge e = {u, v} € E. To prove the marginal lower bound, it suffices to consider
the worst pinning T € {0, 1}F\M¢! for all edges except e. Suppose d., edges incident to u are pinned to 1
and d, edges incident to v are pinned to 1. Then, the conditional distribution pg satisfies

O(1+ A (=)™ (A + A (=p) ")

T
1) =
Hell) = 5 A o) & (1 + A—p)@ 1) + (1 + A=) ) (1 + A(—p) &)
1 1
T4 A M (A ) ) 21+ gz~ Qeaell):
BT+ A(—p) %) [T+ A(—p) % 71) o(1—Ap)?

The last inequality holds because Ap < 1 by Lemma 11 and p < 1 so that (1 +A(—p)9+)(14+A(—p)%) <
(14+A)2and 0(1 + A(—p)4F 1) (1 + A(—p)+1) > 0(1 — Ap)2. Similarly,

(1 +A(=p) ") (1 +A(=p) )

T
0) =
el = B A ) I+ A )& 1) + (14 A )& )1 + A—p) )
1 1
T G SO A | S0AR = Qoap(L):
(I+A(=p) ) (1+A(—p) ) (1-Ap)?
By taking the minimum of the two values, we obtain the marginal lower bound b = Qg ) ,(1). O

6.3. Other missing proofs in Section 4.

Proof of Claim 32. First we prove ¢* > 0. To see this, by Equation (30), we write ¢* = ylog(\/v/B)/®
with @ = /yp — larctan /yp — 1 — log(\/v/B). We prove @ > 0. We let

s=vYB—1 = 1+s>=vp
We consider .
h(t) = tarctant — 3 log(1 +t?) fort > 0.
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t t
1+t2 1+1t2
We note that h(0) = 0, so h(s) > 0 for s > 0. Therefore, sarctans > %log(l +52) = %log(yﬁ) for
s > 0. By > 1, it holds that yf3 > % Therefore,

1 1 Y\ Y
§log(y[5) > ilog (f’) = log < B) .

Therefore, ® = /Yy — larctan /yp — 1 — log(1/v/B) > 0, which implies ¢* > 0.

Next we prove r* — ¢* > 1. By Equation (30),

h'(t) = arctant + =arctant >0 fort > 0.

BB
Since c* > 0, proving 1* — c¢* > 1 is equivalent to prove (t*)? > (c* + 1)2, which is equivalent to show
2¢* vy

— 4+ - >2c*+1.
B B

Rearranging gives
Y-8
< .
2(p—1)
For notational simplicity, we substitute ¢* = yL/(sx — L) with parameters L = log % s =vVvYp—1,
o« = arctan s, we reduce this to show
(40) (v —B)sc > (2By — B —v)L.
To verify (40), we write ¢ = v/ > 1 and define

Hg(q) = (q—l)sarctans—Qﬁ_;)q_llogq, s=+/B%q—1.

Then (40) is equivalent to Hg (q) > 0. At =1,

Hi(q) =(qg—1) <sarctans—;log(1+s2)> 7 s = \/qj7

By former computation, we already prove Hi(q) = h(q) > 0. For 3 > 1, we prove Hg(q) increases as f3
increases. We prove 0Hg(q)/0f3 > 0. By

s=vBq-1 = 0s _ 4B,

B s
Then it holds that oM (q) 3
pld) _ (9B 1\
3p =(q 1)( s arctan s + f3> qlogq.
Using arctan s > ﬁ,we have
qp qp qp
— arctans > = = .
s V1+s2 /4B va

Then it holds that
OHg(q)
—§5L>(q—nvh—qbgq

= (t2— 1)t —2t%logt, wheret = Vq

1
= t? (t—t—Qlogt>.

33



Let f(t) = t2(t — % — 2logt). By direct computation, we have f(1) = 0 and f'(t) > 0 for t > 1.
Therefore, f(t) > 0 for t > 1. Therefore, 9Hg(q)/0f > 0. Therefore, Hg(q) > Hi(q) > 0. So we have

cr < 28/6;*[31)’ which is equavalent to T — ¢* > 1. .

Proof of Claim 33. We prove that 1/p ¢ cl(D(c*,1*)). Since 1/p and c* are real, it is enough to show

2
(1 — c*> > ()2
P

Recall that
o= p—1 1 y-—-1
y—1 p BT
and )
1 By—1
(r*)2 — <C* + ) +
B B2
Hence

L e S AN RPN & U |
<p C) (T)_<p g <p+f3>'

A direct simplification gives

<1>2_v: (y—B)(By—1)
B

P B(p—1)2 7
and ) .
1.1 By=1
pB BE-1)
Therefore )
1 *> *\2 BY —1 (Y — B *)
——c —(r)° = —2c* ).
<P BR—1) \B—1
Thus it suffices to prove
Y—8B
20" < —.
c < B_1
which is already justified in the proof of Claim 32. 0

Proof of Lemma 39. The two roots of px? +2x +7vy = 0 are {4 = —laivBy—l F_’,BH By the definition of 1*, we

have )

1 py—1 2

AN S

B B2

Therefore both roots lie on the boundary of the disk D(c*, r*). Since € > 0, we have
|l —c* =7 >1" —€.

Thus neither root belongs to the closed disk cl (D (c*, r* — €)). Equivalently, cl (D(c*, v — €))N{(1, (o} =
0. d

Proof of Claim 40. Recall that

p—1 0 (y —1)?

y—1 T By
Therefore
pe:B—l_(v—l)QZ(B—l)(v—l)
y—1 py—-1 py—1

Since 3 > 1 andy > 1, we have

py—1-B-Dy—-1)=B+yv—2>0.
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Hence

B-Dy—-1)<py—1,

and consequently p0 < 1. u
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