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Abstract: We supplement the determinantal and Pfaffian bounds of Sims and Warzel
(Commun Math Phys 347:903-931, 2016) for many-body localization of quasi-free
fermions, by considering the high dimensional case and complex-time correlations. Our
proof uses the analyticity of correlation functions via the Hadamard three-line theorem.
We show that the dynamical localization for the one-particle system yields the dynam-
ical localization for the many-point fermionic correlation functions, with respect to the
Hausdorff distance in the determinantal case. In Sims and Warzel (2016), a stronger
notion of decay for many-particle configurations was used but only at dimension one
and for real times. Considering determinantal and Pfaffian correlation functionals for
complex times is important in the study of weakly interacting fermions.

1. Introduction

For a few years, the problem of (Anderson) localization in many-body systems has been
garnering attention. The mathematical understanding of this phenomenon for interacting
quantum particles, as addressed in 2006 by Basko et al. [1] for weakly interacting
fermions at small densities, is a long-term goal. In 2009, [2,3] contributed first rigorous
results. In 2016, an exponential decay of many-particle correlations was proven for
quasi-free fermions in one-dimensional lattices with disorder [4]. Via the Jordan—Wigner
transformation, this includes the disordered XY spin chains. This last paper has attracted
much attention and it has already been cited many times in one and a half year. See, e.g.,
[5-13].

As pointed out in [4], it is an interesting open question (a) whether [4, Theorems
1.1 and 1.2] can be generalized to higher dimensions. Another open question (b) is their
generalization for complex-time correlation functions. This last point is relevant because
such correlation functions (of quasi-free fermions) can be useful to study localization of
weakly interacting fermion systems on lattices. In fact, (quasi-free) complex-time cor-


http://crossmark.crossref.org/dialog/?doi=10.1007/s00220-018-3121-0&domain=pdf

716 N.J. B. Aza, J.-B. Bru, W. de Siqueira Pedra

relation functions appear in the perturbative expansion of (full) correlations for weakly
interacting systems. See, for instance, [14, Section 5.4.1].

By considering the many-body localization in the sense of the Hausdorff distance,
like in [3], we propose an answer to both questions (a) and (b), using the Hadamard
three-line theorem (Sect. 4). See Corollary 2.3, which, together with Theorem 2.2, is our
main result on determinantal correlation functionals. In a similar way, we also prove the
decay of complex-time Pfaffian correlation functionals with respect to a splitting width
(like [3, Equation (5.9)]) of particle configurations. This is a version of [4, Theorem 1.4]
which holds true at any dimension d € N. See Theorem 3.1.

2. Decay of Determinantal Correlation Functionals

2.1. Setup of the problem and main results.

@: Let d € N. For a fixed parameter € € (0, 1], we define

0.(X1, X») = max { max min |x; — x2|€, max min |x; —x2|€}, X1, X C Z4,
x1€X1 szXz szXQ x1€X1
(D

which is the well-known Hausdorff distance between the two sets, associated with the
metric (x1, x2) > |x] — x2|€ on Z<.

(ii): We consider (non-relativistic) fermions in the lattice 74 with arbitrary finite spin set
S. Thus, we define the one-particle Hilbert space to be fh = 02 (Zd; (CS), the canonical
orthonormal basis {ex o }(x’g) c7d s Of which is

e)C(),O'()(-xv G) : (vaxOszUO B x, xO E Zd, U, GO E S. (2)

(iii): Let (2, §, a) be a standard! probability space. As is usual, E[ - ] denotes the
expectation value associated with the probability measure a. We consider F-measurable
families { H,}weq C B (h) of bounded one-particle Hamiltonians satisfying the follow-
ing (one-body localization) assumption, at fixed 8 € R*:

Condition 2.1. There is a Borel set I C R as well as constants € € (0, 1], D and u € R*
such that, for all x; € Z¢ and R > 0,

el?Ho ¥/ (H,)
Z E | sup max |\ exio1 — - pH, .02
]

01,006 1 +efHo
x2€Z4:|x1—x2|¢>R 2€Sp

] <De M (3)

where
Sp=R—i[0,B]., BeR", “4)
X1 18 the characteristic function of the set I, and |x1 — x2| the euclidean distance between

the lattice points x1, xa € 74,

This assumption is similar to the so-called strong exponential dynamical localization
in I, see, e.g., [15, Definition 7.1]. Note that, for ¢ € (0, 1], (x1, x2) — |x; — x2]¢
defines a translation invariant metric on the lattice Z¢. Observe also that, for all # € R*

and z € Sg, the function A le (1 + e"”‘)f1 | on R is bounded by 1. In particular, the

1 Le., § is the Borel o -algebra of a Polish space €.
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left-hand side of (3) is bounded by the eigenfunction correlator [15, Eq. (7.1)]. Condition
2.1 replaces [4, Eq. (1.19)], noting that

ol (1=9)Hy

p(s,t)= s, t eR, 5)

1 +efHo’

is the main example they have in mind [4, Eq. (2.37)].
(iv): Let CAR(h) be the CAR C*-algebra generated by the unit 1 and {a(¢)}yep. For
any A1, A, € CAR(h) and any z1, z2 € C, we define

A1Ay  ifIm(z1) < Im(z2),

021,22 (A1, A2) = { —AyA; ifIm(z) > Im(z2) . (6)

(v): For any B8 € R* and w € 2, we define the (gauge invariant) quasi-free state
Po = PB,w by the condition

1
P (a@))*ale2)) = <<pz, mw1>h . 9LpED. (7)

This state is the unique KMS state at inverse temperature 8 € R* associated with the
unique strongly continuous group {tl(w) }1er of (Bogoliubov) automorphisms of CAR(h)
satisfying

7 (@(g) =aE'fg), 1eR, geb. ®)

Note that, for all ¢ € b, the maps
t> 1) and t 7 (a (@*)
on R uniquely extend to entire functions: For any z € C and ¢ € b,
o (a (@)") = ag)* and ) (a (9) = aeHog). ©)

Observe additionally that, for any z1, z2 € C and ¢, ¢ € b,

po (021,22 (74 @)™, 7 a(2))) )
i(z1—22)Ho .
(o2 S en) i Im () < Im (@),

= (B+i(z1—22))He .
_< ), %(/)1% if Im (z1) > Im (22) .

(10)

Below, we show that strong one-body localization, in the sense of Condition 2.1,
yields the corresponding many-body localization for the quasi-free state p,,, in the sense
of the Hausdorff distance, as stated in Corollary 2.3. This is achieved by estimating, in
Theorem 4.1, determinants of the form

det [Go, (9~ 26)  (PN+1- IN+DI =1 (11)
in terms of the entries of one single row or column. In (I11), B € R, N € N,
@1, ..., 2N € b are normalized vectors, z1, ..., 22y € Sg and

Go (91 2 (41 2n4) = P (O oy (7 (@000, 72 alona) ) )

is the two-point, complex-time-ordered correlation function associated with the quasi-
free state p,,.
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Theorem 2.2. Let {Hy,}peq C B(h) be a family of bounded Hamiltonians. For all
we Q,BeRY, N €N, norm-one vectors ¢1, ..., pan € b, and z1,...,2o0Nn € Sg
(see (4))

[det [Go ((gx. 200 » (@nars 2va) |

N
< mi i G s s s s
—mm{ke{rﬁi‘.‘,m;' o (@G> 28) 5 (PN+15 2N+
N
i G ’ ) LY M
mmmgl o (@K, 2k) , (PN ZN+1))|}

1efl,...,

Proof. Fix all parameters of the theorem. By expanding the determinant along a fixed
row or column, for any m € {1, ..., N},

det [Go ((9x: 28) » (@41 ZN4)]R 1=

N
=Y (=" Go (s Zm) > (@N4n> TN+n))

n=1

x det[Go ((@k, 2&) 5 (ON+1> TN+ ke(l,.... N\ (m)

1€{l,.... N\{n}
N
=D (=" Goy (@ 20) » (@N+m» ZN4m))
n=1
x det[Gop ((@k, 2&) 5 (ON+1, 2N+ kell,... N\ (n} - (12)

le{l,...,N}\{m}
Then, the assertion directly follows from Lemma 2.5. 0O

Corollary 2.3. If Condition 2.1 holds true then, for all B € R*Y, N € N, X} =
(X1, ..., 28}, X = {xN+1s - .., xon) C Z% suchthat | X, | = |Xs| = N, andzy, ..., 20N
(S Sﬂ,

N
E lea"m [det [Gor (0 (Hoeso0 200 O Hodeayomars 2va0) |11y H

,,,,, o

< De_ﬂas(Xl,XZ)’

where 0 (X1, X2) is the Hausdorff distance (1) between the N-particle configurations
X1 and X». Recall that xj is the characteristic function of the Borel set I and note that
the constants €, D and  are exactly the same as in Condition 2.1.

Proof. Combine Condition 2.1 and Theorem 2.2 with Egs. (9) and (10). O

The analogue of [4, Theorem 1.1], i.e., an estimate like Corollary 2.3 for the many-
point correlation functions at fixed w € €2, instead of an estimate for their expectation
values, easily follows by replacing Condition 2.1 with a similar bound for a fixed w € Q.
We omit the details.

The bound of Corollary 2.3 is a version of [4, Theorem 1.2] which holds at any dimen-
sion d € N and for any complex times within the strip Sg. However, two observations
in relation with [4] are important to mention:
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e Since, for any X, A2, V1, I» C 74,

0 (X1 UL, Y1 U o) < max {0e(X1, V1), 0 (X2, I},

we have

2(X, V) <09, Y) = mi =y 13
(X V) =V, )) = min max =y (13)

for any set X = {x1,...,xny} C 74 and Y = {yi,...,yn} C 74 of N € N
(different) lattice points. Here, Sy is the set of all permutations 7w of N elements.
The distance we use, i.e., the Hausdorff distance (1), is therefore weaker than the
symmetrized configuration distance DES) [4, Equation (1.13) and remarks below].
Nevertheless, Corollary 2.3 yields the main features of localization. Whether Corol-
lary 2.3 holds true, at any dimension, when 0. is replaced with OES) is an open
question. See also discussions of [3, Section 1.3].

e The proofs of [4, Theorems 1.1 and 1.2] use that, forall N € N, x1, ..., x5 € 74,
o1,...,0oNy €S,and 11, ..., N € R, the N x N matrix

N

M= |:<2XN+[,UN+[7 1Y (ZN+I» tk) exk,(rk)h]k =1

defines an operator on CV of norm at most 1. This is true even for complex times,
provided that

Zl:...:ZNGSﬁ’ ZN+1="'=Z2N€S,B’ Im(ZN)SIm(ZN'Fl)' (14)

(cf. [4, Erratum]). However, this is generally not true when z1,...,z0n8 € Sg are
different from each other. For this reason, instead of a bound on the norm of M, our
proof uses (in an essential way) the analyticity of correlation functions with respect
to complex times.

The results of this section are also reminiscent of [3, Theorem 1.1] where a bound-
like Corollary 2.3, with the Hausdorff distance but for complex times satisfying (14),
can be found for n-particle correlation functions. Note, additionally, that in [3] a particle
interaction is included, but no particle statistics is taken into account: The n-particle
Hilbert space is the full space £2 (Z"d). By contrast, we consider many-fermion systems,
which would correspond in [3, Theorem 1.1] to restrict £2 (Z”d) to its subspace of
antisymmetric functions. In this situation, the one-particle localization theory cannot be
directly used, even in the quasi-free fermion case. Moreover, we do not fix the particle
number, by using the grand-canonical setting.

Finally, observe that quasi-free, complex-time-ordered, many-point correlations appear
in the perturbative expansion of interacting correlation functions. See, e.g., [14, Section
5.4.1]. Therefore, as a first step towards the proof of localization in fully interacting
fermion systems, it is important to establish localization for these correlations, as stated
in Corollary 2.3. For instance, by combining Corollary 2.3 with [14, Theorem 5.4.4],
one can show that a local, weak interaction cannot destroy the (static) localization of the
thermal, many-point correlation functions of quasi-free fermions in lattices.
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2.2. Universal bounds on determinants from the Hadamard three-line theorem. For any
permutation 7 € S, of n € N elements with sign (—1)™, we define the monomial
0z (Ay,...,Ay) € CAR(h) in Ay, ..., A, € CAR(H) by the product

O (AL, .o Ag) = (D)™ Agr(yy -+ Agoi - (15)

In other words, O, places the operator Ay at the 7 (k)th position in the monomial
(_l)nA]T—l(l) e Aﬂfl(n)' Further, for all k, | e {l, ey n}, k 75 l,

meg {1, 2} — (1,2} (16)
is the identity function if 7w (k) < 7 (/), otherwise 7y ; interchanges 1 and 2. (Remark

that Qg ; (6) is equal to Oy, , for a conveniently chosen permutation 77.) Then, the
following identities holds true for quasi-free states:

Lemma 2.4. Let p be a quasi-free state on CAR(h). For any N € N, all permutations
T GSZNandgol,...,(pzN S f),

det [P (©7Tk.N+I (a(¢k)*’ a(¢N+l)) )]k,l:l

= p(Ox (ate))". .. alon)* algan). .. alpya) )- a”

Proof. See [16, Lemma 3.1]. Compare with (28 ). O

Using Lemma 2.4 and the Hadamard three-line theorem (via Corollary 4.2), we obtain
a universal bound on determinants of the form (11):

Lemma 2.5. Fix H = H* € B (h). Let the quasi-free state p on CAR(H) be the unique
KMS state at inverse temperature B € R* associated with the unique strongly continuous
group {1, }ier of auto-morphisms of CAR(b) satisfying (8)—(9) for H,, = H. Then, for
any N eN, ¢1,...,¢ony €handzy, ..., z2on € Sg (see (4)),

N

det [10 (@Zk,ZN+l (le (a(p)”), Tana (a(<p1v+1))) )]/1:121

2N
< el
k=1
Proof. Fix all parameters of the lemma and choose any permutation 7 € Sy such that,
forallk,l € {l,..., N},
Im(zx) <Im(zyy) & (k) < (N +1). (18)
Then, by Lemma 2.4,

det [10 (@zm/\m (72 @(@i)"). Tz (@(on0)) )]:1:1

= (O (72, @D - Ty @EN)). Ty @020 - Toyy (@lga) )
(19)

Define the entire analytic map Y from C?V to C by
T(él LR §2N) = ,0<®7'[ (TE1+"'+‘§2N711(1)+1 (a((/’l)*), R T§1+"'+§2N*T[(N)+l (a((pN)*)a

T€1+"'+§2N—n(2N)+l (Cl(‘PZN))a B ISI+'"+SZN—T[(N+1)+1 (a((PNH))))'
(20)
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Now, impose additionally that the permutation = of 2N elements used in (19)—(20)
satisfies, for any k,/ € {1, ..., N}, k # [, the conditions

Im(zx) <Im(z) & 7 (k) <7 (1) Im(zan—k)
<Im(zoy—)) &7 (2N —k) < 2N —1).

Ergo, by (18),
Im(Zn—l(l)) <-:-- = Im(anl(N)) =< Im(Zn—l(zN)) <---= Im(anl(N.'.l)) (21)

and, by (19)—(20), the assertion follows if we can bound the function Y on the tube %,y
defined below by ( 33) forn = 2N. Since Y is uniformally bounded on %y, it suffices
to bound the function Y on the boundary

3Ty =1 (&1,....8n) € CN Vje(1,..., 2N}, Im(&)) € {—B,0},

2N
D Im(E) € {—B.0} ¢,
j=I1

by Corollary 4.2. By the KMS property [14, Section 5.3.1], note that, forall#, ..., oy €
Randk € {1,...,2N},

Y, oo te1, k=B tkwts oo 2N) = Y (thads oo - 2N Ty ooy 1)
while
2N
sup T En)l < T lelly -
(&1,....E0N)ERN k=1

As a consequence,

2N
sup TEr,.... 68 = sup T, ..., 5N SH”QDk”h
(¢1,-.5on)€ToN (1,....62n)€0%0N k=1

(22)
and the assertion follows from (19), (20) and (33). O

Observe that estimates like (22) are related to the generalization of the Holder inequal-
ity to non-commutative L”-spaces. See, e.g., [17].

3. Decay of Pfaffian Correlation Functionals

An estimate similar to Corollary 2.3 can be obtained for Pfaffians of the two-point
correlation functions on the d-dimensional square lattice 74, by the same methods,
because they also can be seen, like in the proof of Lemma 2.5, as many-point correlation
functions of quasi-free fermions.

(i): For a fixed parameter € € (0, 1] and any subset X C Z¢ we define the quantity

£Lc(X) = max min —y|¢. 23
e(X) xeXyeX\{x}|x i (23)
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It is a kind of splitting width of the configuration X with respect to the metric (x, y)
|x — y|€: This quantity is large whenever isolated points of X" are spread in space, but it
stays small if the points are packed in clusters containing at least two points. It is used
here to quantify the localization of Pfaffian correlation functionals. Observe that £, is
similar to the splitting width of a configuration defined by [3, Equation (5.9)].

(ii): For any N € N, the Pfaffian of a 2N x 2N skew-symmetric complex matrix M is
defined by

N
on .
Pf [Mk,l]k’lzl = 5NN Z (=D~ H Mr2j-1).72)) (24)

TeSHy j=1

where we recall that Sy is the set of all permutations of 2N elements.
(iii): Let the field operators be defined by

B(p)=a(p)*+alp), ¢eh.

For (x, o) € Z9 x S and @ = ¢y, Or @ = iey, 5, We obtain the on-site Majorana fermions
of [4, Equation (1.22)].

Below, we show that strong one-body localization, in the sense of Condition 2.1,
yields the localization of many-point correlations of field operators with respect to the
quantity (23). This is achieved by estimating, in Theorem 3.1, Pfaffians of the form

P (G ((9x. 20) - (@1 20 Tg 1 (25)
in terms of the entries of one single row. In (25), B e R*, N e N, ¢y, ..., ¢on € b are
normalized vectors, z1, ..., 2oy € Sg and

G (9200 + @1 20) = por (O (7 B, 7 B(@1))))

is the two-point, complex-time-ordered correlation function of field operators associated
with the quasi-free state p,,. See Sect. 2.1. Observe that the matrix in the Pfaffian of (25)
is skew-symmetric, by construction.

Theorem 3.1. Let {Hy,},cq C B (h) be a F-measurable family {H,}yeq C B () of
bounded (one-particle) Hamiltonians satisfying Condition 2.1. Then, for all ® € 2,
BeRY NeN X ={x,...,xon} CZ4 such that |X| = 2N, and zy, . .., zon € Sg
(see (4)),

E max ‘Pf [ga) ((ipk x1(Hy)ex, o » Zk) ) (iplXI(Hw)ex,,a[a Zl))]ijy:l’
Py, p2N €{0,1} .
01,..-,02N €S

< 2D e Hte(X),

The constants €, D and |1 are exactly the same as in Condition 2.1.

Proof. The proof uses similar arguments as for determinantal correlation functionals.
We present them in four steps:
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Step 1: Similar to determinants, Pfaffians have a Laplace expansion with respect to any
row of its matrix:

2N

PF[Go ((pr-20) - (@ 2)Ii =y = Y (=100 G (0. 2m)  (@n. 2n)

n=1,n#m

X P [Go ((9rs 2k) » (@15 7)) Jke(1.... 2N\ fm} (26)

le{l,....2N}\{n}

forany B € R*, N e Nym € {1,...,2N}, ¢1,...,¢on € hand z1,..., 20y € Sg,
where 0 is the Heaviside step function. Compare (26) with (12).
Step 2: Since p,, is, by definition, a quasi-free state, observe that

P (B (p1) -+ B (92n)) = Pf [ po (Oiay, Bler), B(w)))]iﬁlzl , 27)

forall N € Nand ¢, ..., ¢an € b, where idg ; is defined by (16), 7 being the neutral
element id of the permutation group Sz . See, e.g., [18, Equations (6.6.9) and (6.6.10)].
For any permutation 7 € Sy (N € N), Eq. (27) can be written as

po(On B g1 ... B(@20) ) = Pf [0 (Omy, Blg). Be)]t) . (28)

where O and the permutation 7y ; are defined by ( 15) and (16), respectively. See, e.g.,
[19, Proposition B.2]. Compare (28) with Lemma 2.4.

Step 3: Then, given 2N € N complex numbers zy, ..., zon € Sg (8 € R*), similar to
(21), we choose a permutation & € Sy such that, for any &,/ € {1,...,2N}, k # 1,

7 (k) <7 () [Im(zx) < Im(z;)] Vv [(Im(zx) = Im(z))) A (k < D)].

Using the Hadamard three-line theorem (via Corollary 4.2), we thus obtain a universal
bound on Pfaffians of the form

N 2N
‘Pf [P0 (O (22 Bl By | [ = TTheely @9
o k=1

forany N e N, ¢1,...,¢on € hand z1, ..., 225 € Sg. To get this inequality, we have
used that
IB(@)llcarp) = llelly. ¢ €b.
Compare (29) with Lemma 2.5.
Step 4: We infer from (26) and (29) that
2N
P [Go, ((pr, 20) » (@1, zz))]iﬁtl\ < D G0 (@mzm) s (@ 2| (30)
n=1,n#m

forany e R*, N e Nym € {1,...,2N}, ¢1,...,¢on € hand z1, ..., 228 € Sg. By
gauge invariance, Condition 2.1 yields the inequality

> E| sup max |Go ((i" ex;.00.21). (iPexy.00, 22))| | 2D e K.

Sz P1.p2€{0,1}
x2€Z4:|x1—x2|°>R HE2ESp L aes

(31)
Therefore, the assertion is a direct consequence of Inequalities (30) and (31). O
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Theorem 3.1 is a version of [4, Theorem 1.4] which holds true at any dimension
d € N and for any complex times within the strip Sg. A result similar to [4, Theorem
1.3] for the many-point correlation functions of field operators at fixed w € €2, instead
of an estimate for their expectation values, easily follows by replacing Condition 2.1
with a similar bound for a fixed w € 2. We again omit the details.

One observation in relation with [4, Theorems 1.3 and 1.4] is important to mention:
For any disjoint partition X, > of X C 74, we deduce from (1) and (23) that

Ee (X) < 0¢ (Xls XZ)- (32)
By (13) it follows that, for any disjoint partition X1, X of X C 74 such that |X1] = ||,
£e(X) <X, Xy).

Note that the right hand side of the above inequality corresponds to [4, Equation (1.27)]
when X] = {x1,x3,....x0nv_1) C Z9=" and X = {x2,x4,..., %08} C Z%=! for
2N e N (different) lattice points. Therefore, our notion of localization for Pfaffian
correlation functionals is weaker than the one used in [4, Theorems 1.3 and 1.4]. Note,
however, that, like £ (X), the quantity [4, Equation (1.27)] stays small if the points of
X are packed in clusters containing exactly two points {xj, x¢+1}, kK = 1,3,...,2N,
independently of how far-apart from each other the clusters are. Therefore, our notion
of localization captures qualitatively the behavior of the one used in [4, Theorems 1.3
and 1.4].
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4. Appendix: Log convexity of Multivariable Analytic Functions on Tubes
Fix 8 € R*. Let
21 ={§ €eC:Im{§} € [-B,0]} = Sg,

(see (4)) and f : ¥ — C be a bounded continuous function. Define the map B}l) :

B;”(s) ~1In (sup If (t+ is)|) .
teR

We use the convention In0 = —oo and 0- (—o0) = —o0. Then, the Hadamard three-line
theorem [20, Theorem 12.3] states:

Theorem 4.1. Let B € R* and f : T; — C be a bounded continuous function. If f is

holomorphic in the interior of T| then B](cl) is a convex function.

This theorem has the following generalization to holomorphic functions in several vari-
ables: For all n € N, let K;, C R" be the simplex

Ky =1{(s1,---580) :S1,...,8, € [=B,0], sy +---+5, > =P}
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and define, for all n € N, the “tube”

T ={¢1.....&) € C": (Im{&}, ..., Im{&,}) € K,.} . (33)
Define further the map B}") : K, — [—00, 00) by

B}”(sl,...,s,,) - ln( sup  |f (1 +ist, ...t +isn)|>

(t1,..ty)ER?

with f : ¥, — C being a bounded continuous function. Then, we obtain the following
corollary:

Corollary 4.2. Let B € RY, n € Nand f : T,, — C be a bounded continuous function.
If f is holomorphic in the interior of ¥, then B ;-") is a convex function.

Proof. Fix all parameters of the corollary and assume that f is holomorphic in the

interior of T,. Take (s, ...,s,) € K, and (s,...,s;) € K,.Forall (11, ...,1,) € R",
define the function F;, . ;) : %1 — Cby

Fitg ot © = f (11146871 = {871, tiCsn (146871 — 5,8871)))
For all £ € €1, note that
(n+iGi+E87) = sieB™). o ta+iGa(1+ 867 —5,6871)) € T,

by convexity of K. This function is bounded and continuous on ¥, and holomorphic
in the interior of ¥;. Hence, by Theorem 4.1, for all « € [0, 1],

Since In is a monotonically increasing, continuous function, for all & € [0, 1],

B}W (asy+ (1 —a)st, ... as, + (1 —a)s,)

:ln< sup  sup |F,... tn)(t—ioe,B)|>

(G th)ER" teR

(1,05 ty)€R?

which, by (34), in turn implies that

B}”) (asi+ (A —a)si, ... as;+ (1 —a)sy) < (1 — ) B}") (S1, .+, 8n)

+ozBJ(£") (si, e s,’l)

foralla € [0,1]. O
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