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Abstract: We study the Hopfield model of an autoassociative memory on a random graph on N
vertices where the probability of two vertices being joined by a link is p(N'). Assuming that p(N)
goes to zero more slowly than O(1/N), we prove the following results: 1) If the number of stored
patterns, m(NN), is small enough such that m(N)/(Np(N)) |0, as N T oo, then the free energy of
this model converges, upon proper rescaling, to that of the standard Curie-Weiss model, for almost
all choices of the random graph and the random patterns. 2) If in addition m(N) <In N/In2, we
prove that there exists, for T < 1, a Gibbs measure associated to each original pattern, whereas
for higher temperatures the Gibbs measure is unique. The basic technical result in the proofs is a

uniform bound on the difference between the Hamiltonian on a random graph and its mean value.

Key Words: Neural networks, Hopfield model, random graphs, mean-field theory

* Work partially supported by the Commission of the European Communities under contract No. SC1-CT91-0695
! e-mail: BOVIERQIAAS-BERLIN.DBP.DE
) 2 e-mail: GAYRARD@CPTVAX.IN2P3.FR



I. Introduction

The Hopfield model of an autoassociative memory [Ho] is described by a Hamiltonian function

HN(E; 0') = —% z Zf#f;dgdj (1.1)

(6J)EAXA pu=1
32 #

on the space SV of spin configurations o = {o;}iecp where, for a given positive integer N, A =
{1,..., N} and the spins variables 0; € S = {~1, +1}, indicate the excitation state of the neuron i.
The variables {¢}'};c, "1™ @ §mXN describe the m patterns the system is supposed to memorize.
It is generally assumed that this patterns are ‘random’, i.e. the components ¢! form a family of
mN independent, identically distributed random variables. Typically, one is interested in choosing
m as a function of N as large as possible under the condition that certain crucial properties of the

system are retained (‘memory capacity’).

It has been noticed very early (see e.g. [AGS]) that this model formally resembles closely a
mean field model of a spin glass, the Sherrington-Kirkpatrick model [SK], that has been heavily
investigated by physicists (see for a review [M]). Therefore, tools from spin glass theory such as the
replica method have been employed to study this model. More recently, it has been realized that the
Hopfield model is in fact much easier to handle in a mathematically rigorous way than real spin glass
models, at least if the number of stored patterns, m, is subject to certain restrictions. Moreover, m
may serve as a parameter that allows to continuously drive the system from an essentially trivial
regime (m = 1) to a highly complex and unpredictable ‘spin-glass’ regime (m > N). From this point
of view, the Hopfield model does represent in fact an extremely interesting disordered mean-field

model.

Let us describe some of the main results so far obtained: In 1988, Koch and Piasko gave in

a remarkable article [KP] a complete analysis of the thermodynamic limit of this model under

the constraint that m is allowed to growth with the system size N no faster than ll';l;r . Their
construction implied the almost sure convergence of the free energy to a calculable limit (which is
simply the free energy of the standard Curie-Weiss model) as well as that of the distribution with

respect to the Gibbs measures of the the so-called overlap parameters
1 \ )
mh(g o) = + géf‘cn (1.2)

A detailed description of these results will be given later. These results have been sharpened and
generalized to the g-state Potts version of this same model by Gayrard [G] More recently, Koch
[K] has obtained a further very interesting result. He proved bounds on the free energy for all finite
N that in particular imply that if m is chosen such that limy1e 3 = 0, then the expectation of

the free energy with respect to the distribution of the patterns converges to the free eﬁergy of the

1



Curie-Weiss model. As a matter of fact, it is very easy to extend his results to obtain the almost
sure convergence of the free energy (see section 3 of this article). It should be noted that this result

holds for all temperatures.

The Hopfield model as given by (1.1) can be seen as a spin system on the complete graph on
{1,..., N}. Both from the point of view of applications in the context of neural networks and from
that of the theory of disordered systems, it is desirable to study generalizations of the Hopfield

model on more general graphs, and in particular on random graphs; still more generally, one may ’
' even wish to study this model when the interaction between sites 7 and j is not only governed by
the matrix 37, £¢ but is modulated by a random variable ;. This model is then called the
‘dilute Hopfield model’ and given by the Hamiltonian

HN(E;G; 0’) = —Nip Z eijZf#E;Uin (1.3)
u=1 '

(5,j)EAXA
$#j

where p = IE(ei;) > 0. Dilute neural network models are frequently studied in the regime where
P = ¢/N (so-called highly dilute model). There it has been noted by Derrida, Gardner and Zippelius
[DGZ] that the dynamics of this model with asymmetric €;; (i.e. €; independent of €;;) can be
solved exactly in the limit N T oo if the number of patterns is kept finite and proportional to c.
The reason for this is that in this limit the underlying graph has essentially the structure of a
(disconnected) tree (see e.g. [BO]). An undesirable feature in this situation is the instability of this
model against mixing of patterns and thus noisy dynamics. This last point is very easily understood
in terms of the Hopfield hamiltonian (1.3). Namely, if the underlying graph has the structure of
a tree, then by cutting any edge it becomes disconnected, and choosing o to equal one pattern on
one of the components and another on the second, this configuration differs in energy only be a
finite amount from the original patterns. Moreover, one may construct an infinite number of such

mixtures.

Diluted networks are of interest not only if they are more easy to analyze but also for pragmatic
reasons of network architecture. In very large networks, maintaining full connectivity is clearly
undesirable if not impractical for technical reasons. It is thus natural to ask how such a model
behaves if it is less highly diluted, and in particular one may ask how much the network may be
diluted if the properties of the fully connected network are to be retained. This has been done
recently [BG] in the regime where m = aNp where it has been shown that rigorous lower bounds
on the storage capacity as proven first by Newman [N] for the model (1.1) can be recovered in this

situation, provided that p > \/l—“ﬁl\‘—r.

In the present paper we study this model from the point of view of mean field theory in the

regime where m << N. As we will see, the mean field results prove fairly robust against the effect
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of dilution and can be re-proven under fairly weak assumption on the ¢;;, although we must always

require p to be much larger than in Derrida’s model.

To be able to make precise statements, we need to introduce some notation. First, let Q; =
{-1, +1}*N T, the corresponding Borel o-algebra, and let IP; denote the product measure on
Q¢ such that { = {f“}fgﬁ is a family of independent, identically distributed random variables with
IP;(€¥ = £1) = 1. Note that for a given, non-decreasing function m : IN — IN we will denote by .

=1,...,m(N
§(N) the cyhnder generated by the family {¢!' }“_1’ N (N,

To define the probability space for the dilution variables €, we need to be slightly more sophi-
sticated due to the fact tha,vt‘we want the marginal distributions bof, the €;; to depend on the size
of the network while at same time define all Hamiltonians for different N on the same probability
space. Thus we take Q, = {0,1}V*IXN 7 the corresponding cylindrical o-algebra. Then let
€ = {e(N )}l‘f,ee%x n be a family of random variables and for all N € IN let FE) be the sigma-
algebra generated by {e;;( N’ )}ﬁgéﬁ-x - Moreover, we let IP, be a probability measure on (Q, F)
such that the families {e;;(N)}¥€™ are independent for different 4,5 and that the distributions
ZPgN) induced by IP. on {€;j(N)}i jemwxm is the product Bernoulli measure s.t.

IPe(€ij(N) = 1) = 1 = IPe(ei;(N) = 0) = p(N) (1.4)

This does not yet fix IP. uniquely and although this is really all we will require, we prefer to
specify our measure completely by demanding that {¢;;(N )}V €% be a Markov chain with transition
probabilities chosen such that IP¢(e;;(N) = €;j(N — 1)) be maximal given the marginals specified

in (1.4). A simple computation then shows that this requires
Pufesi(N) = 1ess(N — 1) = 1) = p(N)/p(N = 1)
IPe(&ij(N) = Oleij(N —= 1) =1) =1—-p(N)/p(N - 1)
Pufeii(N) = Uegg(N = 1) =0) = 0
IPe(eij(N) = Oleij(N 1) =0) =1

(1.5)

Remark: Obviously, we may carry through this entire construction with €;;(N) taking values in

a more general space than {0,1}.

Let us now define the finite volume partition functions and free energy of our model through
1 _ o
Inp(ti)= Y prretintees) (16)
oceSN

and

fnp(&ie) = 1nZNﬂ(€, €) (1.7)



Let us further denote by fow(B) the free energy of the Curie-Weiss model [E], i.e.
fow(®) = nf, (-2 imcosh(z) + 5 (18)
cW —a:lélm —ﬁvncos z)+ 5 | .

Then, we have the following

THEOREM 1: Letp:IN — (0,1] be a decreasing function such that p(N)N T oo, as N T oo,
and let m : IN — IN be an increasing function such that p(ﬂz(v%)v 10, as N T co. Then, for. all
0< B < oo,

I]VJ%EO fN,ﬁ(f; 6) = fcw(ﬂ),lpe X ‘H)E - a.s. (19)

As in the standard Hopfield model, when the number of patterns, m, is small enough, the
extremal infinite volume Gibbs states of the Dilute Hopfield model are expected to be measures,
G®, concentrated near the original patterns {. Here what we will in fact be interested in is
the limiting distributions of the overlap parameters (1.2) with respect to the measure G*. More
precisely, in order to construct the measure G%, we add to the Hamiltonian Hy ¢(0) a ‘magnetic

field’ h coupling to the pattern £* that is we write

) N
HY h(6€0) = Hy(60) = h Y 0ilf (1.10)
i=1
We denote by gg,,ﬁ,h(e; €) the finite volume Gibbs measure which assigns to the configuration
o € S the probability

exp{—-BHS (e & 0)}
oesN exp{—ﬂHl‘{‘,'h(e; o)}

Onpn(6éio)= 5 (1.11)

We denote by m’(¢) the map
Bey. SN L
mi(£): S (-1,1] (1.12)
o — my(€; o)

and by L[mf;(£)] the law of miy(§) under G§ 5 ,(€;€). Let at(B), respectively a=(8), be the
largest and smallest solutions of the equation a = tanh(Ba) and define M ,(8) = a*(B)éq,, Where
6a,u is the Kronecker symbol. Then, denoting by 6} the Dirac measure on IR concentrated at the

point z, we have the following

THEOREM 2: Suppose that all the assumptions of theorem 1 are satisfied and that in addstion
m <IlnN/In2. Then for h > 0 and for all0 < B < o0

lim lim £%[m(§)] =6

10 NToo i oy FexPe—as. (1.13)
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The same result holds for h <0 with 'Fr'zl", u(B) replaced by mz ,(B).

Remark: The restriction on the number of patterns in theorem 2 is due to the fact that even in the
standard Hopfield model, the analogue of theorem 2 has only been proven under this hypothesis. If
(1.13) holds in the standard Hopfield model under weaker restrictions on m, we expect to be able

to prove it also for the dilute Hopfield model under the same conditions plus those of theorem 1.
Remark: A more general form of theorem 2 will be given later.

Our proofs of theorems 1 and 2 actually follow from the analogous results in the standard
Hopfield model together with the following theorem, which really constitutes our main technical
result. Let IP denote the product measure IP¢ X IP. on (Q¢ X Q¢ , F¢ X Fe). |

THEOREM 3:  Let m be an increasing function such that m(N)/N | 0 as N 1 oo. Then there

ezists an event Ay € F¢ and a constant 0 < K < 00 s.t.

K
PAw)>1- 37 (1.13)

and s.t. if p satisfies p(N)N 1 co as N 1 oo, then, for any strictly decreasing function v : IN — IR
satisfying y(N) | 0 as N 1 oo and p(N)Nv%(N) > ¢ for some constant 0 < ¢ < oo, there ezists a
constant p > 0 s.t.

P (Va € SN |Hy(e € 0) — IE.Hn(e; €;0)| < yW/mN ’ An X QE) < e PN (1.14)

Remark: It should be noted that our results require only the weakest plausible conditions on the

dilution rate p(N). In fact, in terms of the underlying random graph, this condition assures that
the ‘giant component’ of the graph is so big that the number of vertices in its complement is o(N)
(see [Bo]). If p(N') were smaller, e.g. lim Np(N) > 0, then an extensive fraction of the graph would
consist of finite connected components and a result like theorem 3 could not be expected. It is also
very likely that the condition in theorem 1 on the number of stored patterns is optimal, although
as yet we cannot prove this. The situation in theorem 2 is less clear, the reason being the lack of
knowledge on the structure of Gibbs states in the Hopfield model if the number of patterns exceeds
InN.

The prove of this theorem will be given in the next section. In sections 3 and 4 we will use

this to prove theorems 1 and 2, respectively.

Acknowledgements: V.G. would like to thank Joel Lebowitz and the Mathematics Department
of Rutgers University there part of this work was done for their kind hospitality. We are grateful
to Hans Koch for sending a copy of his work prior to publication. Finally, we would like to thank

Pierre Picco for a critical reading of the manuscript and valuable comments.
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II. A uniform bound on the Hamiltonian

In this chapter we prove our theorem 3 which provides a uniform bound on the difference
between the Hamiltonian of the dilute Hopfield model and its average with respect to the dilution
variables €. We have recently proven such a result for the dilute Curie-Weiss model [BG2] (which
corresponds to the case m = 1) and our basic strategy will be the same; however, this time the

‘presence of the random couplings J;; = ) u £E¢Y adds considerable complications.

Let us set (&;,&5) = E“ £:‘£§‘ We may write the Hamiltonian as (we suppress the dependence .
of € and ¢ on N for the simplicity of notation)

1 . -
Hy(e&0) = TN > 1(6:, &) sign (&, €5)esj0:0; (2.1)
i#£]
Here we choose to define
. 1 ,ifz >0 :
sign (z) = {—l iz <0 (2.2)

Now define the set At as the set of all pairs of sites where the spins are aligned with the couplings,
ie. ’

At(o;¢) = {(i,j) EAXAi#] | oi0j = sign (&,&5)} (2.3)

Defining furthermore Z;; as the indicator function of this set, i.e.

= _ J1 ,if(4,5) € A¥(o;€)
e {0 , otherwise (2:4)
and noticing that

0’,‘0]' sign (&,fj) = 25,‘_7' -1 (2.5)

we may rewrite our Hamiltonian as
1 2 -
Hy(6€0) = — D (6 &i)less + =3 > 1(6:65)[Eiseis (2.6)
PR i PR i

We want to prove that uniformly in o, the Hamiltonian Hx(¢; ;o) is close to its expectation w.r.t.
the distribution IF.. Since the first term in (2.6) is independent of o, the real task is to show this
property for the second term in (2.6). More precisely, let us consider the probability

P. |30 € SN D |(6€5)Bije5 — 2 Y (66, €5)IEi| > Py Y 160 €5)IEs; (2.7)
i# i1 i#]

where v = y(N) is some positive decreasing function tending to zero with N that will be chosen

appropriately later. We will show that with IP¢-probability that tends to one as N T oo, the
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probability (2.7) is exponentially small. Note that (2.7) is bounded from above by

IP, (30 € SV 1 ) (&, 65)I 65 > p(1+17) Zl(fﬁ;fj)lsij)

i#] i#]

(2.8)
-I-lP (30 € SN Z l(gtaGJ)I:tjetJ < p(l - 7) E |(€t7£])|""1j)
i#£] i#]
Our estimates will be the same for both terms in (2.8) so that we only concentrate on
Qn(¢) = (30 €SN Y 1(&, )| i > (1 +7) ) l(&,fj)IEij) (2.9)
i#j i£j

We have, bounding the probability of the union by the sum of the probabilities and then using the
exponential Markov inequality [CT]

aesN 20 i£] i£j

Qn(§)< ) infexp {—p(l YN E)[Eg + Y In (plelEeli=s 1) 4 1) } |
(2.10)
= ) inf exp {4n(£,0)}

oceSN T

Now »
ln (p(el(fitEj)’tEii — 1) + 1) = 81] ln (p(el(el'yfj)lt —_ 1) + 1) (2'11)

so that the exponent in (2.10) can be written as

An(€,0) = 3By (=1 + 7)€ €]+ In (p(eKE6 — 1) 1)) (2.12)

i£j
Now for ¢ > 0 we have the following bound

In (p(el(&,&')lt _ 1) + 1) S p(el(f"'fi)lt _ 1)

=p{ i eie+ L 4 s el ) >
where -
Rs(z)= Y 2 (2.14)
n=3
Our strategy will now Be tlﬁe following: Anticipating that R3 will be small, we choose ¢* such that
o147 Y6 &)t + 2 Yl Bt 423 e o)
i#£] i#j i#]
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is rhim'mized, ie.
=5 Ei;&j |(fi7, fj)|3ij
Z,-#,- |(fia€j)|23ij

(2.16)

This gives the bound

o< Y exp{_; pge el ZHURa(tI&,&)I)} e

ocESN i£7

Our aim is to get a o-independent bound on the exponential in (2.17). To this end notice that first

of all we have the trivial upper bounds
Z (&, €5)|:5 < E |(&:,€5)I (2.18)
i3 i#j

and

Do ENPEG < D 16 &) (2.19)

i#] i#]

More interestingly, we may also get corresponding lower bounds. Namely, since

0i0; sign (fg, EJ) +1

Sij = 5 (2.20)
we gét that .
> (&, &)IE = 3 > loi0(,65) + 16, €5)]]
i#] i#£7
, (2.21)
=3 [E(f“ a)’ —mN‘i'Z'(fi,Ej)'}
u=1 i#£7
and hence
S E)Es 2 5 |-mN + Y 1(5,-,5,-)1] (2.22)
i#j i#]
Finally,
; |(€n£] '—'1_1 = 2 ; I:E; 6#5?5;‘6;0'10'1 + l(&’gj)P]
’ TE ) (2.23)
=3 Z (Z f”f"o.) - 1m N+ 2 5 ; (&, 65)1
and hence
D o1& E)EG > 5 [Z (&, €5)1” = m? N (2.24)
i#£j i#£]

Combining these four bounds we get the following
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LEMMA 2.1: t* as defined in (2.16) satisfies the following upper and lower bounds:

Zi;&j I(fi,fj)l
Ew |(€:;€5)|? —m?N

t* <t =2y (2.25)
ift;, >0, and
7 2z (6 &5)] -

S Z,¢,I(£.,£J)I

(2.26)

(Note that the condition ¢} > 0 will be satisfied on the subspace of {}¢ where we will want to
use (2.25)).

An immediate consequence of this lemma together with (2.17) is the following proposition,

which yields the desired uniform, but still £-dependent bound on Q y:

PROPOSITION 2.2: The probability Q x(£) satisfies the bound

(S 1(61s )]
QN(g)quxp{ 1y E#Jl(&,w +p§1z3(t l(&,fg)l)} (2.27)

for dllé’ s.t. &}, > 0.

What we now need to prove is that with very large probability, the exponential in (2.27) is suffi-
ciently small to offset the 2% pre-factor. Note that it depends only on the quantities i (& 65T
and it is those we need to control. To see how this can be done, it is reasonable to think of the
variables (§;,€;) as being essentially gaussians with variance m!/2. In fact, we have the following

bounds:

LEMMA 2.3: The moments of the variables 1(&,&5)| (for i # j) satisfy the upper and lower

bounds: .

(Gi) fi<%
(mm L i < < IB|(&:,€5)" < 2% ( m_”!,)! (2.28)
(i) If 1> 2,
m! (k(k +1))' 7" <IE|(&, &) < 2'ml (k(k+ 1)), if m=2k
n;uc(k(k + 1) <B4, €)1 < 22 mlk (k(E+ 1)), if m=2k-1 (2.29)
(%) The odd moments are bounded in terms of the even ones through
(El(fhfa‘)lu-z)lﬁi—’ < El(fi,fj)‘zl‘l < (1E|(€i,fj)|21)l_?1r (2.30)
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(iv) Moreover, for the first two moments we have the ezact formulas

Bl &) =m,  Bl(Ent) = ””Q )~ J_m (231)

Proof: Notice first that point (iii) simply follows from Jensen’s inequality [CT]. The even moments
are more easy to compute since in this case the absolute value may be dropped, and since for 1 # 7,

£i'¢% has the same distribution as £f', so that

™ 2l
E|¢ &) =B (Z 6{‘) | (2.32)

But since &4 are i.i.d. symmetric Bernoulli, the moment generating function for the r.v. o &

is (coshz)™, and thus
42!
(Z fl) = ﬁ cosh™z|__, | (2.33)

Thus, we just need to estimate the 2{-th derivative of cosh™ . Let us put C,(z) = cosh™ * zsinh’ z
Since

: d
dz

it is natural to label each term appearing in the 2{-th derivative by a random walk w of length 2 on

C,=(m—5)Cy41 +3C,_1 (2.34)

{0,1,2,...,m}. Moreover, since at the end we must set z = 0, only such walks will give a nonzero
contribution which finally produce a Cy, i.e. we count only walks starting at zero and ending at

zero. Finally, we define the weight of each step of the walk by

!
=

m-—w; ,ifwy —wg=
woe) = {7 e st (2.35)
Then we have that al
d21 m
2271 cosh™z|__, Z Hw(wt,wt_l) (2.36)

w:0—0 t=1

Now since w must contain the same number of steps going up as going down, we may pair them
in such a way that to each step going up at, say, time ¢ (and starting at w;), we associate the
next step down starting at the position wy = w; + 1. Notice that such a time ¢’ will -necessa.rily
exist. Now the weight of each such pair is (m — w;)wy = (m — w¢)(ws + 1), and the weight of the
walk is the product over all pairs of these quantities. The important observation is now that the
function (m — z)(z + 1) attains its maximum at z = ™71, and therefore the walk with highest
weight is simply the one for which wy is as close to this value as possible under the constraints that
wo = wyy = 0. It is trivial to see that such a walk will have the weights corresponding to the lower
bounds in (2.28,2.29). '
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The upper bounds are simply obtained by multiplying the highest weights by the trivial upper
bound 2% for the number of contributing walks (this could be slightly improved to (%)).

Finally, the exact formulas (2.31) for the first two moments are obtained by standard compu-

tations. This concludes the proof of lemma 2.3.

The reader will now verify that if we were to replace all powers of |(&;, ;)| in (2.27) by the
respective moments, this would indeed yield an exponentially small value for @ ;. Our next step will
therefore consist in proving that the fluctuations of the powers of |(§;, ;)| about their expectations

are sufficiently small. More precisely, we want to control the probabilities

Pp(8) = IP; (Z [1(&:, &)™ — IE|(&, €)™ > 5"N21El(£1,£z)l"> o (237)
i#£]
Note that the obvious bound

Po(8) < N(N = D)IP(|(é1, &2)I" — IE|(1, &)™ 2 6™IE|(61, €2)I") (2.38)

would be a disaster as the last probabilities in (2.38) do not depend on N and thus will never offset
the N2 prefactor. To improve it, we must exhibit some independence of the terms appearing in the

sum over ¢ and 7. To do so, we go only halfway towards (2.38), i.e. we notice that

i#1
The terms in the remaining sum are now independent. To obtain a bound on P, that behaves like
1/N?, we now use the sixth-order Chebychev-inequality to bound the probabilities in (2.39). This

gives

Pa(8) < NIP; (Z [1(&, &)™ — B|(&:, €0)I"] 2 5"NIEI(E1,62)I"> (2.39)

IP; (Zu(&-,w - B|(&:, &)™ > 6"N1El(£1,£z)l")

# . (2.40)
< B (S 106 81" - BBI(6: )17)
- Negen (IE|(6,&))°

Let us put a; = |(&;, &)™ — IB[(&; &1)|™. Then, since Ea; = 0,

6 )
IE (Z a,-> = ZlEaf + (g) Y IBdEd]

i
6 3 3
+ (3> > EaEd |
#1 (2.41)

6\ (4
+ (2) (2> Y [EdIEdiIEd

i#j#k
= NIEaS + 15N(N — 1)[Ed2IEa} + 20N (N — 1) (IEa3)”
+90N(N — 1)(N - 2) (Ed2)®
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With these preliminaries it is now an easy matter to prove the following

LEMMA 2.4: There ezists a finite positive constant C, such that, unifbmnly m m,n and N,

I8 (S (65, 001" - EI(6,€0)I"])
(E|(&, &)I™)°

< N3C™ (2.42)

- Proof: Note that from (2.41) it follows that the quantity on the left of (2.42) can be expressed

as a finite sum of terms of the form

E|(&, &)™
[E|(&, &))"

with @ = 2,3,4,6,7 = 1,2,3 and ¢, ; finite numerical constants. Using the upper and lower bounds

ca,iNi (243)

from lemma 2.3, one easily checks that the ratios of expectations in (2.43) are all bounded by

const™, uniformly in.m. But this yields the claim of lemma 2.4. %
From lemma 2.4 we can now deduce the

LEMMA 2.5: There ezists a finite positive constants § and K such that

i3

g (3n23 U 6"~ BI(E )17 2 6”N21E|(51,52)1") <4 (e
Proof: Just notice that by (2.39) and lemma 2.4
IP; (E‘nzs Y UG 6" — EI(6,65)] 2 5"N21E|(51,Ez)|")
i#£]

< (Z [1(&, €)™ — E|(&, €5)™] 2 6" N2 IE| (&, &)l") o

n>3 i#j

<> (5)

n>3
from which (2.44) follows if § is chosen such that C/§ < 1. {
Let us now define the event Ay € F¢ as follows:
DEFINITION 2.1: w € Ay, iff £ = {(w) satisfies
(i) Vnss Sis 160 €)™ < (1+ 6% N2IE|(61, &)[", with Schosen as in lemma 2.5,
(i§) (1= ON*m < 5o (€ £ < (1 + )N and
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(i) (1 - e)Nzg—’,L‘([’,"n'/';]) <Yl &)l <1+ e)Nzg—’,,'}-([’:‘nﬁ]) for some € < 1/2.
We define further the set '
00
A= | ) 4w~ (2.46)
No=1 N>N,
From the previous results it follows already that A has large probability:

- LEMMA 2.6: There ezists a constant 0 < K < oo such that

K
P(An) 2 1= 55 | (2.47)

Moreover,
IP(A) =1 (2.48)
Proof: The bound (2.47) is easily pieced together from the previous lemmata. (2.48) follows from

(2.47) and the Borel-Cantelli lemma [CT]. ¢

Now the event Ay was constructed in such a way as to ensure that (2.27) is small. More

precisely, we have
LEMMA 2.7: On the set Ay, we have, for any function v s.t. y(N) ] 0,as N 1 oo, the following

()

th < 3%(1 —m/N)™?! (2.49)
(i) :
[Pinj1(&i &5)] — mN]? S [_mN +(1-e)y 2m/7rN]
2zl )P T2 (1+¢e)mN? 4 (2.50)
2 gl;Nz + %m— 3\}2_7;le/2
and
(iii)
> Ra(t1(6:,£5)l) < 1K N? (2.51)

i3

Remark: It should be noted here that no assumptions are made in this lemma on the speed with
which y(N) tends to zero. This is, as we will see shortly, essential in order to get the weakest
possible assumptions on p(N). This renders our proof somewhat more complicated. A simpler
proof can be found under the assumption that y(N )m l0.
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Proof: The proves of (i) and (ii) are fairly immediate, using point (iv) of lemma 2.3 (and assuming

m large, for simplicity). To prove (iii), just notice that on Ay,

S Baltil(en ) = 3 L S e e

i n23 i#]
= n; - ".)n(l + MNP E|(&, &)
Fnsolf ()
+ "i/:z(l + 6*)N? ((t;l)), o2l (mm_'_“l) (2.52)

co
t* ) 2l-m
14 6% Nz( 22, ( )
+ Z (L4 N 2
l=m/2+1

Now we will always assume that m/N goes to zero as N goes to infinity. Therefore, t}, is effectively
bounded by, say, 7y/+/m, for N large enough. Moreover, v will be taken to zero with N, so that
we may assume it to be as small as desired. It is then a trivial matter to realize that all four sums

in (2.52) converge and that moreover

m/2 *\21-1 T m/3 T3
§(1+ -1 N2 ((;t;)_ o <2zz(mmil!l)!> < N? Z;(l_'_ 521—1)621—1721—1(_2% (2.53)
< CiN%*y® '
and similarly
= (t2)* o mil! 2,4
Z(1+62')N2 o 2 CE < CN2y  (2.54)
while the last two sums are bounded by
C3(14 §™)1me™y™ , (2.55)

and are thus completely negligible. Combining these bounds yields (iii). ¢
We are finally ready to merge these results into a bound for Q :

PROPOSITION 2.8: Assume that m/N | 0 and pN T 00 as N T 0o and choose v s.t. pNy? > ¢
for some constant 0 < ¢ < oo . Then, for w € Ay and for N sufficiently large, there ezists p > 0
s.t.

Qn(€) <e N (2.56)
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Proof: Inserting the bounds from the previous lemma into (2.27), we get that

1
Qn(€) <2Nexp (—ﬁpszz +pN2K73)

2,2
= exp (_p]\;; (1-32Kv4)+ Nln 2>
Choosing nowN large enough and y(N) such that

32
2 —
pN~vy* > 1_321{71112

we get the bound (2.56). ¢

From this proposition and lemma 2.6 we now get immediately our theorem 3. {¢

III. Convergence of the free energy

(2.57)

(2.58)

In this section we discuss the consequences of the uniform bounds obtained in the previous

section for the convergence of the free energy of the dilute Hopfield model. Let us denote by f g(¢)

the free energy of the standard Hopfield model, and let us introduce

Afnp(éie) = |frp(ie) - fN,ﬁ(Ql

We have the following

PROPOSITION 3.1: Assume that p(N)N T co and &"LN% 10, as N 1 co. Then, for all B,

11[.1%1’1 Afnp(€;e)=0, IP¢xIP.—a.s

Proof: By theorem 3 there exists an event Cy € F¢ X Fe s.t.
K _
IP(Cx) > (1~ 25)(1 - ™)

such that on Cy, for all o € SV,

|Hyn(é;60) — [EHn(E€;0)| < ¥(N)y/m(N)N

15
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for any decreasing function 7 satisfying y(N) | 0 as as N 1 oo and p(N)N7(N)? > c for some
constant 0 < ¢ < oco. But IE.Hy(&;¢€; 0) is nothing but Hy(£;0), and hence a trivial calculation
shows that (3.4) implies that k

Afnp(éie) <v(N)y/m(N) (3.5)

If we moreover choose -y such that with y(N)y/m | 0 as N T oo, setting C = U, >0 ﬂN>ND Cn, we "

see immediately that on C,

im Afyp(éi€) = lim y(N)/m(N)=0 (3.6)

Now combining the constraints on < gives the condition pﬂN 1 0 as N T oo while (3.3) and the

Borel-Cantelli lemma imply that IP(C) = 1, which proves the proposition. ¢

Therefore, to prove theorem 1, we just need to prdve the almost sure convergence of the free
energy of the standard Hopfield model. Now in a recent paper, Koch [Ko] has shown that under
the assumption that m/N | 0,

IE¢fnp(€) = fow(B) (3.7)

Tirozzi and Sherbina [TS] also very recently proved this convergence in probability (with a bound
on the probabilities that cannot yield almost sure convergence). As a matter of fact, it is very
easy to modify the approach of Koch to prove the almost sure convergence (this would even seem
a more natural consequence of his computations). Let us state this result and give the proof for

completeness.

THEOREM 3.2: Assume that m(N)/N | 0 as N | co. Then

tm fnp&) = fow(B), IPe~as. (3-8)

Proof: We follow essentially the analysis of [Ko]. The first step consists in rewriting the partition

function in terms of Gaussian integrals in a standard way:

m/2

oyt .27
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where z is an m-component vector and (z,&;) = EL’;I z,€!, etc.. Now notice that

1 N ' 1 N1-5 ,
~5NB(2,2) + ) Incosh(B(z,&)) = ~ SNp(z,2) + Y, —5—B(z&)
i=1 i=1

N 1-6 R
+ Zln cosh(8(z,&:)) — ) B(z, &)
i=1
<-iw L0 e |
S-3 B(z,z) + ; Tﬂ(%&) - (3.10) -

+ Ngleaﬂ){{ (111 cosh(fz) — 1—;—5,522)
. %Nﬁ(z,(ﬂ —(1-6)A)2)

1-6_,
+ Nglea% (ln cosh(fz) — —2——,3:1: )

where the m X m-matrix A has components A,, = % Efil £8¢Y. Of course, this decomposition
is only useful for a choice of § such that the matrix (I — (1 — 6)A) is strictly positive. If this is
the case, then inserting this inequality into (3.9) gives the following upper bound on the partition

function

Zy e < eV mexe(Incosh(Bz)—15282%) gop (1 _ (1 - §)4)71/? (3.11)
< el mase (incomh(8)=4562) (3 (1 — (1 - £)4)) ™™ |

where Amin(M) denotes the smallest eigenvalue of the matrix M. (3.11) yields immediately the

lower bound

frp(€) > —f7" max (111 cosh(fz) - %%z?) + Eﬁ%m Pmin(I = (1= 6)4))  (3.12)

If we could choose § = §(N) in such a way that §(N) | 0 as N T oo, this lower bound would converge .
to the Curie-Weiss free energy, and since the Curie Weiss free energy is trivially an upper bound
for the Hopfield free energy, this would give the desired convergence. The following proposition

tells us that with probability one this is indeed the case.

PROPOSITION 3.3:  Let Amaz(A) denote the largest positive eigenvalue of A. Then, for any

constant ¢ and for N large enough, we have that

1P (Amas(4) > eV 4 (14 )N M%) < 2N~ (3.13)

Bounds on largest eigenvalues of random matrices can be found for instance in [KF]. They prove

results like (3.13) for symmetric matrices with i.i.d. entries. Their method is in fact well-suited to
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be adopted to the present situation. The basic input into the proof of (3.13) is the following bound

on the trace of the powers of the matrix A:

LEMMA 3.5: Letk < N'/8, Then
B¢ tr A* < 2N e2kp/(1+0) (3.14)

where p = \/m/N.

Remark: Koch [Ko] and Tirozzi and Sherbina [TS] announced analogous bounds on the traces
of (A — I )*. We present a proof along the lines of [KF] in an appendix. Let us also note that
our proof has the additional virtue that it also holds when the £!' are centered but not necessarily

symmetric random variables.
Let us now show how lemma 3.5 implies proposition 3.4.

Proof: (of proposition 3.4, using lemma 3.5) Notice first that Apmaz(A)* < tr A%, for all k (note
that A is a positive matrix). Thus, using the Chebychev inequality and lemma 3.4, for all k < N/6

P (Amw(A) > e2p/(1+p) 4 m) <IP (tr(A") N (eZP/(H-p) + z)k)
IE tr (AF) ’
= (e2p/(1+0) 4 g)k
<N 9e2P(1-p)k
= (e2p/(140) 4 g)k (3.15)
ze?p/(1+p) \ *

ze—2p/(1+p)
1+ ze—20/(1+0p) }

=on (1

< 2Nexp {—k

Now we choose k as large as possible, i.e. k= N'/¢ and 2 = (1 +¢)N~1/¢1n N. Then (3.15) yields

( -1/6
1P (Amas(4) > ¢#/0+9) 1 5) <2N exp {—N1/6 (1+ )N ln }

e2r/(1+e) + (1 + c)N-1/6In N

2p/(1+4p)

(3.16)
N2NN—(1+c)e

which proves the proposition. ¢

We are now ready to prove theorem 3.2.

Proof: (of proposition 3.2) By proposition 3.3, and using the triangle inequality, we see that with
proba,bility greater than 1 — 2N ~2,

Amin(ﬂv - (1 - (S)A) Z 1- (1 — 6)(evm/N + 3N—1/6)
~ 6 — (v/m/N + 3N 7%) + §(v/m/N + 3N /%)
18
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so that we may choose §(N) = (y/m/N + 3N~1/6) which tends to zero with N and get that

1-68(N .
we(6) 2 - max (W cosh(8p) - 1= 300pg7) + Ria(y/m/W 43N R (3a9)
Now the last term in (3.18) goes to zero with N, while the first converges (by continuity) to
max, (In cosh(Bp) — 18p?) = fow(B). Since (3.18) holds on an event whose complement has sum-
mable probability, a standard Borel-Cantelli argument as in previous instances yields convergence

on a set of full measure. ¢

Theorem 1 is now a direct corollary of proposition 3.1 and theorem 3.2. ¢

IV. Limit distributions of the the overlap parameters

In this section we will assume that m(N) < In N/In2, which is the restriction under which
the analogue of theorem 2 could be proved in the standard Hopfield model ([KP], [G]). We first
present an extended form of theorem 2 to the case where the external magnetic field couples a
ﬁnite' number of patterns with equal strength. That is, for any finite ! < m and any family

{ai1,...,q} € {1,...,m} we define the Hamiltonian

I N
Hti (6 60) = Hy(660)— kY Y i (4.1)

j=1i=1
We denote by gg‘,fg;,';“'(e; §) the corresponding finite volume Gibbs measure. Futhermore, for any

finite integer £ < m and any family {g1,...,u4x} € {1,...,m} we define the map
M“Nh...,#k(é') . SN N [_1,1]k (4 2)
o — (my(&0),...,mit(&0))

and we denote by L1 [MAL ¥ (£)] the law of MiF " (¢) under G357 (€; ). Now defining
My (arynun}(B) = a®(B)(8a;,u»- - > 0a;,u) Where 8o, is the Kronecker symbol, and denoting by |

6¢z} the Dirac measure on IR* concentrated at z, we have the following

THEOREM 4: Suppose that all the assumptions of theorem 2 are satisfied. Then for h > 0 and for
all0 < f < o0

l
1
N . QY yeeny XY 1.k — = - _ s, 4.
I}ill% },1%20[: [MN (5)] ! j—zla{m:jn{u ..... w.}(ﬁ)} .lPe X lpe a.s ( 3)
The same result holds for h < 0 with mi,-.{m,....m.}(ﬂ) replaced by ﬁ;j'{m’"”m}(ﬂ),
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We shall only give the proof of the particular case of theorem 4 giveh by theorem 2 and
moreover, we only consider the case h > 0. This proof will closely follow that given in [G] and
makes direct use of some results established therein. Therefore, in order to be concise, we will only

stress the aspects due to the dilution and refer for details to [G].

One main ingredient of the proof consists in a random partition of the set A = {1,...,N}
which can be briefly described as follows. Let us fix an arbitrary enumeration of the d = |S™| = 2™

elements of the set S™ and write
S'"E{el,...,ek,...,ed} (44)

with ex = (e},...,ek,...,e). For all u = 1,...,m, we denote by e the d-components vector

et = (ef,...,ek,...,€e4). Note that the vectors e# are orthogonal to each other, i.e.,

1 v
E(Cl-‘)e ) = 6#.” (4'5)

Now any given realization of the r.v. ¢ together with the enumeration (4.4) induces a random

partition of the set A into d disjoint (possibly empty) subsets Ax(€), defined as
A()={ieA:ti=e}, k=1,...,d . (4.6)

The random partition (4.7)vha.s the property that, for m < In N/ ln>2, the cardinality of each subset
Ax(¢) remains close to its mean value %. More precisely, remembering that £ = {(w) is a r.v. on
the probability space (Q¢, F¢, IP¢) we recall from [G] the following

LEMMA 4.1: [G,KP] Define the event Dy € F¢ as

Dy = {u € 0 | IAu(0) = (14 20, el < sV, 1 < b < 0 (47)

d

where 6(N) =4/ %10 N tends to zero as N tends to infinity. Then 3N, s.t. VN > No

P(Dy) > 1 — 2dexp {-% (1 - -2>— 62(N)} (48

Now let us define the map X,:

d
2 2
Xe: SN B = || {—1,—1+——— ...,1———,1}
¢ T NG |Ax(8)]

~X€(0') = (Xell(a), o .,Xf'k(d), . .,Xe,d(a)) (4'9)

Xer(o) = mfe zieAn(e) i
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Note that X¢(o)is a d-components vector. Using the random partition of A, the overlap parameters

can be rewritten in term of X¢(o) as

i=1
18
=FZef: Z o;
k=1 icAn(¢) (4.10)
d
==Y eh(L+ M) Xe k(o)
k=1

where M is the d X d diagonal matrix with entries Myr = Ax. Thus given any = € = the overlap

mh; (0, &), regarded as a function of the configurations o, takes the value
1
mi(a3€) = 5(e*, [M + IdJo) | (4.11)

for all o in the subset {o € S¥|X¢(c) = z}.

From now on we assume that h > 0. To prove theorem 2, it is enough to show that under its

assumptions, for any continuous function g :[—1,1] — IR,

];j.Il% },J%I;o ags':lv g(miy(o; €))% pn(e&0)=

9(0) f0<p<1
IP; x IP. — a.s. (4.12)

9(a(B)éy,) B 21

By (4.11) we have

Y 9(my(0:€))GRpn(e o) = ) 9(%(3“1[M+Id]m))l’l?/,ﬂ,h(f;€§m) (4.13)

oc€eSN TEE;

where ul?,’b,h(e; £) is the probability measure on Z¢ induced by G§ 5 ,(€;€) through the map X
which to each ¢ € E¢ assigns the probability

vienl&&z)= > GRan(eéo) o (414)

sesN:
X¢(o)=z

Thus, to compute the expectation (4.13) we are left to study the measure uf\','ﬁ,h(e; £).

Let us denote by a?r,p,h(f ; 0) the finite volume Gibbs measure associated to the mean Hamil-

tonian
[BH (€ ;0) = Hn(§i0) - h(0,£%) (415
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that is to say the Hamiltonian of the standard Hopﬁeld model with a magnetic field coupling to
the pattern £¥. Let U5 5 (€ §¢) be the measure induced by E;;ﬁ,h(g;a) under the map X¢. The

following lemma presents a bound on the density v§; 5 ,(€; €; ) in terms of the density U5 5 ,(&; 2).
LEMMA 4.2:There ezists an event Cy € F¢ X Fe such that on Cy, for all z € E_E
e PNVIINGY o n(Ei2) < VR palei€ia) < PNVIINTE, (62)  (416)

. where y(N) is chosen as in theorem 3. Moreover, for N large enough

K _
IP(Cy) > (1 - -ﬁ) (1—e?N). (4.17)
where p and K are positive constants.

Proof: By theorem 3 there exists an event Cy € F¢ x F. whose probability satisfies the bound
(4.15) such that on Cy, for all 0 € SV and for any function v satisfying y(N) | 0 as N T oo and

pN~? > ¢ for some constant 0 < ¢ < 00,
|Hn(€; & 0) — EHn(e & 0)| < y(N)ymN - (4.18)

Now note that
|Hj n(€6:€0) — IEHF (6 €;0)| = |Hn(€€50) — [EcHn(e; €5 0))| (4.19)

and (4.18) and (4.19) together with the definitions of U 5 (¢, ) and v§ 5 ,(€,2) easily yields
(4.16), which proves the lemma. ¢

Let us now consider the measure U3 5 ,(£). Since the mean Hamiltonian (4.15) can be expressed

in terms of the overlap parameters as
IE HY 1(e;€;0)=—-N {Z[m’;,(a; &) - hm‘l"v(a;f)} +mN (4.20)
u=1

we have by (4.11) that, for any given = € Z¢, the right hand side of (4.18) takes the same value for
all the configurations o such that X¢(c) = z. Therefore the density T 5 ,(¢; ) can be written as

exp{~NF§ g n m(2)}
c€=¢ exP{“NFKr,p,h,M(m)}

U6 T) = 5 (4.21)

for all z € Z¢, where

Fypnm(z)=—B {Z[%(e“, [M + Id]z))? +jh§(e“,[M + Idlw)} +1In| {0 € 8V : X¢(o) =z} |
= | | (4.22)
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(4.21) has now a convenient form in that, roughly speaking, the point at which (4.22) takes its
minimum value can be computed exactly and 7 4 ,(¢; z) can be shown to be concentrated at that

point. We collect the result we will need in the following

LEMMA 4.3, [G]:Let a(B, h) be the largest solution of the equation z = tanh(B[z + h]) and denote
by *(h,B) € [~1,1]¢ the vector
£%(h,B) = a(B, h)e® . (4.23).

. Let o(h, N') and g(h, N') be two arbitrarily chosen functions that tend to zero as N tends to infinity.
Define the subset A € Z¢ as '
4= {sez] llo—2(h,0)Il < Vdolh, N)} (4.24)

Then, for al w € Dy and for N large enough

~ .

Z Unn(é: ) < eN{38(N)-ae®(h,N)}

N (4.25)
1 N{BE(N)+5BREh,N) - 52 (o h,N) - )}

where a and b are positive constants.

We are now ready to complete the

Proof of Theorem 2 : Subtracting from both sides of (4.13) the term g(3(e*,z*(h,B))) we
get

p> [a(m‘;v(a;e» - g<§(e“,5“<h,ﬂ>>>] G5;.0(6:6:9)

ceSN

(4.26)
= 2 [ e*,[M + IdJz)) - (ﬁ(e“,ia(h,ﬁ)))] vien(e6ia)|
and decomposing ‘clz:eE s;m over ¢ € Z¢ as the sums over z € A and z € A°
pytt L, 40+ 1)) - 508,37 6] %)
TE€Z¢
<m§|“’( (4, [M + IdJa)) ~ g((e*,3°(h, )|V nlei 52) (4.27)

+ 3 Jalget, [ + Tdla)) - g(5(e",3%(h, 6))) v n(ci 65 2)
TEAC

so that we are left to show that each of the two terms in the right hand side of (4.27) goes to zero
as N tends to infinity. To bound the former note that for all z € A and w € Dx

E ~(#,[M + Idz) — S(e#,5%(h, B))| < 6(N) + oA, V) (4.28)
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since on Dy, |(e#, Mz)| < d6(N), and by definition of 4, |(e#, [z—Z%(h, 8)])| < do(h, N). Therefore,
by continuity of g,

9 I+ Ide)) - g(G(e B R S ¢ (4.29)

for any arbit'rarily small { provided that N is sufficiently large and finally, for all w € Dy

3™ oG en, 10 + Tdja)) — o(5(e4, 3, B))|viponles €52) < € (4:30)
T€EA

. To treat the second term in the right hand side of (4.27) we use that since g is bounded,
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|g(—}i(e“,[M + Id]z)) — g(%(e“,i“(h,ﬂ)))‘ < 2||g|loc where ||.||cc denotes the norm of the

supremum. Thus

S [o(5 (4, 101 + IdJa)) = g(5 (e, 3%, ) |ofipnlei£52) < 2llglloo 3 viianlibi2) (431)
TECA® TEA®

IS

Inserting successively the bounds (4.14) and (4.23) of Lemma 4.2 and 4.3, we have that,on Cx (1 Dn

S Vi ales€5) PPN VRN [ NN -aF (1))

z€As A ) (4.32)
+ eN{35(N>+th<h,N)—#(o(h,m—’s(h.m)’}] .

and this last bound converges to zero as N tends to infinity provided that v is chosen such that
Y(N)y/m(N) | 0as N T oo and that g(h, N) and g(h, N) are chosen such that

2By/my(N)+ 386(N) — ag*(h, N) < 0 (4.33)

and

b8k
_ 2
which is possible for any a and b. Note that putting together the above constraint on v and
those of theorem 3 imposes the condition m(N)/p(N)N | 0 as N T oo. Now setting £ =
Une>o Nvswn, {Cn N Dn}, (4.8), (4.17) and the Borel-Cantelli Lemma imply IP(€) = 1. Thus
(4.26) and (4.27) together with the previous bounds give

2Bv/my(N) + 35(N) + bBhg(h, N) — = (a(h, N) = &(h, N))* < 0 (4.34)

. u 1 B ~a C< . £ —
I]VJ%O ‘ UEES:N I:g(mN(U;g)) - g(z(e ) T (haﬂ)))] gN,ﬂ,h(fa 6)‘.7)’ =0 'lpf X IP; — a.s (4'35)

Finally using (4.5)

+
L e 5 (h,8) = S ek, %) = 0t (9)5 (4.36)
uniformly in N, and since
0
]’-Hrol a* (B)by, = { ik, (B) (4.37)

the case where A > 0 of theorem 2 is proven. {
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Appendix

In this appendix we give a proof of lemma 3.4. Since this result may have some more general
interest, we present it under more general conditions on the ¢£'. Our proof is largely inspired by an

estimate on largest eigenvalues of random matripes given by Komlos and Fiiredi [KF].
We will assume the following about the ¢! here:
(i) {E:"}:‘:ll,"}:," ls a family of i.i.d. r.v.’s
() e =0
(iil) IE(¢¥) < of, for all I > 2.

We shall also, without loss of generality, assume that m < N. Let us define the (N + m) X

(N + m) matrix B with elements

g8 ifa>mand f<m
Bap =14 €8™, ff>manda<m (A1)
0, else '

Notice that then
Y 668, fa<mandf<m
(B*)ap = Y1 éhés, ifa>mand f>m (A.2)
0, else
Clearly B? is the direct sum of two matrices B; and B, and the matrix A we are interested in is
just A = 4 B;. Let us introduce the two index sets I; = {1,...,m}and , = {m+1,...,m+ N}.

Clearly then we may write

IE tr B{c = Z Z IE (BaoﬂoBﬁoln . 'Bah—xﬁk—1Bﬁh—1ao) (A3) .

g,..,@x—1€I1 Bo,...,Br-1EI2

We may think of the two sums as sums over sequences (o, . .., ax—1) € I¥, etc. For such a sequence

we will denote by

{(ao, .. .7ak_1)} = {t € I1| 3051<ks.t. Q= t} (A.4)

the set of different values the sequence runs through. We may then arrange the sums in (A.3) in
such a way as to first sum over all possible subsets I'y C I; and I'y C I; and then over all sequences

for which the values run through exactly these subsets. Thus

IE tr B{e = Z Z Z Z IE (BaoﬁoBﬁoﬂl .. 'Bah-—lﬁh—lBﬁk—lao)

FiCh T2CIz (ag... a;.._l)EIf (Boueees ﬂk._l)EI:
{(axgeees ap—~1)}=r1 {(Bo:.-1Bx—-1)}=T2

(A.5)
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Now it is obvious that the sums over the sequences in (A.5) do not depend on the exact sets I'y
and I';, but only on the cardinalities of these two sets. Thus we may write

min(k,m) min(k,N)

[EtrBf = g z:: (’;‘) (J:r )Ek (A.6)

By, = Z Z IE (BaoﬁoBﬂoax .. 'Bah—xﬁh—1Bﬁh—1ao)

(ags--rap_y JETH (B Bp—1)ETE
{(agiees ap—1)}={l....,*} {(Bos--s Br—1)r={m+1,..., m+s}

(A.7)
and where we have used that the combinatorial factors in (A.5) count the number of subsets of
given cardinality. Note that Ej ,, does not depend on m or N anymore (the appearance of m in

(A.7) being completely spurious).

To estimate these last quantities, we would like to think of the sums in (A.7) in a slightly
different way. Let us denote by G,, the complete bi-partite graph with vertex sets labelled by‘
R={1,...,r}and S = {m +1,...,m+ s}, ie. the gra.ph with vertex set R US and edge set
R x S. Each term in the sum (A.7) corresponds to a walk of length 2k, w, on this bi-partite graph
(i.e. a sequence of edges linking alternately the sets R and &) with the property that each vertex
of G, , is visited at least once. Moreover, it is clear that any walk which passes over any given edge
of G, s exactly once will give a zero contribution as the expectation of the corresponding product

of B,g’s vanishes by assumption (ii) on the distribution of the {. We will denote by
Wk(ri S )
the set of walks that give a non-zero contribution. By our assumptions, we then have
LEMMA A.1:
Ek,r,a S 02’T+£—1I|Wk(:r, s)l (A,S) .

We are thus left to estimate the number of walks in Wy(r, s).

Notice first that for fixed r and s, the shortest possible walk contributing must have length
2k = 2(r + s — 1). Let us thus first consider the case k = r + s — 1. In this case, the walk must
visit each edge either zero or two times. Moreover, the edges it does visit form a bi-partite tree

on (R,S). It turns out to classify all such walks according to the different trees they generate, to

count the number of walks for a given tree and then to enumerate all bi-partite trees. We get

LEMMA A.2: Lett be a bi-partite tree on (R,S) with co-ordination numbersdy,...,dr,Cmy1,. -+, Cmts
Let Q(t) denote the set of all walks in Wy.y,_1(r, s) that generate t. Then

T m+s
Q@) =(r+s=1)[J(di =) J] (ej—1)! (A.9)
. i=1 j=m+1
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Proof: Let us pick a particular vertex i, say in R. Suppose w arrives at 7 at time ng for the first
time. There are d; — 1 branches emerging from ¢ (other than the one the walk just comes from),
and the walk must pass completely over them before it is allowed to return. So at the next step,
there are (d; — 1) choices for the walk to continue. Given that choice, the walk will return to ¢ at
some later time n, after having passed exactly over the entire chosen branch. Now there remain
(di — 2) choices to continue and so on, until after the (d; — 1)st visit of the vertex i it leaves it in
the direction it first came from to never return to it. Clearly, the total number of choices arising
from the visits at this vertex amounted to (d; — 1)!, and obviously each vertex contributes such a
factor, whence the two products of factorials in (A.9). Finally, it remains to decide on the starting
edge for the walk, of which there are (r + s — 1), which accounts for the first factor in (A.9). ¢

By this result, we only have to know the number of bi-partite trees with given co-ordination
numbers. However, this is a standard problem of graph~theory and one has the following generali-

zation of Cayley’s formula:

LEMMA A.3: Let T(r,s;d1y...,dr;Cmt1y-.+sCmts) denote the number of bi-partite trees with
given co-ordination numbers d;, c;. Then, if 35,di =3 c;=r+s-1

(r - 1)l(s — 1)!
(di— 1) (dr — Dl(cmpr — 1) (Cmps — 1)

T(ry8;d1y. . ydr;Cmt1y-- ) Cmts) = (A.10)

and zero otherwise.

(The proof of this formula is by induction as in the standard version of Cayley’s formula. See
e.g. [BE]).

Combining these results we get that

LEMMA A4: Letk=r+s—1. Then

~1\2
IWi(r, s)| = (r + s — 1)(T “: . ) (r —1)(s - 1)! (A.11)
The proof of this formula is straightforward.

Let us now return to the general case, k > r + s — 1. Using the previous results, it is fairly

easy to prove the following rather crude bound:

LEMMA A.5:

2k

[Wi(r, s)| < (2(r ten

r—1

1)>(s'r)2(k—"l—‘+1)(r ts— 1)(’" T 1) (r—1)(s—-1)!  (A.12)
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Proof: To get (A.12) just note the following: First, for an arbitrary walk w, it is still possible to
construct in a unique way a bi-partite tree, t(w) on (R,S). To do this, just follow the walk and
include into ¢ successively all edges that lead to a vertex not previously visited by the walk. Then,
we may construct a new walk, &(w), of length 2(r + s — 1), whose associated tree is also ¢(w) by
again following w and including an edge into @ if it is an edge from ¢ and is visited the first or
the second time. Moreover, we give it the orientation + if it is visited the first time and — if it is
visited the second time. It is easy to verify that this creates the desired walk. Now we know how
many walks @ exist; thus we need only to estimate the number of walks w giving rise to the same
@. To do this, just squeeze 2(k — r — s + 1) edges between those of @. There are (z(r:f—l)) ways
of distributing them, and there are no more then sr ways of placing each edge (in fact there are

much fewer). But this gives the estimate in lemma A.5. ¢

Let us define the quantities

SN s = g2 (N) (m> (2( 2k )(s,.)z(z-r—a+1>(,-+s_1)<T jf: 1>2(r——1)!(s—1)!

s)\r r+s—1)
(A.13)
We clearly have that
EtrBF < E Z SN,m ks
r 8
k+1g-1 ’ (A.14)
= z Z SN,m,k,r,q-r
g=1r=1
Now a simple calculation shows that
s < LA (A.15)
N,m,k,rg-1-r > 120‘2N(1 — k/N) N,m,k,r,q—r .
and therefore, if k < N1/8g1/3,
1
SN,m,k,r,q—l-r S ESN,m,k,r,q—r (A‘16)
Thus
k+1g-1 k .
Z Z SN,m,k,r,q—r S 2 E SN,m,k,r,k-—r (A17)
g=1r=1 r=1
and finally we arrive at
LEMMA A.6: Fork < N'/§,
E t’r’B{c < kmax SN,m k,rk—r (A.18)
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What we are left with finally is to determine the maximum in (A.18). For N large, and using

that ¥ « N, we find that the minimum is realized for » ~ m+y, where v = i{—p (remember that

p = y/m/N). Inserting this value, a simple calculation show that the right hand side of (A.18) is -
equal to N*+1e?%Y up to an irrelevant correction factor that goes to one as N T co. But from this

-lemma 3.4 is obvious. {<
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