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Abstract

We consider a family of growth models defined using conformal maps in which the local
growth rate is determined by |®/ | =", where ®,, is the aggregate map for n particles. We establish
a scaling limit result in which strong feedback in the growth rule leads to one-dimensional limits
in the form of straight slits. More precisely, we exhibit a phase transition in the ancestral
structure of the growing clusters: for n > 1, aggregating particles attach to their immediate
predecessors with high probability, while for n < 1 almost surely this does not happen.

Contents

1 Introduction
1.1 Conformal aggregation processes . . . . . . . . . . . .. e
1.2 ALE: Aggregate Loewner Evolution . . . . .. ... ... ... ... ... ......

2 Overview of results
2.1 A related Markovian model . . . . . . . . . .. ...
2.2 Overview of the proof of Theorem 1 and organization of the paper . . . .. ... ..

3 Loewner flows
3.1 Loewner’s equation . . . . . . . . . . . e e
3.2 Reverse-time Loewner flow . . . . . . . . . . ...
3.3 Convergence of Loewner chains . . . . . . . ... ... ... ... ... . .......

4 Analysis of the slit map
4.1 Pointwise estimates . . . . . . . . . L e e e
4.2 Moment computations . . . . . ...

*sola@math.su.se
ta.g.turner@lancaster.ac.uk
Hredrik.viklund@math.kth.se

10

12
12
14
14



5 Estimates on conformal maps via Loewner’s equation 20

5.1 Analysis of the reverse-time Loewner flow . . . . . .. ... ... ... ... ..., 21
5.2 Small driving functions . . . . . . . . ... oL 27
6 Ancestral lines and convergence for ALE 33
6.1 Combined derivative estimates . . . . . . . . . . . .. ... e 33
6.2 The ancestral lines and convergence theorem . . . . . ... ... ... ... ..... 34
6.3 Modifications of the model . . . . . . . . . ... 38

1 Introduction

1.1 Conformal aggregation processes

Laplacian growth models describe processes where the local growth rate of a piece of the boundary
of a growing compact cluster is determined by the Green’s function of the exterior of the cluster.
Such growth processes can be used to model a range of physical phenomena, including ones involving
aggregates of diffusing particles. Discrete versions can be formulated on a lattice in all dimensions:
some famous examples of this type of growth process include diffusion-limited aggregation (DLA)
[26], the Eden model [4], or the more general dielectric breakdown model (DBM) [21]. Despite
considerable numerical evidence suggesting that the clusters that arise in these processes exhibit
fractal features, very few rigorous results are known (for DLA, see [13]) and it remains a formidable
challenge to rigorously analyze long-term behavior such as sharp growth rates of the clusters.

One objection that can be leveled at lattice-based models is that the underlying discrete spatial
structure could potentially introduce anisotropies in the growing clusters that are not present in
the physical setting of the plane or three-space. Indeed, large-scale simulations in two dimensions
demonstrate anisotropy along the coordinate axes [5]. This fact provides one motivation for the
study of off-lattice versions of aggregation processes. In the plane, such off-lattice models can be
formulated in terms of iterated conformal mappings, providing access to complex analytic machin-
ery. Clusters produced by these conformal growth processes are initially isotropic by construction,
but simulations suggest that in many instances, anisotropic structures appear on timescales where
the number of aggregated particles become large compared to the size of the individual constituent
particles. Nevertheless, proving the existence of such small-particle limits, whether anisotropic or
not, has proved elusive, similarly to the case of lattice-based models.

A fascinating feature of Laplacian growth models is competition between concentration and
dispersion of particle arrivals on the cluster boundary. Protruding structures (“branches”) and
their endpoints (“tips”) tend to attract relatively many arrivals, but they compete with each other
as well as the remainder of the boundary. (Kesten’s discrete Beurling estimate gives an upper bound
on the tip concentration in the case of DLA.) The degree to which tips are favored is determined
by the exact choice of growth rule, and several models contain one or more parameters that affect
concentration, dispersion, and competition [21, 7, 2, 15].

Previous work on small-particle limits of conformal aggregation models [22, 12, 25] has yielded
growing discs, that is, smooth and isotropic shapes; the dispersion effect “wins” in the limit. In
this paper, we study a particular instance of a conformal growth model, focusing instead on the
concentration aspect of Laplacian growth and showing that anisotropic scaling limits arise in the
presence of strong feedback in the growth rule. The scaling limits we exhibit are highly degenerate



in the sense that growth, which is initially spread out, favors tips very strongly, and eventually
collapses onto a single growing slit.

To state our results, we first describe the general class of processes our object of study fits into.
Let ¢ > 0, and let f. denote the unique conformal map

fe: A={ze€C: |z] >1}U{oc} - D1 =A\(1,1+d]

having fe(z) = ez + O(1) at infinity, and sending the exterior disk A to the complement of the
closed unit disk with a slit of length d = d(c) attached to the unit circle T at the point 1. The
capacity increment ¢ and the length d of the slit satisfy

d2

ec:l—i-m; (1)

in particular, d =< c!/2 as ¢ — 0. In terms of aggregation, the closed unit disk can be viewed as
a seed, while the slit represents an attached particle. Typically, we think of the particle as being
small compared to the seed.

A general two-parameter framework to model random or deterministic aggregation, based on
conformal maps, is given by the following construction. Pick a sequence {6;}7°; in [—7,7), and let
{di}32 4, or, equivalently, {c,}32 ,, be a sequence of non-negative numbers connected via (1). From
the two numerical sequences {0} and {cy}, we obtain a sequence {f;}7°, of rotated and rescaled
conformal maps, referred to as building blocks, via

fr(z) = ew’“fck(e*iekz).

Finally, we set
O,(2)=fio---ofu(z), n=1,2,.... (2)

Each ®,, is itself a conformal map sending the exterior disk onto the complement of a compact set
K, C C, that is,
®,: A—C\K,.

The sets {K,}>2, are called clusters. They satisfy K, 1 C K,, and model a growing two-

n=1
dimensional aggregate formed of n particles. At infinity, we have

D, (2) = ez + O(1),

where
cap(Ky) = €O = eXiiex (3)

is the total capacity of the nth cluster.

When modeling random aggregates formed via diffusion, one chooses the angles {6} to be iid,
and uniform in [—7, 7). Due to the conformal invariance of harmonic measure, this has the effect
of attaching the nth particle at a point chosen according to harmonic measure (seen from infinity)
on the boundary of K,,_1. This type of setup has been considered in a number of papers, see for
instance [7, 16, 1, 18, 24, 9, 22, 11, 12, 25]; we shall only briefly mention models that are particularly
pertinent to our study.



1.2 ALE: Aggregate Loewner Evolution

The main object of study in the present paper is a model we refer to as aggregate Loewner evolution,
abbreviated ALE(a,n), with parameters o € R and n € R. In ALE(«, ), conformal maps ®,, are
defined as in (2) as follows.

Initialize by setting ®o(z) = z and letting Fy be the trivial o-algebra.

e Fork =1,2,3,..., welet 0 have distribution conditional on Fy_1 = F(01,...0k_1;¢1,...,Ck—1)
given by ‘

19 () g "
g | @, (eo*0)[=ndf"

hi(0)

Here, o > 0 is a regularization parameter, which ensures that the angle distributions are well
defined even though @;_1(6"9) has zeros and singularities on T. The parameter o is allowed
to depend on the basic capacity parameter c. Typically, we shall take

oc=o0(c)=c"
for some appropriate v > 0.

e Next, we define a sequence of capacity increments for k£ = 1,2,3, ... by taking

cr = ¢} (7). (5)

We note that ALE(«, 0) is the same model as the Hastings-Levitov HL(a) model studied in [7, 3,
24, 12], and in particular ALE(0,0) coincides with the HL(0) model studied in depth in [22, 25].
The Hastings-Levitov model was introduced as a conformal mapping model of dielectric breakdown
(DBM) [21], a discrete model in which vertices are added to a growing cluster by drawing bonds
from among the neighboring lattice points. At stage n of DBM(n), a point is added to the cluster
K,, by including a neighbor of (j, k) € K,, with probability

On(J', K7
> (m) Onll,m)"

Here, summation is over lattice neighbors of K, and the function ¢, is discrete harmonic, that is
A¢, =0 on Z%\ K, and has ¢, = 0 on K,, and ¢, = 1 on some large external circle.

Off-lattice versions of DBM involving non-uniform angle choices determined by the derivative of
a conformal map have been considered by several authors. Hastings [6], and subsequently Mathiesen
and Jensen [18], study a model that essentially corresponds to ALE(2,n) modulo a slightly different
parametrization in 7. (In fact, an alternative name for the growth model in this paper could have
been DBM(«, 1) or HL(«,n), but we have opted for a different terminology to avoid confusion
with lattice models, and also to emphasize connections with the Loewner equation, see below.)
Hastings argues that for large enough exponents, more precisely, for n > 3 in our parametrization,
the corresponding clusters become one-dimensional; he also points out that the behavior of the
models depends strongly on the choice of regularization.

Another model that fits into this general framework is the Quantum Loewner Evolution model
(QLE(~,7n)) of Miller and Sheffield [22, 23] which is proposed as a scaling limit of DBM(n) on
a vy-Liouville quantum gravity surface. In the QLE model, particles are attached according to a

Pn ((]7 k) - (j,a k,)) =



distribution which depends on the power of the derivative of the cluster map, as in (4), but with an
additional term involving the Gaussian Free Field due to the presence of Liouville quantum gravity.
In the construction of QLE, capacity increments are kept constant, as for ALE(0, ). However, each
particle in QLE is constructed as an SLE curve, rather than the straight slits used in ALE.

Common to all conformal mapping models of Laplacian growth is the difficulty that derivatives
of conformal mappings do not remain bounded away from 0 or co as they approach the boundary
and therefore the map 6 +— |®/ (¢%)|~! can be very badly behaved. For instance, even when n = 1,
|®' (¢9)|~" is not integrable over T for certain values of  and hence the ALE(c, ) model would not
be well defined if we were to use |®/,(¢?%)|™" as angle density. As mentioned above, for this reason
we define the model via the regularization parameter o as in (4), and then let o — 0 together
with the (pre-image) particle size. A similar difficulty arises from the dependence of the particle
sizes on the derivatives of the conformal mappings. Although in this case the model is well-defined
without the need for a regularization parameter in (5), it is no longer possible to guarantee that the
resulting clusters have total capacity bounded above and below. Indeed, even with the presence of
a regularization parameter, it is not clear that the total capacity remains bounded as o — 0. The
exception is the ALE(0,7) model: in light of (3), taking n =< c¢~! is a natural choice of time-scaling
in ALE(0,7n) as with this choice the resulting clusters have total capacity bounded above and below.
This in turn means that the total diameter of the clusters K, remains bounded as a consequence
of Koebe’s 1/4-theorem, see [23]. The fact that we have some a priori control over the global size
of clusters is our main motivation for moving from studying HL(«) with « large to ALE(0,n) with
71 large. Simulations suggest that one-dimensional limits are present also in HL(«a) for large v but
showing that this is the case seems technically more difficult.

In this paper, we mainly focus on ALE(0,7n) for n > 1, and show that the conformal maps @,
converge to a randomly oriented single-slit map in the regime where n < c¢~!. This can be viewed
as a rigorous version of Hastings’ investigation [6] of ALE(2,7) for the ALE(0,7n) model. To obtain
our convergence results, we exploit what is in a way the most extreme mechanism that could lead
to a single-slit limit, namely that of aggregated particles becoming attached to their immediate
predecessors. The main difficulties in the proof are that the angle densities induced by slit maps
have maxima and minima of different orders, even in the presence of regularization, making it hard
to show convergence to a point mass. Furthermore, the feedback mechanism in (4) is sensitive so
that a single “bad” angle can destroy the genealogical structure of the growing slit by leading to
the creation of a new, competing tip further down the slit, which could lead to a splitting of growth
into two branches.

2 Overview of results

Clusters that are formed by successively composing slit maps come with a natural notion of ancestry
for their constituent particles. We say that a particle j has parent 0 if it attaches directly to the
unit disk and that the particle j has parent k if the jth particle is directly attached to the kth
particle. More precisely, suppose that . € (0, 7) is defined by

fe (L1 +d(e)]) = {e” - |6] < Be}

so et is mapped by the basic slit map to the base point of the slit i.e. f.(e*") = 1. Therefore
particle j has parent 0 if |®;(e'(?s*5))| = 1 and particle j has parent k > 1 if

e"0ky ;(0EP)) € (1,1 4 d(c)],
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Figure 1: ALE(0,7n) clusters with ¢ = 107%, & = ¢, and n = 10, 000.



where @, ;(2) = fr o fr410--- 0 fj(2).

In the ALE(0,7) model, each successive particle chooses its attachment point on the cluster
according to the relative density of harmonic measure (as seen from infinity) raised to the power
1. As the highest concentration of harmonic measure occurs at the tips of slits, intuitively one
would expect that for sufficiently large values of n each particle is likely to attach near the tip of
the previous particle. In this paper we show that this indeed happens, and we identify the values
of n for which the above event occurs with high probability in the limit as ¢ — 0. Figure 1 displays
ALE(0,n) clusters for different values of 7.

The limiting behavior of the model is quite sensitive to the rate at which o — 0 as ¢ — 0. Figure
2 show how the angle sequences {6} in ALE(0,4) are affected by the choice of exponent v when
regularizing by o = ¢”; this phenomenon is also observed by Hastings in [6] for a related model. In
[12], which deals with slow-decaying o scaling limits in a strongly regularized version of HL(«), it
is shown that the scaling limits of the clusters are disks. By choosing o to decay sufficiently slowly
compared to ¢, once can prove that the corresponding scaling limits in ALE(0, ) are again disks,
this is the topic of forthcoming work of Norris, Silvestri, and Turner. As we seek results which do
not strongly depend on the choice of regularisation parameter, part of our objective is to identify
the minimal value of n for which there exists some oy (dependent on ¢ and 1) such that, provided
o < og, with high probability each particle lands on the tip of the previous particle.

The following is the main result of the paper and shows that the ALE(0,7) model exhibits a
phase transition at n = 1 in the genealogy of the growing cluster in the small-particle limit. See
Theorem 13 for a complete statement and proof, in particular we give sufficient conditions on ~.

Theorem 1 (ALE(0,7n) model). For ALE(0,n), let Qn = Q%7 be the event defined by
Qn = {Particle j has parent j — 1 for all j =1,...,N}.

For each n > 1, there exists some v = y(n) such that if o9 = ¢ and if N = n(T) := |Tc™!| for
some fixed T' > 0, then
lim inf P(Qy)=1,

c—00<o<og

whereas if n < 1, then for any N > 1,

lim sup sup P(Qy) = 0.
c—0 o>0

In the case when n > 1 and o < 0q, it follows that, for any r > 1,

sup sup [P, (2) — e fi(e712) = 0 in probability as ¢ — 0,
t<T {[2[>r}

and the cluster K, converges in the Hausdorff topology to a slit of capacity t al position z = it

2.1 A related Markovian model

Observe that, for each k, we are free to specify the interval of length 27 in which to sample 6, and
this choice does not have any effect on the maps ®,,. It is convenient to choose to sample 8, from
the interval [0;_1 — 7, 0;_1 + 7). In this case, we can express the event as

Qy = { sup ‘HJ — 9]‘_1’ < 50}

2<J<N
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Figure 2: ALE(0,4) angle sequences with ¢ = 10~* and n = 5,000, with varying regularization o.

(Recall that, by definition, S € (0,7) and e'*P is mapped by the basic slit map to the base
point of the slit i.e. fe(eT#) = 1.) One of the main difficulties in analysing this event is that
the distribution of ), conditional on Fj_; (as defined in (4)), depends non-trivially on the entire
sequence 01, ...,0,_1. In this subsection, we introduce an auxiliary model for random growth in
the exterior unit disk in which the sequence of attachment angles is Markovian. The auxiliary
model is relatively straightforward to analyse and we show below that it exhibits an analogous
phase transition to that described above. The remainder of the paper is concerned with examining
how ALE(0,7n) and the auxiliary model relate to each other.
Set ®f(z) = z and let {®};} be conformal maps obtained through composing

P, = fio-ofn

where each f;; is a building block with ¢ = ¢, and rotation angle ¢; having conditional distribution

with density
1

WO 1) = ol (PO, k=123, ©)
k—1
Here, we have set

7; = /T (€791

and suppressed the dependence on ¢, o and 71 to ease notation. In order for the measure to be
well-defined when 7 > 1, we require o > 0. In words, the density of the kth angle distribution in



this model is obtained by replacing the complicated (k — 1)th cluster map of ALE by a simple slit
map “centered” at #;_,, and with deterministic capacity c(k —1).
For this model we obtain the following theorem: we again set n(t) = [t/c].

Theorem 2 (Auxiliary model). Set o9 = ¢~ where

Vs n+1
2(n—1)

Then

lim inf P(Qn)=1 ifn>1

c—00<o<og
limsupsupP(Qn) =0 ifn < 1.
c—=0 o>0

Furthermore, when n > 1 and o < agg, for anyr > 1,

sup sup [P (2) — eV fi(e”12)| - 0 in probability as ¢ — 0,
t<T {|z[>r}

and the cluster K, converges in the Hausdorff topology to a slit of capacity t at position z = el
Remark. It can also be shown that lime 0 infoco<s, P(2x) = 1 when n = 1, provided o9 — 0
exponentially fast as ¢ — 0, but we omit the details here.

Proof. Since we can always rotate the clusters K, by a fixed angle, without loss of generality,
we assume that the initial angle 67 = 0. As above, we choose to sample 0} from the interval
[0;_, —m,0;_, +m). This means that we can write §;, = ug +- - - +u, where the uj are independent
[—m, 7)-valued random variables and uy, = 6} — 6;_, has symmetric distribution h;(6|0).

First suppose n > 1. Then by (14) and Lemma 6 below there exists some constant A (which
may change from line to line), depending only on 7" and 7, such that

A7 (ke)? < Bre < A(ke)?,

A-1 02 -n/2 . A 02 -n/2
— (1 + 02> < h(0]0) < = <1 + 02> for 6] < %,

and
h;,(60]0) < Ao (ck)™*  for |6] > Z=.
Therefore
3 O .
P <|Uk| = 20) = 2[30 h;(0|0)dé + 2/% h:(6]0)d6 < A(o-"flc%(l*’?) n a”fl(ck)*’?m)_
2 —=°
Hence, for n > 1,
Be) o v 8 1
P(Qﬁv) <P sup |9;:, — 9}:71| > re < ZP |uk| > Pec < Ao-"_lc—i(ﬂ—l)c—l 0
2<k<N 2 P 9

as c — 0.



Now suppose that n < 1. Then, using Lemmas 6 and 7 and letting ¢ — 0, we get

Be

T /246 Be .
< ; < B < /2 )
p(QN>\P<reQr<ﬁc>\A</o (0_24_02)77/24-/5; dH) <At 50

To show convergence of @;(t)(z) to fi(z) for t < T when n > 1 and o < 0y, by Proposition 3 it
is enough to show that sup, <y |6;,| — 0 with high probability as ¢ — 0. To do this, we write

n n
On =D ukLjunl<peszy + D ukL{junlzpe/2}
k=2 k=2

and note that M} = >, ukl{ju,|<Be/2) 18 @ martingale. Since 6] = M, with high probability,
convergence of sup,,«y |05, to 0 follows from moment bounds in Lemma 7 together with standard
martingale arguments. 0

2.2 Overview of the proof of Theorem 1 and organization of the paper

The main idea for the proof is to show that the Markovian model of the previous section is a good
approximation of the ALE(0, n) process. In order to do this one approach would be to try to argue
that |® (e?+%)| can be globally well approximated by |(f%2) (e *%)|. However, this seems difficult
to make work to sufficient precision when evaluating the maps close to the boundary. Specifically,
the map @/ (z) has zeros (respectively singularities) at each of the points on the boundary of the
unit disk which are mapped to the tip (respectively to the base) of one of the slits corresponding
to an individual particle. In contrast, for the map (f%2)(z), the points corresponding to tips and
bases of successive particles coincide and therefore the singularities and zeros corresponding to
intermediate particles cancel each other out, leaving only a zero at the point mapped to the tip of
the last particle and singularities at the two points which are mapped the base of the first particle
(see Figure 3).

Interactions between nearby tips can be subtle and are in general hard to analyze [2]. Our
strategy is instead to establish two properties of the distribution function h,(@).

e The first is to show that near the tip of the last particle to arrive the derivatives are in fact
very close and so for very small values of 6, h,, (6 +6,,—1) can be well approximated by A} (6]0).

e The second property is to show that h,(6) concentrates the measure so close to 6,_1 that
even though the probability of attaching to earlier particles is higher than for the Markovian
model, Qp still occurs with high probability, provided we now require

(*+2n-1)/2(0-1)?] if1<n<3;
v >4 @n+1)/[2(n—1)] if3<n<T;
5/4 itn>7
when regularizing by o < g9 = ¢”; see Figure 4 for plots of the lower bounds on v and ~*.

We now give a brief overview of the structure of the paper. In Section 3 we provide some back-
ground information on the Loewner differential equation, which allows us to represent the aggregate
maps ®,, as solutions corresponding to a [—, 7)-valued driving process with equally spaced jump

10



Figure 3: Diagram illustrating the presence of zeros and singularities in the derivative at each
successive particle tip and base in ®,(z) (left). These zeros and singularities are absent in fuc(z)
except at the tip of the final particle and base of the first particle (right).

times and positions given by the random angles (4). In particular, we explain how convergence of
an angle sequence {0} allows us to deduce convergence of the corresponding conformal maps ®,,.

In Section 4 we obtain estimates on the derivative of the slit map used to construct the Marko-
vian model. These estimates lead to moment bounds for [—m, 7)-valued random variables con-
structed from slit map derivatives. The arguments used are elementary in nature, and heavily use
the explicit form of the slit map.

Section 5 contains most of the technical machinery needed for the proof. In this section, we
obtain estimates on the distance between two solutions to the Loewner equation in terms of the
distance between their respective driving functions in the case where we know what one of the
solutions is (in our application it is a slit map). These estimates, which we believe may be of inde-
pendent interest, enable us to obtain much more precise estimates than exist for generic solutions.
In particular, our estimates give very good approximations when the conformal mappings are quite
close to the boundary, whereas generic estimates blow up in this region. We perform this analysis
by using the reverse-time Loewner flow (12) to write the distance between the two solutions as the
solution to an ordinary differential equation which we are able to linearize.

In Section 6, we use our estimates on Loewner derivatives at the tip and away from the approx-
imate slit to show that h,,(0), the density function for the nth angle ,,, has the required behaviour.
Then, similar arguments to those used in the proof of Theorem 2 are used to establish Theorem 1,
but since {0} does not have a Markovian structure, there are further terms to control. Finally, we
discuss some extensions of our results, valid for certain instances of the ALE(a, ) model as well as
related models.

Notation

Many of the estimates presented in this paper, especially in Section 5, are more precise than what is
strictly needed for the proof of our main theorem, in that we frequently keep track of the dependence

11



Figure 4: Lower bounds on regularization exponents for ALE (blue) and the Markov model (black).

of constants on parameters, and similar. We have opted to record detailed versions to enable
potential further applications where such dependencies may be important. Generic constants,
which may change from line to line, will mainly be denoted by the capital letters A and B.

3 Loewner flows

We shall make extensive use of Loewner techniques in this paper. Loewner equations describe the
flow of families {W;}+>0 of conformal maps of a reference domain in CU{oo} onto evolving domains
in the plane in terms of measures on the boundary. We only give a very brief overview here, and
refer the reader to [14] and the references therein for a discussion of Loewner theory.

3.1 Loewner’s equation

Let {u:}i>0 be a family of probability measures on the unit circle T, in this context referred to as
driving measures. Then the Loewner partial differential equation for the exterior disk,

z2+¢
z—=¢

oviz) = 2 (2) [ S0 (7)
T
with initial condition
Uy(z) ==

admits a unique solution {W;};>o called a Loewner chain. Each W;(z) is a conformal map of the
exterior disk onto a simply connected domain,

q,tA%Dt:CU{OO}\Kt

and at co we have the power series expansion W;(z) = elz + O(1). The growing compact sets
{K;}4>0 are called hulls, satisfy K; C K; for s < t, and have cap(K;) = e’ for t > 0, where cap(K)
denotes the logarithmic capacity of a compact set K C C.

The limit functions appearing in Theorem 1 can be realized in terms of Loewner chains, and in

fact have a very simple Loewner representation.
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Ezample 1 (Growing a slit). Let u; = d1, a point mass at ( = 1. Then (7) reads

Ouful2) = 2fi(2)

With initial condition fy(z) = z, the solution has the explicit representation (viz. [17, p. 772])

t

ful2) = 232 <22 F2l—eDz+ 14 (24 1)V/22+2(1 - 2e 1)z + 1) . (8)

The solution precisely consists of the slit maps f;: A — A\ (1,1 + d(t)], where

d(t) =2e'(1+ 1 —et) -2, t>0. (9)

This means that the growing hulls are K; = DU (1,1 + d(#)], the closed unit disk plus a radial slit
emanating from ¢ = 1. We note that the somewhat complicated expression in (8) can be obtained
by conjugating the simple formula for a slit map in the upper half-plane H = {z € C: Im(z) > 0},
namely

Fi(z) = V22 — 4t,

with suitable Mobius transformations.

In this paper, we are mainly concerned with the case p; = d,i¢, for some function &: (0,7] — R
and in that setting, we refer to & as a driving term.

The conformal maps arising in ALE(«,7) have the following simple Loewner representation.
We first solve the Loewner equation with driving measure p; = d,:¢,, where

N
&= Ol o) (10)
k=1

with Cy = Z?zl ¢k, and the angles {0y} and capacity increments {c;} given by (4) and (5),
respectively. Explicitly then, the Loewner problem associated with ALE(«a,n) reads

N2 et
0V (z) = z@t(z)m where Wy(z) = z. (11)
To obtain the composite ALE(«a, n)-maps ®,, described in Section 1, we evaluate the solution to
(11) at t = cn; thus
O, =Ve,, n=12....

The random driving function & can be viewed as a cadlag jump process exhibiting a complicated de-
pendence structure encoded through angles and capacity increments. When a = 0, the dependence
structure is only present in the distribution of the increments, as the jump times are deterministic,
and equal to c - k for £k = 1,2,.... We emphasize that this is the main technical reason why the
ALE(0,7n) model is easier to analyze then the general ALE(«,n) model or the Hastings-Levitov
model HL(a).
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3.2 Reverse-time Loewner flow

The Loewner equation (11) is a first-order partial differential equation, and in the ALE(«, ) model,
it gives rise to a non-linear PDE problem since the driving measures depend on the maps f; via their
derivatives. Asis common in Loewner theory, we shall analyze solutions by passing to the backwards
flow associated with (11): this essentially entails employing the method of characteristics to obtain
an ordinary differential equation that describes the evolution at hand. See [14, 1] for detailed
derivations and discussions.

Let T > 0 be fixed. The equation for the backward or reverse-time flow in the exterior disk is

ug(z) + et=t

Opu(z) = Ut(Z)Ut(z) R

(12)
where we define
Et:é-Tfta 0<t<T.

Then, setting ug(z) = z, we obtain (see [14, Chapter 4])
ur(z) = ¥r(z)

where U, denotes the solution to the forward equation (11) with driving function &. Note that this
holds in general only at the special time T'.

The main advantage of the backward flow is the fact that, for each z, (12) is now formally an
ODE, simplifying the problem of analyzing and estimating the solution to the corresponding flow
problem. Such analysis is carried out in Section 5 and will be crucial in the proof of Theorem 1.

3.3 Convergence of Loewner chains

Our strategy will be to argue that the driving functions arising in the ALE process are close, in the
regime where n < ¢~!, to the constant driving function & = 6;. We would then like to argue that
the resulting conformal maps are close. These kinds of continuity results have been established
in several settings, see for instance [9, Proposition 3.1] and [11, Proposition 1], and [8] for a more
systematic discussion.

Since the ALE driving processes exhibit synchronous jumps, it is natural to measure distances
between them in the uniform norm || - ||». For 7" > 0, we denote the space of piecewise continuous
functions ¢: [0,7) — R endowed with this norm by Dr. We consider the space ¥ consisting of
conformal maps f(z) = Cz+ O(1), with C > 0 uniformly bounded, and we endow ¥ with the
topology of uniform convergence on compact subsets of A. We then view the conformal maps ¥y,
and hence the aggregate maps ®,,, as random elements of 3.

The following result is well-known, but we give a proof for completeness. (With additional
work, one could obtain estimates on rates of convergence. We do not pursue this direction here,
however see Remark 2. after Lemma 8.)

Proposition 3. Let T > 0 be given. For j = 1,2 let \Il,gj), 0 <t < T, be the solution to the

Loewner equation (7) with driving term §t(j). For every € > 0 there exists 6 = (e, T) > 0 such that
if ||ei§(1) - eig(Q)Hoo < 0, then

sup  sup \Il,gl)(z) — ‘I/§2) (2)| <e.
O<E<T {|2|>1+¢}
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Proof. Fix s € [0,T] and consider the reverse-time Loewner equation (12). We let ugj ) be the reverse
; ; e
flow driven by §§J_)t for 0 <t < s. Write I/Vt(J ) = ei&l, Taking the difference and differentiating
H =u® —u® with respect to t gives
H—Hvo=WW - w®)yy,
where
uWey@ — WO @) — (1/2)(u(1) + u@))(w(l) + W(2))
(u® — WD) (u@ — W)

v=uo(t) =
and
(u(l) _|_ u(z))z
2(u® — W) (@ — W @)
Since the flows move away from the unit circle, these expressions show that there is a constant A
depending only on 7" such that if [z| > 1+ € then for all 0 <t < s < T,

Rew(t) < A/é?, lw(t)] < A/

w=w(t) =

Since H(0) =0,
t
H(t) = / el v O (5) — W (s))w(s)| ds
0
and consequently, for a different T-dependent A,

sup W) 0P () = sup  [H@)| < WO - WD et A/,
{lz|>1+¢€} {|z|>1+¢€}

Hence we can take § < e~4/€*¢3 /A and this is clearly uniform in 0 < ¢ < 7. ]

Thus, we obtain convergence in law of conformal maps provided we can show convergence
in law of driving processes. Note that in our main result we have convergence to a degenerate
deterministic limit (modulo rotation). As is explained in [9, Section 4.2], we can strengthen the
convergence that follows from Proposition 3 in this instance, and obtain convergence of K, with
respect to the Hausdorff metric in A.

4 Analysis of the slit map

In our arguments, we shall need effective bounds on the derivative f/(z) of the slit map, in order
to estimate moments of angle sequences, among other things. An explicit formula for the slit map
fr: A — A\ (1,1 +d(t)] was given in (8), while the length d(t) of the growing slit is given by (9).
We note that f;(1) = 1+ d(t), and that one can compute that f;(e??) = f;(e”"*) =1 for

— Zarctan L
B = Zarct (2 d(t)+1>' (13)

We shall refer to exp(if3;) and exp(—if;) as the base points of the slit. In our scaling limit results,
we will make use of the facts that

B d(t)
0 — 1 and 571/2

—1, as t—0. (14)
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4.1 Pointwise estimates

We begin by obtaining bounds on the (spatial) derivative of the slit map fi(z). To get a feeling
for the overall behavior of these derivatives, it is instructive to first compute the derivative of the

half-plane slit map,
z

(22 — 4¢)1/2°
From this formula, it is apparent that F/(z) has a zero at the point that is mapped to the tip of

the slit, and square-root type singularities at points mapping to the base of the slit. We show that
the slit map in the exterior disk exhibits the same type of local behavior.

Fj(z) =

Lemma 4. For allt > 0 and |z| > 1, we have
z—1

fi(z) = Hy(2) (2 — ciB) 72 (5 — e—ife) /2 (15)
where Hy(2) is holomorphic in z, has lim,_,, Hy(z) = €', and satisfies
1 < |Hy(2)] < 4é'.
Proof. Since the slit map f;(z) solves the Loewner equation
oufil2) = 2fil2) 2
we have L
fi(z) = matft(z)- (16)

Differentiating the explicit expression (8) with respect to ¢, we find that

_ et z4+1
22 \/(z4+1)2 —de 2

O ft(2) ((z + DV (z4+1)2 —detz+ (24 1) - Qe*tz) .

Inserting this into (16), we obtain
z—1

filz) = Hu() \/(z +1)2 —4etz

with

Hi(z) = 26;2 [(z +1) <z + 14+ (z+1)2 - 4e_tz> — 2€_t2} .

It remains to show that H(z) is bounded above and below. But this follows immediately upon
writing Hy(z) = 271 f;(2), where f;(2) is the slit map itself, and observing that 1 < |f;(2)|/]z]| <
(14 d(t)) V et < 4e'. Finally, we verify that z; = e’ solves (z 4+ 1)? — 4e~'z = 0, and this leads to
the factorization (z + 1)2 — 4e™tz = (2 — €P¢)(z — e7 ). O

Our analysis of the ALE model will require local estimates on the derivative of the slit map.
Representative graphs of how 6 — | f/(e?+%)| varies with ¢ and o are shown in Figure 5.

Lemma 5. Fiz T > 0, let 0 < t < T and suppose |z| — 1 < d(t). Then the derivative of the slit
map admits the following estimates, where A1 and As are non-zero constants depending only on T':
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Figure 5: Plots of 6 + |f/(e“t?)|. Left: o = 0.0001 fixed, t = 0.01 (blue) and t = 0.1 (orange).
Right: t = 0.01 fixed, o = 0.0001 (blue) and o = 0.02 (orange).
Plot with ¢ = 0.1 and o = 0.2 (black) shown in both pictures for comparison.

1. (Near the tip) For |arg z| < %/Bt’

|z =1
d(t)

Ay < |fl(2)] < Ao

2. (Near the base) For |argz + 3] < %ﬁt,

Ap <|fi(2)] < A

3. (Away from tip and base) For 38, < |argz| <,
Al < |f{(2)] < As.
Proof. We treat the case |argz| < %ﬁt first. In light of the global bounds on the function Hy(z)

from Lemma 4, it suffices to estimate the square root expressions appearing in the denominator in
(15). Noting that 0 < |z| — 1 < d(t), we have

1/2

|z — ePt] = |elos e =m0 1) < ((log |2])? + (arg(z) — £,)%) " = d(t),

and hence
|z — eBe|M2] 7z — 7012 < (1),

as claimed.
Near the base, the same reasoning as before shows that |z — 1| < d(¢). On the other hand,

2] — 1 < |2 — €Pt] < |eloBlaIHilBital) _ gife| < Ad(t),

where the lower bound is attained when arg(z) = ;. Combining these bounds leads to the claimed
estimates for |arg z £+ ;] < %

17



z—1
(z—etPt)1/2(z—e~

with () = (el8l2l £ 1) /(812 4 cos ;)% + sin? 5;)1/2 > 1. So in order to obtain the last set of
estimates, it suffices to note that v remains bounded above and below as arg(z) — %5t, by the
same arguments as before. O

On each fixed radius, the function v: arg(z) — e is decreasing on [%Bt, 7,

4.2 Moment computations

We now return to random growth models and present the moment bounds used in Section 2. As
before, o > 0 is our regularization parameter, while 7 > 0 is a model parameter.
Define the normalization factor

zi = Zi(n.a) = [ 1) as (17)

Lemma 6. Fiz T > 0 and n > 0. There exist constants A1 and As depending only on T and n
such that, for all 0 <t < T, the total mass Z; satisfies the following.

e (n<1) Forallo >0,
A< 77 < As. (18)

In particular, Z; remains finite as o — 0.
e >1) Foral0<o< < 7D D,
Ard(t)"o~ () < ZF < Apd(t)e 7Y, (19)
In particular, Z} diverges as o0 — 0 with o < e

Moreover, forn>1 and 0 < o < 20D we have the following estimates:
1. (Near the tip) For |0| < %

n/2 —-n/2

1 0 2\ 1 . 1 0 2
A= |1+ (= < = |l < A= [ 1+ =
1a< +(0)> ZEE ) 2a< +(a)>
2. (Near the base) For |0 — ;| < zﬁt}

Ao < | (e[ < Ao (1)

Z*
3. (Away from the tip and base) For 38, < |0] < =

1 ,
Ay ()T < it (e7H)[7" < ApoHd(1)
t
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Proof. We begin by treating the case n < 1. In light of Lemma 5, non-trivial global bounds on Zf
from above and below follow immediately from the bounds for |s| > % B¢ provided the contribution
Be Bt

from (-5, &) is finite. Hence it suffices to estimate the integral

e s = ad [ L4
_g 1 o o (o248

where we have used that A; < [e?% — 1|/(a? + s2)1/2 < A, for s, 0 small. Next, we note that

Bt Bt
= ds< it
| et [

and the latter integral is bounded for 0 < ¢t < T since n < 1.

We turn to the case n > 1. Since the integral [ |f/ (€%)|7"ds now diverges due to the singularity
at s = 0, it again suffices to estimate the contribution coming from |0| < 8;/2 in order to establish
(19). We have

& B
[ e s < aawy [ 0%+ 5ty
0 0
git
<Adleyio " [ o)
0

after a change of variables. Since fooo(l + u2)_77/ 2du is now finite, the upper bound follows. Similar
reasoning together with the assumption that o < t'/2 yields the lower bound on the integral. The
estimates on the normalized derivative follow upon dividing through by Z; in Lemma 5. O

We now turn to moment bounds for n > 1.

Lemma 7. For alln and o > 0,

| oGl o

Now suppose n > 1 and o satisfies the hypotheses of Lemma 6. Let x € (o, %) Then, for

1 < n <3, we have
Ay o1 < / 92 1 |ft (eTH0) 1) < Apz® o7,
and for n = 3, we have
Ayo?log(zo™1) g/ 92—|ft( o+i0)|=3dh < Ay log(zo™t).

—x t

For n > 3, we have
Ao? g/ 6> —\f( THO T dh < Ago®.
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Proof. The statement that [ 0] f/(e?%)|=7d¢ = 0 follows immediately from symmetry of the func-
tion 0+ |f/(e“T%)| for each o and t.
We turn to second moments, and deal with the parameter range 1 < n < 3 first. By Lemma 6,
2
| : | : = (9 dé
02*|f/(ea'+19)|—nd0:2/ 92*|f/(ea+u9)’—77d9x0_2/ o hd
/;r Z; ! 0 Zy ! 0 (1_,_(%)2)77/20'

Performing a change of variables, and assuming 1 < 3, we obtain the integral

02/
0

Qg

1 z
(1 +u?) "2 du = 0'2/ (1 +u?) 7" 2du + 0'2/ u?(1 +u?) 72 du
0 1

x

= A10? + Aso? /U u? du
1

1
= A10% + Ay——— %23 g3
3—1n
= Ajo? + Ayz® oL,

as claimed. An obvious modification of the argument leads to bounds for n = 3.
Finally, we treat the case n > 3 and show that the second moment decays like o2 independently
of n. It now suffices to examine

x

]. . ;
/ 0% —|Fi(e”™)[71d0 = 20 / w2(1+ u?) "2,
|0|<z Zy 0

The integral on the right now converges since n > 3, and in fact

oouz u2*/2u:ﬁr(772;3)
/0 (I+w*)""4d 1T

To get the lower bound, we use the assumption 1 < z/o to bound the integral from below. The
second assertion of the Lemma follows. O

5 Estimates on conformal maps via Loewner’s equation

We now obtain refined estimates on the distance between solutions to the Loewner equation in terms
of the distance between their driving functions, in the special case when the driving functions are
close to constant. Generic estimates between conformal maps tend to blow up close to the boundary
(as seen in, for example, Proposition 3). As we wish to compare |®/, (e +%)| to |(f%2) (e“+%)| when
o is typically much smaller than the difference between the respective driving functions, we need
bespoke estimates which behave well close to the boundary.

Suppose \Ilg (2) is the solution to the Loewner equation (11) with driving function &, for j =0,1.
For fixed T' > 0, let u](z) be the corresponding reverse-time Lowener flows defined in (12), so that
\IIJT(Z) = u%(z) and (\IJJT)’(Z) = (u%ﬂ)’(z) In Section 5.1, we compare Wi (2) to ¥ (zp) under the
assumption that U$(zo) (or, more precisely, u(zo), for 0 < t < T') is “known”. Specifically, we find
conditions on |[¢! — €07 = supycp el — ¢€!| and |z — 2|, which depend on u?(20) and (u?)’(z0),

under which |u}(z) — u?(z0)| can be shown to be small.
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In Section 5.2 we interpret this result when £° = 0. This enables us to compare U/.(2) to fr(z)
when &, the driving function of W, is close to zero. Specifically, we obtain refined estimates in the
case when arg z is close to 0 and in the case when |z| is close to 1. We also obtain cruder estimates
which apply in the intermediate regime between these two cases which will be used in the next
section to “glue” the two results together.

5.1 Analysis of the reverse-time Loewner flow

Define h: A x T — C by
uv + 1

uv — 1

h(u,v) =u

so, by (12), ,
Al (2) = h(ul (2), e_ing—t), j=0,1
Observe that

Oh 2
%(U’U) =1- (uv —1)2’
oh 202
%(u, v) = — (o — 192" (20)
Since o _
Ou(u])'(2) = 5 (u (). € 4F=)(u])'(2),

using (uf))’(z) = 1, we therefore obtain

G\ _ B t 2d8
(ul) (2) = exp (t / (ug(z)e_@s_w). (21)

It is also convenient to write u/(z) = rg(z)emz(z) where 7 (2) > 1 and (z) e R with 196(2) €
(=, m]. Substituting this into (12) and separating Rel(u] (z)e_lij—t + 1)/(u‘g(z)e_i€]T—t —1)] and

Im[(uj(z)e_iEJT*t + 1)/(u§(2)6_i5’{“t — 1)] we obtain the two differential equations

Ol = i — (rf)? -1 (22)
(r])2 — 2r] cos(¥] — fJT_t) +1
and ) . )
Jowin(0d _ £J
3,519{ _ i sin(¥; — &) (23)

(r])2 — 217 cos(9] — 5%_t) +1

(where we have suppressed the dependence on z to ease notation). o
By observing that the right hand side of (22) is non-negative and maximised when 9 —&}._, =0,
we obtain the crude estimate '
2] < uf (2)] < 4lzle". (24)
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Lemma 8. Suppose zg € A, T >0 and £°: (0,T] — R are given and let

/t 2|ug(zo)]2ds
t — " .
0 |(uQ)(20)|[u(z0)e™sT—s — 1|2

There exists some absolute constant A such that, for all |z| > 1 satisfying

0 —ieS ., t 0y/ -1
|Z*ZO| < A—l inf |ut(ZO)% Tt 1| A / |(us) (ZO)’ ds ’ (25)
| 0 |ud( 13

0<t<T |(u?)' (20) zo)e_ifgfs -

we have, for all0 <t < T,

! up(2) — ul(z0)

(2 = 20)(uf)' (20)
(where we interpret the left hand side as being equal to 0 if z = zy) and

P%Oﬁwﬂ b 1) (z0)lds
() (20) 0 |ul(z0)e - — 13’

Furthermore, A can be chosen so that if, in addition, £ : (0,T] — R satisfies

C ) (o)l ds
0 Jud(z)e” s — 1P

< Alz — 2|

‘ < Alz — 2|

0 —i€9 , 1 tA 0y/ 0 B
||£1 _§0||T < A~ ipf ’gt/(z())e ‘ - ’ A / S‘(“s) (zo?‘o—i_ ‘us(zo)’ds . (26)
0<t<T \ |(up) (20)[A¢ + [ug (20)] 0 |u(zp)e s — 13
then, for all 0 <t < T,
|up (2) = ui ()] < Al(wg) (z0)lll€" — €°l|Ae
and 1)/ LA ( 0y/ ) 0
uy ) (2 Ug) (20)] + |ug(z
g SV E)| < ape - g [ L Gl e,
(ug)'(2) 0 Ju9(zp)e T-s — 13
Remark. 1. At first glance, Lemma 8 may not appear to be very illuminating. However, the key

point is that all of the bounds have been expressed purely in terms of uY(zg) for 0 <t < T,

which enables us to obtain good estimates in situations where we have good control over

u?(20). The benefit of this approach is demonstrated in Section 5.2. There, ul(zg) its taken

to be the solution corresponding to a constant driver and so the relevant terms may be
computed explicitly to yield simple expressions.

2. Although this result is most powerful when applied to specific choices of zg and £, it can be
used to provide generic estimates too.

Observe that, by (21) and the crude estimates on |uf(zo)| in (24),
t s 2]1,0 d 8 s1,,0
s [l (Cor [ 2 ) Sailel
0 0 Jup(zo)e™ 1= =12 ] |ud(z0)e” s —1J?
¢ 2[ul(z0)|ds
= 4]z (eXP (/ 5 ’ S_(Z;()]N o
0 |ug(zo)e™ ™1 — 1|
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and, by (22),

/t 2ul(zo)ldt / 20,79ds ) (16 (z0)| = 1)(J20] + 1)
0 [ud(z0)e s — 112 Jo (r))*—1 (uf(z0)] + 1) (J20] — 1)

Hence it follows from the above result (taking z = zp) that there exists some absolute constant
A such that

(W7 (2)] = l2D)(=[ + 1)

[Ur(2) — Wi(2)] < Alle! = &Iz l(¥7)' ()12 (W) 1Dz -1

By using standard distortion estimates to bound |(¥%)'(z)], there exists some (possibly dif-
ferent) absolute constant A such that

AeT|2][1€" — &Iz

wh(:) W) < S

(cf Proposition 3).

Here we have used only generic information about the two flows. We note that this last
estimate is not optimal, however, as we have taken worst-case bounds for both Ay and
|(U9.)(2)], whereas typically these two quantities are bad in different regions. Indeed, one
expects the exponent 1 in the denominator as has been proved in the chordal setting. In
fact, one can start from the setting of Proposition 3 to obtain an exponent 14 ¢ for § > 0
arbitrarily small (see [8]). Alternatively, one can localise and use the half-plane case (see
[10]). By following the latter approach near the tip of a slit map, one can obtain an estimate
that also exploits information about the derivative but with a sub-power correction that we
do not get here.

We emphasize that the case in which we apply this result is not the generic one. We have
much information about |(u?)(z0)| and the form of the estimates here allows us to use this
information efficiently.

. Lemma 8 can be interpretted as telling us that, provided u(zg) stays away from eié%—t, up (2)
will be close to u?(zg) for sufficiently small |z — 2| and ||} — €°|7. The conditions in (25)
and (26) quantify precisely what is meant by ‘sufficiently small’.

These conditions can be simplified by observing that by (22), for any ¢ : [0,7] — [0, 00),

¢ t 0 0(,V|2 2
g(s)ds Oy 1 (lui (z0) " = 1)lz0l

. < sup g(s)/ ——————ds = = sup g(s)log .

/0 u0(zg)e 6T—s — 1|2 o<s<t o m2((rd)* —1) 2 o<s<t |up (20)[2(|20[* — 1)

Therefore

. —1
inf [ g(t)"' A / ‘(i(;g ds
0<t<T 0 |ud(zp)e "*T—s — 1|2

(1 20 \ 7'
inf g(t)"!(=1o .
0<t<Tg< ) (2 & |z0] — 1
However, in the cases we are interested in, it is possible to eliminate the log term by computing
the integral explicitly.

can be replaced by
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Proof. Set 6/ = ul(z) — uY(z0) for j = 0,1. Then & satisfies the ODE

J . " .
% - h(ug (Z)v 6_16%77&) - h(ug(zﬂ)a e—zﬁ%,t)'

We shall obtain the desired estimates by linearising this ODE and showing that, under assumptions
(25) and (26), the higher order terms can be controlled.
Write

di‘;g - 51@
dt tou

where, by direct computation,

i el ; h , )
(uf (z0), €™ —1) 4 (71— — e‘“%ﬂg(u?(zﬂ), e Sh=) + HI(t)
(

2 ((67)%€ ™0 4 207 (70— — ey (z20) + (7T — T2 (u(20)) %] (2) )

(W) (z0)e ™7t — 1)2(u] (z)e €1 — 1)

Hi(t) = —

Taking 7 = 0, we have

d oh i _
3710880 = 5 (uf (z0), =) + (8)) T HO(H)

and hence, using (21) and that (u))'(20) = 1,

0 t
O i /0 (60)~LH(s)ds. (27)

pTE——Ter:

Taking j = 1, we have

d 5 1 ds} 5l d /
dt ((Ug)'(zo)> - (ug)’(zo)ﬁ N (ug)/(zopa ((Ug) (20))
= (ug)l@o) (W@t — ) S (uz0), ) Hl(t))

and hence, using (20),

o o to(e s — ¢ T2 ),0(2)? . tOHMs) .
CIrE R /0 () (o)) — 12" +/0 W™

Since

t 9o~ s _ o= P\, 0( 50)2
/ (c et )ul(z0)? |
0

0 < 1 ¢0 A
(u0)"(20) (u0(zp)e’*T—s — 1)2 1€" = & llrAs

it follows immediately that
tH ()|
5t — (2 = 20) (WD) (20)| < (D) (20 (51—50 TA —i—/ ’ds).
| t ( )( t)( )| |( t)( )’ ” H t 0 |(ug);(20)’
We next obtain bounds on H7(t), under the assumption that ¢ < 77, where

7 =inf {t > 0:(67] > 20(uf) (z0)| (|7 = €l As + ]2 = 20[) } AT,
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In what follows, we shall show that if we take A = 25 in assumption (25) then 7° = T and if we
take it in (25) and (26) then T* = T. (Note that we have made no attempt to optimise the value
of A.)

Using (26) and (21),

;0
uf zo)e™"H 1]
et = ¢l <

25]u; (20))|

and o
Afud (zg)e 7t — 1|

&1 <

for all t < T7. Hence,

jud (2)e™1—t — 1| — [ud(z0)e "7+ — 1|| < |u] (2)e ™1t — ud(z)e 7|

< Juf(2) — uf (0| Je €0 | + [T €1 — e~ 1 juf (20)]
<167 + €7 — €l (z0)]
< Slud(zo)e S — 1
and so
(e = 1] > S fulzo)e - — 1]
Also

[uf (2)] < [ (20) | + 1671 < Sl (20)1-

Hence, using the bounds above,

5197 5 L2 = 2l (z0)

() H (1) < . < )
o S B 1 g
and so, by (27), T = T and the first statement in the lemma follows. Similarly

5 33
(8 + 2ubanlit et~ &l + S oPlE - €13 )
e Zgg_t_m( 2+ 20 lIBE — e+ o) Pl - ¢l

< 20 (18" = &RAZ + | — 20f) I(uf)'(20) > 233Juf (z0) PlIE* — |17
[uf (z0)e 41— — 13 250]uf (o) -1 — 12

[H(t)] <

By (26), we have

Hl t WOV (2
/ e s < ¢! _fO”TAt+20|z—z0|2/ ( S)'(O 0)| ds.
‘ 0 [ud(z0)e “T-s —1[3

It follows that Tt = T and hence

/ F 1)) (20)]
6 — (2 = 20) () (20)| < [(u?)'(20)] <2|£1 llr A +20|Z—20|2/O T . 1|3d8> :

zo)e_sz—s —
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To obtain estimates on the derivative, we use that

ton
o Ou

_ /O (Grdtan).e ) + () as

— log(ud) (z0) + /0 H{(s)ds

log(ud)'(z) = [ S (ul(z), e r-)ds

where
1\") = . , e — : — .
(ud (z0)e™ = — 1)(uf (2)e - — 1) \uf(z)e ™ =1 w(z)e - —1
As above,
- 5 () (20) [ A + [uf (20)] (u9)'(20)]
VHOIE 2<||£J &lr Aot feCo)l ), g Il o)l
[uf (z0)e "7~ — 1] [uf (z0)e 7+ — 1]
and hence

<5 (Hsﬂ |1z /‘ (ol +lug(o)l gy [f 1) (=)l ds).
(=0

Je s 13 0 [ul(zo)e e — 12

Finally, we observe that, by the same arguments as above, under assumption (25) with A = 25,
[uf (2)1/[ud (z0)], [uf (2)e T =1 /|uf (20)e~"**~+ 1| and |(uf)'(2)|/|(u?) (20)| can be bounded above
and below by strictly positive absolute constants and hence there exists some absolute constant
A1 > 1 such that

[(uf)' (2)[As + [ (2)] < Ax (|(uf) (20)[Ae + [uf (20)])
for all 0 <t < T, where
O (R C T
0 1(u)(2)l[uf()e’ - — 12
Hence, if assumption (26) holds with A = 25(5/4)3 A, then

1 1 jud (2)e - — 1 CR ) () + )]\
et — )y < 2571 nf [ Ul A / i lgs) ),
0 S

0IST \ [(uf)' (2)|As + [ (2)] u(z)e - — 13
and so we may set z = zp in the computation above to get that

Jui (2) = uf ()] < 2/(uf) (2)[lI€" = °lrAr < Al(w)) (z0)|[I€" — €°llr A7

and

log (’UJ%)/(Z) < AH&I _ £0||T/t AS|(“S)I(ZO)| + |UB(ZO)‘dS

(up)' () \ug(zo)e_iégﬂ — 13

as required. ]

26



5.2 Small driving functions

In this section, we explicitly evaluate ul(zo) and (u?)'(20) when ¢° = 0 and either argzy = 0 or
|zo| = 1. This enables us to compare Wr(z) to the slit map fr(z) when ¢, the driving function
of U, is close to zero. Since &, does not depend on T, ul(z0) = fi(z0) and (u))'(20) = f/(20)
for all t > 0. We could therefore, in principle, just substitute the estimates from the previous
section in the lemma above. However, instead we observe that in these two cases solving the pair
of differential equations (22) and (23) reduces to solving a single ordinary differential equation, and
we are able to obtain explicit solutions directly.

First suppose that zo = r > 1. Set u?(z0) = %™, From (23) it is immediate that ¥ = 0 for
all ¢ > 0. Substituting this into (22) we get

oprd = r? :g i_ 1 (29)
Solving this gives . ,
T 1)“r
oe (1) =
or
ug(z@:rg:(r;{)%t (1+ 1—&‘2;;2) —1. (30)

Observe that if » = 1, then r{ = d(t) + 1.

Now suppose zy = €' where || € (0,7). Although u?(20) is not explicitly defined when |zg| = 1,
uP(2) for |z| > 1 can be continuously extended to the boundary of the unit disk in a well-defined
way, so this is the interpretation we put on u?(e®).

From (22) it is immediate that r) = 1 for all t < inf{t > 0: u?(e??) = 1}. Substituting this into
(23) we get

in ) 9Y
8 190 _ S Uy _ t l
o 1 — cos Y Oty
Solving this gives '
99 = 09(e") = cos™! ((1+ cos@)e’ — 1) (31)

and hence

inf{t>0:u(e?) =1} =log — =
ln{ = Ut(e) } Og1+C089

Corollary 9. Suppose U.(z) is the solution to the Loewner equation (11).

(i) (Near the tip). There exists some absolute constant A such that, for all |z| > 1 and T > 0
satisfying €]z + | arg 2| < A~1(|2| — 1)/]z], we have

W)l | (AlIEl + g )\
If:’r(Z)I‘<< o[~ 1 )

log

(ii) (Away from the tip). There exists some absolute constant A such that, for all |z|] > 1 and

T > 0 satisfying
2

T<log———
1T cos(arg z)
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and ,
U
€]l + (2] =1 < At T2 cot ?ta o5 1 — cos vy,
where VY is defined as in (31) with 6 = arg z, we have

A\/ — Dl + 12 - 1)

1 — cos 290 1

W7 (2)]

argz

]'Og 190
tan =; cotTT

1 — cos(arg Up(z)) < A(1 — cos %),
and
190
2

Ur(2)] -1 AY(|2] - 1) tan ar2gz cot 2L

Proof. (i) Set zg = |z| and define 7 as in (30), with r = |z|. Using (29), we compute |(u?)’(z20)]
and A; from Lemma 8. By (21),

ol = et (— [ 2

Therefore, again using (29),

B L0 —Dr(r+1) 2(r9)2 B 2r(rd —r)
A _/o =D+ ) (- 127 T - DY+ 1)

and so 0( 0 )
2ri(ry —r
0V/ t\'t 0
u; ) (20)| A = —————2— < 1)
|( t)( 0)‘ t (T?—l)(’r-i-l) t
Hence 0 0 0
@) (z0) A + [ (o) _ 200 _ 2]
|ug (z0) — 1 S -1 7 2 -1
and . 0
/| "(20)|As +|u(20)|dt</ 21y Lds < 1 ‘
[ud(z0) — 1[3 o (rd—1)3 2] =1

Here we have used that 79 > |z| for all 0 < t < T in each of the final inequalities in the
preceding two displays. Similarly

(o) 1
u¥(z0) — 1] S o[~ 1
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and

[l o1
o |ud(z0) —1° 2|z|(|z> = 1)
By Lemma 8, using that 7 < 4|z]e!, we get
‘l}l
‘10g ,T(Z)
fr(z)
0

By using that u}(zp) and hence (uY)'(z0) are purely real, that

Allgllr
EE

[Re (¢€1) 1] < ¢}
and that
Rez — |#I] < |zl(arg 2)°,

it is possible to repeat the computations in the proof of Lemma 8 for the real parts of u}(z)
and log(u;)'(2) to obtain the stronger bound

()] ()
‘I%ﬁ@ﬂ 8702

We omit the details as the argument is almost identical to that used in the proof of Lemma
8.

< <A!Z!(H€HT + |arg 2\)>2 '

= 1
' Fe° EES

(i) Set zg = e'@82 If 0 <t < T < log #, then defining 99 as in (31), with 6 = arg 2,

(arg )

|u?(zo) — 1|2 =2(1- cosﬁg),

0
:tanicot?t,
and 50
0 [t tan-+ 0 99
At:cot/ 720ds:1—cotftan—t.
2 Jo 1—cosv 2 2

By standard trigonometric identities, and using the explicit value of 99 from (31),

6 99 (1 —cos@)(1 + cos9?) (1 —cosf)et 2(et — 1)
g oty \/(1—1—(:089)(1—(:080?) 1 — cos¥Y * 1 — cos 9 (82)

Hence
0

0 0
|(ud) (z0)|A¢ = tan 2 cot é —1,
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190
[(u?)' (z0)|As + |uf (20)] . |(u)'(20)] tan%cot%

Wfz0) 1] [ud(z0) = 1]  /2(1— coso?)
and
(w0 (2 o [t cot 9
e AR Y o
- tan t cot %8 sin ¢ ds
= 923/2\/T + cos Jy (1 — cos9)2
tan g cos ¥) — cos

"~ 23/2\/T + cos @ (1 — cos¥))(1 — cos 0)
et2(1 —e‘t)tan%cot%?
23/2(1 — cos 0)/1 — cos )
et/ tan g cot %

44/1 —cosz?? ’

where we used the upper bound on 7" in the final line. The first result follows directly from
Lemma 8. For the second, as in the proof of Lemma 8§,

2 (1 - cos(arg [Ur(2)| — &o)) < [up(2)e ™ — 1 < 4jufp(20) — 1> = 8(1 — cos ¥y.),

and the result follows by using the assumption on ||£||7. For the final result, observe that, by
(22) and Lemma 8 there exist absolute constants A; such that

()] - 1
o1
T,,1 1
[,
0

uf (e — 1P

log

T ) T 9
Ny T S S
o [uf(z0) — 12 o ui(z)e®r—r =112 |ud(z) — 1]
> [ [ Gl e,

o 1—cos? 0 [uP(z) — 1/
99
> logtan 3 cot 7T

r u?)' (2 w0 (z T 1OV (
_M<MMAAM”(M+“(M&+““”A|wfﬁ(M&”J

[uf (o)t — 12 z)e” St
0 0
> logtan 5 cot ?T — As.

Taking A > e”3 gives the required result.
O

Next, we extend Corollary 9 (ii) to give a lower bound on the derivative that holds for all values
of T.
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Lemma 10. Suppose ¥;(z) is the solution to the Loewner equation (11). There exists some absolute
constant B such that, for all T > 0 and |z| > 1 satisfying

1€llr + [2] — 1 < A71\/1 — cos(arg 2),
where A is the absolute constant from Corollary 9 (ii), we have

(|z] = 1)4/1 — cos(arg 2)

> e e v -

Proof. We first obtain a generic lower bound on |¥/.(z)|, without making any assumptions on the
driving function ¢ or initial value z. By (21)

T T 1 T 20112
2 20;r e |[Ur(2)*(]z]F = 1)
log W (z)y>T—/ _A ds:T—/ 20T 4t =log .
g 0 |uf(z)emr—t —1J2 o rt((r})?—1) |2[2(|¥r(2)]* — 1)

Therefore, using the fact that |V (2)| > |z|,

/ e’ (l2] - 1)
[Wr(2)] = W

Now suppose T satisfies the conditions of Corollary 9 (ii). Then

| W/ (2)] > e tan(arg(z)/2) cot(9%/2) >

W =

and hence the required result holds provided B > 3v/2.
If T does not satisfy the conditions from Corollary 9 (ii), then there exists some 0 < S; < T
such that

arg z 29051

H§||T+|Z|—1:A716751/200t?tan 5 1—c0s19%1.

By (32), this is equivalent to

1 —cosy, = A (||€llr + |2] — 1)4/1 — cos(arg 2).

We can write Ur(z) = Vr_g, (15, (z)) where 1g, is the solution to the Loewner equation for
some driving function which is bounded by [|£]|7. Using the generic estimate above, the results of
Corollary 9 (ii) applied to g, (2), the identity in (32), and that |¥7(2)| — 1 < 4]z|eT,

/ T—5, Vs, (2)| =1, ,
W (2)] > e WW’&(Z”

eT=91(|z] — 1) tan?(arg(z)/2) cot2(0%1/2)
12A]|z|eT
(2] = 1)(1 — cos(arg 2))
12A(1 — cos 29051)

>

(|z] = 1)4/1 — cos(arg 2)
T 12427 ([léllr + 2] - 1)

Taking the absolute constant B = 1242, gives the required result. O
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Finally, we describe the radial and angular effect of the slit map f;(z) near the tip for small
values of t.

Lemma 11. There exists some absolute constant B such that, for all 0 <t < 1 and |z| > 1 with
|arg z| < 12 we have

[fi(z)| =12 B2 and |arg fi(2)| < B(lz| - 1).

Proof. By (22) and (23), |f:(z)| is increasing in ¢ and |arg f;(z)| is decreasing in ¢. Therefore,
without loss, we may assume that |z| —1 < A~1¢'/2 and (1 — cos(arg 2))'/2 > A(|z| — 1) where A is
the absolute constant from Corollary 9 (ii). (Here we have used that |arg z| < (1 — cos(arg 2))'/2).
It follows that |2] — 1 < A7'(1 — cos(arg 2))'/? and so there exists some s < log(2/(1 + cos(arg 2)))

such that 0

9
|2] — 1= A"te /% cot gtan?ﬂ/l — cos Y,

where ¥ is defined as in (31) with 6 = arg z. Observe that, by Corollary 9 (ii),

. 90
1 — cos(arg fs(2)) < A(1 — cos?) = A3e? <(z\ — 1) tan 82 ot Us

2
5 2
B2 o) <340 - 1,

Hence, again using (22) and that |arg f,(z)| is decreasing and |f,(z)| increasing in r, we have for
all s <r <t that

R -1
Ol @ I N S =+ 2, )T — costans £5()))
-1 r\%Z ’ - 1
> A \fr(z)lm

for some absolute constant A;. It follows that

IR L (RO DARGLY | s (= 9)/A) + 27
1g< e >>1g<|ft<z><|fs<z>|+1>2)2 i 1g(4<d<<t—s>/A1>+1>>

and hence |fi(z)] > 1+ d((t — s)/A1). Since 0 < t < 1, it is straightforward to verify that

o~

2
log——— <=
1Y cos(tl/2) 2

and so s < t/2, Therefore |f;(z)| — 1 > d(t/(2A;)) > By 't'/2 for some absolute constant Bj.
By (22) and (23),
O, (arg () _ —20,(£,(2))
sin(arg fr(2))  |fr(2)]* =1

and hence, integrating both sides,

an arg fil2)\ _ an (287 (|fe()| +1)(|z] = 1)
an (£ v (55) S )

It follows that there exists some absolute constant B > Bj such that |arg fi(2)| < B(|]z| —1). O

t1/2> (2-+d®)(ll — 1)

< -
S Bl tan < B 2t1/2
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6 Ancestral lines and convergence for ALE

We now return to the ALE(0,7) process and show how the bounds obtained above allow us to
prove the analogue of Theorem 2 for the ®,, maps that generate ALE(0,n) clusters.
Without loss of generality we may set 61 = 0. Let

1 o
hk(0>:7k\¢>§c,1<e"“9>| k=23, (33)

denote the density functions conditional on Fj_; associated with the angle sequence {6} of the
ALE(0,n)-model with model parameter n € R, particle capacity ¢ € (0,1) and regularization
parameter o € (0,1). As usual, let F; be the o—algebra generated by 61, ..., 6.

6.1 Combined derivative estimates

We first begin by using the results of Section 5 to estimate how well |®/, (e“ )| can be approximated
by [(ff2) (e +)|. In Section 2, we discussed how the intermediate particles are visible in the
derivative of ®,(z) in a way they are not in f%2(z) (see Figure 3). The estimates below capture
this discrepancy.

Lemma 12. Fiz T >0, let n < |T'/c] and set €, = (e7 — 1) V supy¢,, |0k].

(i) There exists some absolute constant A > 1, such that if |0 — 6,] < ¢'/? and €, < A~'c!/?,
then

—1| < Aé¢c L. (34)

(fie) (eo+i0)

(i) There exist absolute constants A and B only dependent on T, such that if €, < A~1c2 then

‘ ‘ o (ea+i0)

q>;(e°+i9)\ > B lelo(1 — cos(f — 6,))1/2.

Proof. (i) By the chain rule,

D) U (SIS @ ()

(P (€ ) ~ ([l pyo (& (e DAY (e50) ~ (fyy ) (FE (e )

Set

w = f'gn (60+i9) _ eianfc(eaﬂ(afen)).
Then if |# —6,,| < c'/2, by Lemma 11, we have |w|—1 > B~'c'/? and |argw —6,,| < B(e” —1)
for some absolute constant B, and so

2%, + |argw — 0, < (2B + B e V2 (Jw| — 1).

Since the conformal map e?»®,,_;(ze~®") has driving function bounded by supj<, |0k — 0| <
2y, by Corollary 9 (i), there exists some constant A (different to that in the corollary), such
that if ¢, < A~1c'/2, then

)

On
) (w)
Note how this argument uses that ®,, evolves in discrete steps, allowing us to invoke Lemma
11.
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(ii) The result follows directly from Lemma 10.

6.2 The ancestral lines and convergence theorem

We now use the Lemma above to prove our main result. Fix 7' > 0 and set N = [T'/c]. Recall the
definition of Qy from Section 2.

Theorem 13. Set o9 = c” for
5 (2A+1)n+1

L e Tr—
where .
O IRl
Then

lim inf P(Qy)=1 ifn>1

c—00<o<og
limsupsupP(Qy) =0 ifn < 1.
c—=0 o>0

Furthermore, when n > 1 and o < oy, for anyr > 1,

sup sup |, (2) — fi(2)] = 0 in probability as ¢ — 0,
t<T |2|>r

and hence the cluster K, converges in the Hausdorff topology to a slit of capacity t at position 1.

Proof. Fix n > 1 and let
Nrp = inf {k; >1:(04] > a/&(logcfl)“} AN. (35)

We shall first show that P(Ny = N) — 1 as ¢ — 0.
Suppose that n < Np. Using the fact that o < oy, we have

en < on* (log e ) < (TAcw—(A—f—l/Q)(logc—l)G)\) cl/2

Hence, using the fact that v > A + 1/2, there exists some ¢; > 0, dependent only on 7" and 7, such
that if ¢ < ¢, then ¢, satisfies the conditions of Lemma 12. From now on assume that ¢ < c1.
Then, by Lemma 12, there exists A, such that, if |§ — 6,,| < ¢!/?

(1 — An) | fne (7O =1 < @ (7)< (14 Ap)| fre (7O 0)) 71,

and furthermore 4, = A,0%c™n?*(logc™1)1?* for A, that depends only on 7 and 7.
Also,

/m'q);‘(ea+w)|_n1{cl/2<een|<w}d9 < 2B"M(log ¢~ 1) / (1 — cosu)~"2du

cl/2

< B/n)\ncf(nfl)/Z(log 071)6)\77
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for some B’ that depends only on n and T
We begin by getting estimates on Z,,. Using the notation of Section 2, recall from Lemma 6
that there exist A’, A” depending only on 1 and T such that

Al(ne)"?e=01) < 7* < A" (ne)"?e (1),

Hence,
(Z;c)_l/T"I’%(GGHG)\_nl{c1/2<|0—an|<n}d9 < Byo"n 1 2nem Gnm R (gg ¢ 1)

for some B, that depends only on 1 and T'. Set B,, = B, n*=1/2nc=(21-1)/2(Jog c=1)6M,
Observe that the choice of 4 ensures that, provided o < og, we have NO=YY04y — 0 and
NByn — 0. We shall see that these conditions are sufficient to prove our result.
Now

Zn = /T ™ (Lyig-gul<erray + Lierzcip-oul<r ) 40
1/2

<21+ 4y) / |£10(e )| 7140 + B, 22,
0
<(1+A,+Bn)Z;..

Similarly, we can show that
Zn=2(1—-A,—B,)Z..

Since A, + B, — 0 as ¢ — 0 there exists 0 < ¢3 < ¢1, depending only on T and 7, such that
A + B, < 1/2 provided ¢ < ¢z. Assume from now on that ¢ < ¢y. Hence, if |§ — 6, < ¢/ then,

(1- an)h2+1(9l9n) < hp+1(0) < (1+ an)h2+1(9]9n)
where a,, = 7(A4,, + By). Equivalently
(1= )1 (610) < B 8+ 60) < (1+ @)l (610).

As in Section 2, we choose to sample ) from the interval [f;_1 — 7,0;_1 + 7) and so we can
write 6, = ug + -+ + u, where the uy are [—7,7)-valued random variables and, conditional on
Fr—1, up = O — 01 has distribution function hy(0 + 0;_1). We write

On =My +) E (“kl{mk\gwaogc—l)%} 5 k—l) + > UL, >k oge )2 (36)
k=1 k=1
where .
Mn = (“kl{iumwa(logcfl)“} —E (“’fl{iuklwa(logcfl)”} 7 k—1)>

k=1

is a martingale.
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We first show M, is small with high probability. By Lemma 7,

Fict) < (1+ ) / 16[2h2(6]0)d6

10]<k o (log c—1)2>
< Aok loge )2PE=m) if1 << 3
| 4o2(logc1)? iftn >3,

E (‘“’f‘21{|uk\<kkaaogcf1>2%}

for some constant A depending only on 7" and 7. Hence M,, is a martingale with quadratic variation
(Muan,) < An*ra?(log e
By Bernstein’s inequality, we obtain that
P (|Mn| > on(logc™1)%/2 for all n < NT) < AN exp (—A(logc_1)4)‘> —0 as c¢—0

as desired.
We next turn to the second term in (36). We use that

]:k;—l)

E (“k1{|uk\<kka(logcfl>ﬂ}

Ohi (0 + 05_1)dO

A'?Kk*a(log e 1)

Oh;(6]0)d0 + / O(hio(0 + 04_1) — hL(6]0))do

0] <k* o (log e—1)2>

A'?Kk*a(log e 1)

O(hi(0 + 041) — hi,(6]0))de,

/|9|<Mcraogc1>2A

by the symmetry of hj(0]|0). Hence, by a similar computation to that in Lemma 7,

7)< [ 0115 6 + 1) — i (610)|d6
|0]<k*o (logc—1)2A

< apt / 16]1;(6]0)d6
|0]<k*o (logc—1)2A

< A0k log e HPAEM if 1 < <2
1 Aoy (logc1)? ifn > 2,

‘E (uk1{|uk|<k)‘a(logc’1)2/\}

for some constant A depending only on T and 7. Therefore, if 1 < n < 2,

Fk71>

Z E (uk1{|uk|<k)‘o'(logc_1)2)‘} <Ao(logc )22 Z g1 kA
k=1 k=1

<on*(log e 1) (An’(”’l)kan(log C71)72/\(1+n)> 7

and if n > 2,

Y E (Ukl{\uk\gkka(logcﬂ)?n sz—1>

k=1

<Ao(loge™1)? Z Q-1
k=1

<on*(loge 152 <An1_)‘an (log c_l)_2(3’\_1)> .
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By our choice of v, there exists 0 < c¢3 < ¢g, depending only on 7" and 7, such that

< on*(logc 1) /2

ZE <“k1{|uk\<waogcfl>%} fk—l)

k=1

provided ¢ < c¢3. From now on assume that ¢ < cs.
Finally, we deal with the last term in (36). The same computation as used to bound Z,, can be
used to show that
P(|ug| > ¢'/?; k < Np) < By.
We also have
cl/2

—n/
1 2\ 77
P(k*o(loge™)™ < |uy| < ?) < AL +ak—1>/ o (1 + (9) ) do
ko (logc—1)2A o o

<A (146%) "% a6
kk(logc_l)QA

< Ak~ (log c*1)72>‘(’771).

Hence, putting these two bounds together,

P (Z ULy, | >kra(loge-1)22} 7 0 for some n < NT>
k=1

< (\uk\ > ko (logc™1)? for some k < Nr)

<AZ( A=) (Jog ¢~1)~2A-D) +Bk)

<A ((logc h—1 + NBy) — 0

since o < oy.
But on the high probability event

{|Mn\ < on*logc 1) /2 for all n < NT} N {Z ULy, |>kro(loge-1)22} = 0 for all n < NT} ,
k=1

sup |0,] < a'n)‘(log c_l)G/\

ngNT
and hence Ny = N. Furthermore, it is immediately clear that Qn C {Np = N} and therefore, we
have shown that if n > 1,

lim inf P(Qn)=1.

c—00<o<og

Exactly the same argument as Theorem 2 can be used to show that

lim sup sup P(Qx) = 0
c—=0 o>0

if n < 1, and that when > 1 and o < 09, for any r > 1,

sup sup |®,,4)(2) — fe(2)] = 0 in probability as ¢ — 0,
t<T |z|>r

and hence the cluster K,,;) converges in the Hausdorff topology to a slit of capacity ¢ at 1. O
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6.3 Modifications of the model

One criticism that can be levelled at the ALE(0,7n) model, from the point of view of modelling
physical phenomena, is that the conformal mappings distort the sizes of particles as they are added
to the growing cluster. Using the result proved above that the scaling limit of the ALE(0,n)
cluster is a growing slit, it can be shown that the size of the nth particle is approximately equal to
d(cn) — d(c(n — 1)). Using the expression for d(t) in (9), we obtain

2cl/2 .
A i2 if en<«1;

d(cn) — d(c(n — 1)) < { W/ +n-D2 |
Zce™” if cn> 1.

172 whereas all subsequent particles are

In particular, the first particle is of size approximately 2c
strictly smaller.

A number of modifications to the model are possible which result in clusters where all of the par-
ticles are roughly the same size. The simplest modification is to recursively choose a deterministic

sequence of capacities with ¢; = ¢ and ¢, satisfying
d(Cn) = d(Cp1) = d(c) where Cp=> ¢
j=1

Another modification (see [6, 18]) is to take the capacity of the nth particle to be
cn = €| @}, 4 (e7 )|

for some regularization parameter o > 0, not necessarily equal to the angular regularization pa-
rameter o. Closely related (see [1, 24]), is to choose capacity ¢, corresponding to slit length
dp = inf{d > 0: d|®’_,((1+ d)e?)| =d(c)}.
In each of these modified models, the total capacity of the cluster no longer grows linearly in

the number of particles and is potentially random. It is therefore necessary to modify the timescale
in which to obtain scaling results. More precisely, given some fixed T > 0, let

n(t) =sup{n:C, <t} for t<T,

and set N = n(T). The event Qx can then be defined as before.

It is relatively straightforward to verify that the proof and conclusion of Theorem 13 still hold
for these modified models (and further generalisations). We only state the modified result for n > 1,
as the case n < 1 is identical to that for the Markov model, for any choice of capacity sequence.

Corollary 14. Forn > 1 and ¢ > 0, define o9 as in Theorem 13 and take o < gy. Consider a
sequence of conformal mappings, constructed as in (2) from sequences {0;}72, and {c,}3,, where
(without loss of generality) 61 = 0 and, conditional on Fp—1 = 0(Ok,c : 1 < k <n—1), 6, are
given by (4).

Provided there exists some constant A > 0, depending only on T and n, such that

P(cy > Ac forallk=1,...N) — 1
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as ¢ — 0, it holds that P(Qx) — 1 as ¢ — 0. Furthermore, such a constant A exists for the three
modifications defined above as well as for ALE(«,n) for any a > 0.
In this case, for any r > 1,

sup sup |®,,4(2) — fe(2)| = 0 in probability as ¢ — 0,
t<T |2|>r

and hence the cluster K, converges in the Hausdorff topology to a slit of capacity t at position 1.

Proof. The proof consists of checking step by step that each inequality in the proofs of Lemma 12
and Theorem 13 still holds (possibly with new constants). The only changes are that we compare
d,, to

[l = foro--o fin

instead of fJ» and we need to define
Np = inf {k: > 1: |6k > ok*(logc™H)5 or ¢, < Ac} AN

and then use the additional assumption in the statement of the corollary to show that Np = N
with high probability.

To show that the additional assumption holds for the modified models defined above, it is
enough to show that, so long as n < Np, there exists some constant A (depending only on 7" and
1), such that

|1 (7)1 > A,

But this follows by using the (analogous) estimates in Lemma 12 for the modified model and
observing that there exists some constant A’ (depending only on T') such that

[fi(2)] < A

whenever |arg(z)| < f¢;/2 and t < T. O
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