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Abstract

It is well known that there are close connections between non-intersecting processes in one
dimension and random matrices, based on the reflection principle. There is a generalisation
of the reflection principle for more general (e.g. planar) processes, due to Fomin, in which
the non-intersection condition is replaced by a condition involving loop-erased paths. In the
context of independent Brownian motions in suitable planar domains, this also has close
connections to random matrices. An example of this was first observed by Sato and Katori
(Phys Rev E 83:041127, 2011). We present further examples which give rise to various
Cauchy-type ensembles. We also extend Fomin’s identity to the affine setting and show that
in this case, by considering independent Brownian motions in an annulus, one obtains a novel
interpretation of the circular orthogonal ensemble.

Keywords Non-intersecting Brownian motions - Random matrix theory - Loop-erased
walks - SLE
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1 Introduction

It is well known that there are close connections between non-intersecting processes in one
dimension and random matrices, based on the reflection principle. There is a generalisa-
tion of the reflection principle for more general processes, due to Fomin [8], in which the
non-intersection condition is replaced by one involving loop-erased paths. In the context of
independent Brownian motions in suitable planar domains, this also has close connections to
random matrices, specifically Cauchy-type ensembles. An example of this was first observed
by Sato and Katori [34]. We will present further examples, in particular, based on some
domains which were discussed in Fomin’s original paper. We will also consider the circular
setting, with periodic boundary conditions, for this we extend Fomin’s identity to the affine
setting; we show that in this case, by considering independent Brownian motions in an annu-

Communicated by Alessandro Giuliani.

B Jonas Arista

1 School of Mathematics and Statistics, University College Dublin, Dublin 4, Ireland

@ Springer


http://crossmark.crossref.org/dialog/?doi=10.1007/s10955-019-02378-1&domain=pdf

Loop-Erased Walks and Random Matrices 529

lus, we obtain a novel interpretation of the Circular Orthogonal Ensemble of random matrix
theory.

1.1 Determinant Formulas for Loop-Erased Walks and Affine Generalisations

Determinant formulas for the total weight of one-dimensional non-intersecting processes
have many variations, both in continuous and discrete settings. They are also known as the
Karlin—-McGregor formula for Markov processes [14,16,17,19], or the Lindstrom—Gessel—
Viennot lemma in enumerative combinatorics [11,13,31,36]. Roughly speaking, the argument
behind all these determinant formulas is the classical reflection principle, which allows the
construction of a particular one-to-one ‘path-switching’ map from a set of intersecting paths
onto itself, such that the map is its own inverse (see Sect. 2.1).

For two-dimensional state space processes, it is not clear how to perform the classical
reflection principle, since the paths under consideration are allowed to have self-intersections
(or loops). However, there is a generalisation of the reflection principle for more general
(e.g. planar) paths, due to Fomin [8], in which the non-intersecting condition is replaced
by one involving loop-erased paths. Then it is possible to obtain a determinant formula
(Theorem 2.2) for the total weight of discrete planar processes which satisfy Fomin’s non-
intersection condition, here stated in the context of Markov chains:

FoMIN’S IDENTITY. Consider a time-homogeneous Markov chain whose state space is a
discrete subset V of a simply connected domain €2. Assume that the transitions of the chain
are determined by a (weighted) planar directed graph (with vertex set V). Multiple loops are
allowed. Distinguish a subset 0" C V of boundary vertices and assume they all lie on the
topological boundary d<2. Assume that vertices a,, ...,a; C V and by, ..., b, C 9" lie on
the boundary €2 and are ordered counterclockwise (along 9€2), as in Fig. 4. Therefore, if

h(ai,bj) 1=<i,j<n,

denotes the probability (or hitting probability) that the Markov chain, starting at a;, will first
hit the boundary dI" at vertex b; (if a; € dI", the chain is supposed to walk into V' \ 9I" before
reaching b;), then the n x n determinant

det(h(ai, b)) j_;. (1.1)
is equal to the probability that n independent trajectories of the Markov chain X1, ..., X,,
starting at ay, ..., a, respectively, will first hit the boundary oI" at locations b1, ..., by,

respectively, and furthermore the trajectory X ; will never intersect the loop-erasure L E(X;)
of X;, forall i < j, that s,

X;NLEX;) =9, foralll1<i<j<n. (1.2)

The above identity is the non-acyclic analogue of the determinant formula for non-
intersecting one-dimensional processes of Karlin-McGregor/Gessel—Viennot. In this respect,
the following details are worth to remark: because of the nature of the underlying graph, tra-
jectories of the Markov chain are allowed to have loops and therefore, for a given trajectory,
we can properly define its loop-erasure as the self-avoiding path resulting from erasing its
loops chronologically. Moreover, the determinant (1.1) gives the locations of the hitting points
b1, ..., b, along the boundary 0", and the condition on the trajectories is given by (1.2),
which forces the loop-erased paths to repel each other (see Sect. 2.2). The counterclockwise
arrangement of paths is just a particular case in the more general combinatorial identity given
by Fomin [8], which can be applied to a wide range of configurations of n distinct paths,
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depending on the location of the initial and final vertices and the topology of the planar
domain €.

Section 3 is a first step towards the extension of the previous framework to non-simply
connected domains of the complex plane. There, we state and prove an affine (circular)
version of Fomin’s identity (Proposition 3.3), which can be seen as an extension of Fomin’s
identity to the setting of the affine symmetric group A,,. In Sect. 5 we relate this affine version
with the Circular Orthogonal Ensemble (COE) of random matrix theory. In the context of
Markov chains, our affine version of Fomin’s identity can be stated as follows:

AN AFFINE VERSION OF FOMIN’S IDENTITY. Consider a time-homogeneous Markov
chain whose transitions are determined by the (directed) lattice strip G = Z x {0, 1, ..., N}.
Assume that the transition probabilities are space-invariant with respect to a fixed horizontal
translation S : G — G. If vertices ay, ..., ay, by, ..., b, are ordered counterclockwise
along the boundary (as in Fig. 5), then the n x n determinant

det (Z *n(a;, skb,-)) , (1.3)

keZ

i,j=1
of hitting probabilities /(a;, S*b;), where S¥ = S o S¥=!, k € Z, and

)1 if n is odd
&= —1 if niseven,

is equal to the probability that n independent trajectories of the Markov chain X1, ..., X,,
starting at ay, ..., a,, respectively, will first hit the upper boundary o' = Z x {N} at any
of the n cyclic permutations of the vertices by, .. ., b,, shifted also by all possible horizontal
translations by S*, k € Z, and furthermore the trajectories are constrained to satisfy

P,NLE(Pj-1)=¥, 1<j<n, and PINLE(SP,) =0.

It is important to note that the non-intersection condition above is related to the one
between trajectories in a cylindrical lattice (or annulus on the complex plane), see Fig. 1
and the introduction of Sect. 3. In an acyclic graph, the above affine case agrees with the
Gessel-Zeilberger formula for counting paths in alcoves [12] (see Sect. 3.4).

1.2 Scaling Limits

Our interest in the above determinant formulas relies upon their applicability in the context
of suitable scaling limits of Fomin’s identity and its affine version. It is well known that
the two-dimensional Brownian motion B is the scaling limit of simple random walks on
different planar graphs [6]. Moreover, the loop-erasure of those random walks converges
(in a certain sense) to a random self-avoiding continuous path in the complex plane called
SLE(2), which belongs to the family of Schramm-Loewner evolutions, or SLE(k), k > 0, for
short [26,35,39]). As we might expect from our intuition, the latter SLE(2) path is, in fact, a
loop-erasure L E (B) of the Brownian motion B in a sense which can be made precise [40]. The
previous considerations offer the possibility of interpreting, at least informally, the scaling
limit of Fomin’s identity and its affine version in terms of two-dimensional Brownian motions,
in suitable complex domains. For example, since the determinants (1.1) and (1.3) involve
hitting probabilities for a single Markov chain, it continues to make sense when A (a, b) is the
Poisson kernel (or hitting density) of two-dimensional Brownian motion in suitable simply
connected domains 2 with smooth boundaries. One might expect that determinants of hitting
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Fig.1 Affine setting

densities are the scaling limits of the corresponding determinants of hitting probabilities for
simple random walks, in square grid approximations of 2 and, moreover, that the former
determinants express non-crossing probabilities between Brownian paths and SLE(2) paths.
This scaling limit has been rigorously achieved in the case of n = 2 paths [23-25], while
ongoing works related to the general case n > 2 are linked to the theory of (local and global)
multiple SLE [4,20,21,24,25].

Our contribution in the previous context is the connection with random matrix theory that
emerges from the following setting: assume that €2 is a suitable complex (connected) domain
with smooth boundary and A (zg, y) is the (hitting) density of the harmonic measure

Uz.2(A) =PO(Br € A), A CIQ,

with respect to one-dimensional Lebesgue measure (lenght), where B under P*° denotes
a two-dimensional Brownian motion starting at zo € @, and T = inf{r > 0 : B, ¢
Q} is the first exit time of Q (see Sect. 4.1). More generally, &(zo, y) can be the hitting
density of a diffusion in a suitable complex domain, with absorbing and normal reflecting
boundary conditions (this idea is originally discussed in [8]). Therefore, for m € R and
appropriately chosen (parametrized) positions x1, ..., x, and yi, ..., y, along the boundary
3%, the determinants of hitting densities

H(x,y) = det (h(x;, y)); ;_ dyi -+ dyn, (1.4)
and
n
H(x,y) = det (Z cFnixi, y; +mk)> dyy - -dyn, (1.5)
keZ i,j=1
where

)1 if n is odd
&= —1 if niseven,

can be interpreted, informally, as the probability that » independent ‘Brownian motions’ B;,
i = 1,...,n, starting at positions xp, x2, ..., X,, respectively, will first hit an absorbing
boundary dT" C 92 at (parametrized) positions in the intervals (y; +dy;),i = 1, ..., n, and
whose trajectories are constrained to satisfy the condition

B;NLE(B;)) =¥, foralll <i<j<n,
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in (1.4), or
B;NLEBj_1)=9, 1<j<n, and BiNLE(m+ B,) =0,

in the affine case (1.5). We remark that in the affine case, we assume €2 to be invariant under
a fixed (horizontal) translation by m € R, and therefore m + B, is the horizontal translation
by m of the Brownian path B,, see Fig. 1. We remark that some hitting densities #(x, y) can
be calculated explicitly for a number of important domains, like disks and half-planes, and
many others can be deduced from these by reflection and conformal invariance of the two-
dimensional Brownian motion. We consider examples of determinants of hitting densities in
Sects. 4 and 5 .

Finally, if 0I' = 0 and then the whole boundary 92 is absorbing, we require a
different notion of hitting density h(x, y) (since the paths need to ‘walk’ into the inte-
rior 2° = Q \ 02 before reaching their destination). Therefore, in order to study
determinants of the form (1.4) and (1.5), we consider the so-called excursion Pois-
son kernel. In this context, an example of a similar interpretation of determinants of
hitting densities of the form (1.4) was first observed by Sato and Katori [34] (see
Sect. 4.6).

1.3 Connections to Random Matrix Theory

Non-intersecting processes in one dimension have long been an integral part of ran-
dom matrix theory, at least since the pioneering work of Dyson [7] in the 1960s.
For example, it is well known that, if one considers n independent one-dimensional
Brownian particles, started at the origin and conditioned not to intersect up to a fixed
time 7 (see Sect. 4.2 for details), then the locations of the particles at time 7 have
the same distribution as the eigenvalues of a random real symmetric n X n matrix
with independent centered Gaussian entries, with variance 7' on the diagonal and 7/2
above the diagonal (this is known as the Gaussian Orthogonal Ensemble (GOE)). Sim-
ilar statements hold for the circular ensembles, see for example [16] or Proposition 5.4
below.
In two dimensions, we can consider appropriate limits of the form

lim  H(x,y), O1,...,y) €C, (1.6)
(X1 5eees x,)eC
X;—>x€0R

where H (x, y) is an appropriate normalisation of the determinants H (x, y) in (1.4) and
(1.5), and the positions xi, ..., X,, Y1, ..., y are determined by chambers (alcoves) C of
R". These limits give the locations of the n hitting points yi, ..., y, along the absorb-
ing boundary dI', when the processes start at a single common point x € 9. In a way,
this is the two-dimensional analogue of the model described in the preceding paragraph.
In Sect. 4 we show that the limits (1.6) agree with eigenvalue densities of Cauchy type
random matrix ensembles, for determinants of the form (1.4) (see [34] and Sect. 4.6 for
similar asymptotic considerations regarding excursion Poisson kernels). For determinants
of the form (1.5), in Sect. 5 we show that, by considering the hitting density of the two-
dimensional Brownian motion in an annulus on the complex plane, certain limit of the
form 1.6 agrees with the Circular Orthogonal Ensemble (COE) of random matrix theory
(Proposition 5.5).
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1.4 Organisation of the Paper

The paper is structured into two parts that can be read (essentially) independently. The first
part (Sects. 2 and 3 ) is mainly concerned to the combinatorial results of Sect. 1.1. In Sect. 2
we give some background on the reflection principle and Fomin’s generalisation for loop-
erased walks in discrete lattice models. In Sect. 3, we present the affine version of Fomin’s
identity. The second part (Sects. 4 and 5 ) shows calculations and limits for determinants
of hitting densities of the form (1.4) and (1.5). In Sect. 4, we show that for suitable simply
connected domains, the determinants associated with Fomin’s identity converge, in a certain
sense, to some known ensembles of random matrix theory. In Sect. 5 we consider the affine
setting and, after revisiting the model of non-intersecting one-dimensional Brownian motion
on the circle [16], we show that a determinant of the form (1.5), in the context of independent
Brownian motions in an annulus, converges in a suitable limit to the Circular Orthogonal
Ensemble.

2 The Reflection Principle and Fomin's Generalisation

In this section, we consider the discrete versions of some of the determinant formulas con-
sidered in the Introduction. This combinatorial approach has some advantages and will be
particularly convenient in Sect. 2.2, where some of the main concepts are defined for discrete
paths. Let G = (V, E, w) be a directed graph with no multiple edges, countable vertex set
V andedge set E C V x V. The graph G need not be acyclic, so multiple loops are allowed.
The set w is a family of pairwise distinct formal indeterminates {w(e)}.cr that we will call
the weights of the edges. The imposed restriction on edge multiplicity is not essential, but
most of the applications we have in mind share this condition.

Let us introduce the notation and terminology we will use through all the following
sections. A directed edge e from vertex a € V to vertex b € V, will be denoted as a 4 b,
and, a path or walk P will mean a finite sequence of (directed) edges and vertices

el €2 €3 en
P:ay—a —>ay— - — ay.

In this case, we say that P is a path from ag to a,, of length n. For any pair of verticesa, b € V,

we denote the set of all paths in G from a to b by H(a, b), and, if a = (ay, ..., a,) and
b= (b1, ..., by,) are two n-tuples of vertices, then H(a, b) will denote the set of n-tuples of
paths

H(a,b) ={P=(P1,..., Py): P, € H(a;,b;), for 1 <i <n}.

The weight w (P) of a path P is defined as the product of its edge weights
n
o(P) =[o).
i=1

if P is given as before. Analogously, the weight of an n-tuple P = (P, ..., P,) is the product
of the corresponding path weights (P) = []/_; @(P;). A quantity of interest will be the
generating function

h(a,b) = Z w(P), a,beV,
PeH(a,b)

@ Springer



534 J. Arista, N. O'Connell

|
| 77N,
| 7

Y1 | LR
i P1 '/’ :

.
P = |
°

Y2

i
I
I
I
I
I
I
I
! .
T9 .‘ M 7
I
I
I
I Y2
I
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which encodes all paths P € H(a, b) according to their weight. This expression should be
understood as a formal power series in the independent variables {w(e)}ccE.-

Finally, two paths Py and P, in G intersect if they share at least one vertex (in their vertex-
sequence definitions) and we will write this as P; N P> # (). A family of paths P € H(a, b) is
intersecting if any two of them intersect. We will say that P is self-avoiding or has no loops
if it does not visit the same vertex more than once, that is, if a; # a; in the vertex sequence
definition of P, forall0 <i < j <n.

2.1 The Classical Reflection Principle

Ifthe graph G = (V, E, w) is acyclic (loops are not allowed), the reflection principle relies
upon the following property. Consider two paths P and P, in G, and assume that the two
paths intersect (see Fig. 2). Fix a total order for the set of vertices V andlet A = {vy : a € I}
be the set of intersection vertices between P; and P, which is finite. Among all intersection
vertices, let vy, be the minimal with respect to the given order, and split the paths Py and P,
at the vertex vg,, into the corresponding subpaths:

P| P/
Py :ay —> vyy — ay

P! P’

2 2
Py i aly —> vy —> a,

me

Now interchange the parts P;" and P," above. This procedure creates two new paths P; and
P> given by

_ Pl P

P1:ag — vyy — a,

A 4 Py
P ay —> vy —> ay.

The paths P, and P also intersect (in particular, vy, is an intersection vertex) and, more
importantly, their set of intersection vertices is also A = {v, : o« € I}. This means that the
intersection vertices are invariant under the map (Py, P») +— (131, 152) and hence so is the
minimum vertex vy,. Therefore, if we perform the same procedure to the paths P; and P,
we recover the original paths Py and P». In other words, the map (P, P») +—> (151, 132) is
an involution. Moreover, the weights are also invariant under this operation: w (P1)w(P2) =
w(Pw(P2).
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A careful application of the above argument leads to the following enumeration formula
for non-intersecting paths by Karlin and McGregor [19] (in the context of Markov chains)
and Lindstrom [31] (further developed by Gessel-Viennot [13]):

Theorem 2.1 In an acyclic graph, let 0" C V be the distinguished set of vertices:
A ={aeV:Pa-> b

For arbitrary sets A = {ay, ...,a,} CVand B = {by, ..., b,} C 9T, it holds

Y sen(0) Y o®) =det(ha, b)),
€S, PcH(a,b,)
PNP;j=0, i#]j

where bg = (ba(l)y ey bg(n)).

2.2 Loop-Erased Walks and Fomin'’s Identity

If the graph G = (V, E, w) is not acyclic, and the paths P and P» intersect, then the invari-
ance of the intersection vertices described in the previous section is no longer guaranteed,
since an intersection vertex can be part of a loop. However, there is a modification of the
reflection principle for general graphs, due to Fomin [8], which we describe below.

We briefly present the key concept of loop-erased walks introduced by Lawler [28].

Definition 1 For each path P in G = (V, E, w) of the form

el ey e3 en
ag — ay = ay > - = ay,

the loop-erasure of P, denoted L E(P), is the self-avoiding path obtained by chronological
loop-erasure of P, as follows:

o Let jo =max{j : a; = ap},
e recursively, if jx < n, then ji41 =max{j : a; = a1},
e if jy = n,then LE(P) is the path
€jo+1 €ji+1 €jr+1 Cjk—1+1
aj, — aj, —> aj, —_—> s > ajy -

This procedure erases loops in P in the order they appear, and the operation is iterated
until no loop remains. Note in particular that L E(P) is a subpath of the original path P, with
the same starting and end points ag and a,, respectively.

Using the above procedure, Fomin [8] introduced the so-called loop-erased switching for
paths that are allowed to self-intersect. The loop-erased switching is as follows: consider two
paths Py :ap =x1 — -+ = a, =y and P :a(’) =Xy — .-+ — aj, =y in the graph
G, starting from different vertices ap # a(’), and assume P, and L E(P;) intersect at least
at one common vertex, that is, P, N LE(P;) # ¥ (see Fig. 3). Among all such intersection
vertices, let v = aj, be the one with minimal index along the vertex sequence of LE(P),

€.
(see Definition 1), and split the path Pj at the end of the edge a;_, 2 v into two subpaths:

P{(v) P{(v)
Pi:ay — v — a,.
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Fig. 3 The loop-erased switching. The path P, intersects the loop-erased part of Pj and v is the ‘first inter-
section’ (left). Interchanging the paths at v, the new paths Py (black) and P, (gray) satisfy the same property,
that is, P, intersects the loop-erased part of Py and v is the ‘first intersection’ (right)

This partition ensures that all possible loops of P ‘rooted” at v are part of P (v), so that
P{'(v) does not intersect the path L E(P{(v)) at any vertex different from v. Now, if we split
the path P at its first visit to v

, Piw)  PY(v)
Py:ay — v — a,,

then, by construction of v, Pz” (v) does not visit any other vertex of LE (Pl’ (v)), except for v,
so it shares the same property as P;’(v). The latter common condition allows us to interchange
the parts P’ (v) and P} (v) at the vertex v, and create new paths

- Pl(v) PJ(v)
Py:ay — v — a,

~ , P P{(v)
Py:ay — v — ay.

Note that the new paths 152 and LE (ﬁl) also intersect (v is an intersection vertex), and
therefore 152 NLE (151) # ). These conditions ensure that the map (P, P») — (151, 132) is
an involution, and the ‘minimality’ of the intersection vertex v is preserved, exactly as in
Sect. 2.1. We also have o (P))w(P2) = w(P))w(P)).

The following theorem (Theorem 7.1 in [8]) is an application of the above loop-erased
switching procedure. Fix a distinguished subset of vertices dI" C V and call it the absorbing
boundary. For a € V and b € 9T, denote by H*(a, b) C H(a, b) the set of all paths of
positive length

el ey e3 én
a—a —>a —---— b,
such that all the internal vertices ay, ..., a,—1 liein V\ dT". If a € 9T", we assume n > 2, so

that the path walks into V \ dI" before reaching the vertex b. Analogously, define H* (a, b)
for n-tuples of paths P = (Py, ..., P,) as at the beginning of Sect. 2, that is

Hi@,b)={P=(P,.... P): P, € H (@, by), for 1 =i <n}.
Theorem 2.2 (Fomin’s identity) Let G = (V, E, w) be a graph satisfying the above assump-

tions and oI' C V. Let A = {ay,...,a,} CV and B = {by, ..., b,} C 9T be two labelled
sets of different vertices. Therefore
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Fig.4 The graph G is embedded
into 2 and the vertices

an,...,ay, by, ..., by are by
ordered counterclockwise along
Q2
Gn
ap—1 T —— a
Yose) Y w®) =detha b)) i, @D
OES, PEH+(a,bg)

PiNLE(P)=0, i<j
where by = (b (1), ..., bo(n)) and

h(a,b) = Z o(P), aeV,bedl.
PeH*(a,b)

Remark Note that the above theorem agrees with Theorem 2.1 if the graph under consid-
eration is acyclic. Also, note that Theorem 2.2 does not give the total weight of families of
non-intersecting paths in G connecting A and B (in the strict sense of non-intersection), but
the paths are constrained to satisfy

P;NLE(P) =, forall i < j,
which forces the corresponding loop-erased parts to repeal each other.

Corollary 2.3 Assume that G is planar and it is also embedded into a connected planar
domain Q in such a way the vertices in the absorbing boundary 0T lie on the topological
boundary 0Q2. Let A C V and B C 0T be as in Theorem 2.2, and, whenever i > i’ and
j < j', assume that every path P € H*(a;, bj) intersects every path P’ € HT (ayr, bj) at
a vertex in V \ 0T (see Fig. 4). In this case, the only allowable permutation in (2.1) is the
identity permutation, and therefore

> o(P) = det(h(ai, b))} ;. (2.2)
PeH ™ (a,b)
P,NLE(P;_)=W, 1<j<n

In particular, if the weight function w is non-negative, then the right hand side of (2.2) is
non-negative.

Remark Assume that the vertex set V is the state space of a time-homogeneous Markov
chain X and the possible transitions between states are determined by the planar graph
G. That is, the transition probabilities p(a, b) are positive if and only if there is an edge

as b, in which case w(e) = p(a, b). Then the assertion of Corollary 2.3 has the following
probabilistic interpretation: the generating function

h(a,b) = Z w(P), aeV,bedl,
PeH™T(a,b)
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an An—1 -+ Qa2 a1 San,
Fig.5 The lattice strip G with vertex set V =7 x {0, 1,..., N}

is the hitting probability P, (Xt = b, T < 00), where T is the first time the chain X hits the
boundary 0V (if a € 9I", the Markov chain is supposed to walk into V \ dI" before reaching
aI"). Then the left hand side of (2.2) is equal to the probability that » independent trajectories
X! ..., X" of the Markov process X, starting at locations ay, az, . . ., a,, respectively, will
hit the boundary dTI" for the first time at the points b1, b, . . ., b, respectively, and furthermore
the trajectory X/ will not intersect the loop-erased path L E(X') at any vertex in V \ aT", for
alli < j, that is,

X' NLEX")=¢, forall 1<i<j<n.

3 Affine Version of Fomin’s Identity

In this section, we extend Fomin’s identity to the setting of the affine symmetric group
(Theorem 3.1) and consider its natural projection onto the cylindrical lattice (Proposition 3.3).
Our main motivation is to present a preliminary extension of the framework considered in
Sect. 4 to non-simply connected domains, and show, in Sect. 5, an interesting connection
with circular ensembles of random matrix theory.

As we discussed in Sect. 2.2, the interaction between n paths Py, P, ..., P, imposed in
Fomin’s identity (Theorem 2.2) is given by the condition

P;NLE(P;) =%, foralli < j. 3.1

In particular, restricted to the lattice strip G of Fig. 5, the above condition ensures a type
of ‘repulsion’ between consecutive paths from left to right, that is, every path P; will not
intersect the loop-erased part LE(P;_1) of the path to its right. Theorem 3.1 below is an
extension of Fomin’s identity in the sense that we consider families of paths Py, P, ..., P,
subject to (3.1) and also subject to an extra non-intersection condition between the path P;
and the translation to the right of P,, given by a fixed translation S of the graph G (see Fig. 6),
that is

PINLE(SP,) =0. (3.2)

This type of interaction is helpful when the lattice strip G is projected onto the cylindrical
lattice G, modulo the translation S (or affine setting, see Fig. 7). In this case, the conditions
(3.1) and (3.2) will jointly ensure that the projected paths P, Py, ..., P, in G, also satisfy
the analogous ‘left to right’ non-intersection condition

PiNLE(Pj-))=%, 1<j<n, and PiNLE(P,) =9,
(see Sects. 3.2 and 3.3).
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Fig.6 Loop-erased switching over the paths P| and S P,

Fig.7 A path in the cylindrical /—\
lattice G with winding number
. b

\

/[

3.1 Affine Version of Fomin’s Identity

Consider the lattice strip G = (V, E, w), given by the vertexset V =Z x {0, 1, ..., N} and
connected by directed horizontal and vertical edges, in both positive and negative directions.
We also assume that the weights {w(e)}.cr are invariant under horizontal translations by
v = (M, 0), for some positive M € Z.Let 0" = {(i, N) : i € Z} denote the upper boundary
of the lattice strip and consider the set H*(a, b) fora = (ai,...,a,), b = (b1, ..., by)
vectors of vertices, as defined in Sect. 2.2. We have the following.
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Theorem 3.1 Consider integers i, < in—1 < --- <i] <ip+Mand j, < jy—1 <--- <
J1 < jn + M. Define the following two n-tuples of vertices in G

ag = (ix,0), b=, N), 1<k=<n.

If S : G — G is the horizontal translation by (M, 0), the 2(n + 1) vertices ay, . . ., ai, Sap,
Sby, by, ..., b, are ordered counterclockwise along the topological boundary of the lattice
strip G (see Fig. 5). Therefore

> o®)=) Y sm) Y, o®. (3
PeH*(a,b) 0ESy ki€Z PeHt(a,Skb,)
P;NLE(Pj_)=#, l<j<n kitka+--4ky =0
PI\NLE(SP,)=0
where S¥b, = (Sk'b(,m, R Sk”b(,(n)) and S = SoSki—! k; > 2. If, as before, h(a, b) =
ZPeHHa,b) w(P), then the right hand side of (3.3) takes the form

Z Z sgn(o) Hh(ai, Sk"b(,(i)).

oeS, ki€Z i=1
KAk 4+ Aky =0

Remark Unlike Fomin’s identity, the extra condition PN LE (S P,) = ¥ in (3.3) forces us to
consider families of paths where the n end vertices are permutations and translations of the
originals (b1, ..., b,), see the proof below. In particular, the end vertices should vary among
n-tuples S¥b, = (S5 (1y, . .., SPby ), witho € S, and ky +---+k, = 0,k; € Z. This
can be thought of as the action of the (infinite) affine symmetric group A, on the vertices
(b1, ..., bp).

Remark 1n the acyclic case, the above theorem agrees with the Gessel-Zeilberger formula
for counting paths in alcoves [12].

Proof of Theorem 3.1 We will follow the strategy of proof of Fomin’s identity (Theorem 6.1
in [8]), that is, we will give a sign-reversing involution on the set of summands on the right
hand side of (3.3) which violate the condition

P,NLE(P;)) =%, forall 1<i<j<n, and (3.4)
P;NLE(SP,) =¥, forall 1=<j <n.

As a consequence, the sum of all of the latter terms will vanish and, the sum of the remaining
terms, the ones which satisfy (3.4), will be simplified to the desired expression in the left-hand
side of (3.3).

The sign-reversing involution is as follows. Forn > 2,leto € S, and k;, 1 <i < n,
integers such that ky + k» + --- + k, = 0. Consider a family of paths P € H(a, S¥b,)
which violates the condition (3.4). We will construct a new family of paths Pc H(a, S¥b;),
with 6 € §,, and 121 + 122 + -4 12,, = 0, that also violates the condition (3.4), and satisfes
a)(f’) = w(P) and sgn(6) = —sgn(o). The construction of the new family Pis essentially
an application of the Fomin’s loop-erased switching (Sect. 2.2) over the paths

Py, P,_1,..., P1,SP,.

This construction will also ensure that the correspondence P > P is one-to-one, as desired.
To make the notation simpler, let us denote ap := Sa, and the corresponding path starting
at Sa, by Py := SP,. Choose indexes i” and ;' as follows. Since the family P € H(a, S¥bg)
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violates (3.4), the set of indexes 0 < i < j < n such that P; N LE(P;) # ¥ is not empty,

therefore we can choose 0 < { " < n the minimum among those indexes and consider the
path LE(P;). Along the latter path, choose a vertex v’ and index ;' in the following order:

— Along the vertex sequence of the path LE(P;/), choose v’ as the ‘closest’ (that is, with
minimal index) intersection vertex to the starting vertex a;r.

— Now consider the set of indexes {j : 1 < i’ < j < n} such that P; intersects LE(P;/) at
v’ (in other words, v’ € P; NLE(P;)), and let j the minimum of this set.

We have two different scenarios, depending on weather Py is the path S P, or not. If i’ # 0
(and Py is not the path S P,) we perform the usual loop-erased switching (Sect. 2.2) over the
paths Py and P; at the vertex v/, that is, we define new paths

P, P//
Py :ay — v LN Sk//bg(//)
- Pj/-/ , P[/// X
Pjraj —> v —> S"'bgry.

For the remaining paths, i ¢ {i,j'}, define P; := P;. The original family P €
H(a, S¥b,) is then mapped to a new family of paths P e H(H,Skbg), where k =
ki, ..., kj, ... kir,....ky) and 6 = o o (i’, j)) € S, are the vector k and permuta-
tion o, with the entries i’ and j’ interchanged, respectively. Note that the sum of the entries
of K is zero, as desired, and sgn(c) = —sgn(o). Moreover, the family P also violates the
condition (3.4) since the paths P, and ISj/ share the vertex v’. Note that the weights are also
preserved: a)(f’) =w((P).

In the second case, when i’ = 0, a more careful selection of paths is needed: we perform
the loop-erased switching over the paths S P, and P;:

SpP,) SpP,)’
5Py : Say S y B sSkap
PL P
Pj/ Laj — U/ — S 'j/b(r(j/),

and create the two new paths

Ssk J(l’l)v

(see Fig. 6). The rest of the paths remain invariant, P; := P;fori ¢ {n, j'}. Thus, the new fam-
ilyP = (Py,..., P,)satisfies P € H(a, S¥bs), withk = (k1, ..., ky+1,... ky_1,kj —1)
and 6 = o o (j/,n) € S,. Note again that the sum of the entries of Kk is zero and
sgn(6) = —sgn(a) Moreover, since the weight w is invariant under horizontal transla-
tions, we have a)(P) = w(P). We only need to show that the family P violates the condition
(3.4) as well, but this is clearly the case since the paths P;; and LE(S P, ) intersect at the
vertex v/, that is

Py NLE(SP,) # 0.

Therefore, in both cases, applying the loop-erased switching to the family P, we recover
the original family P, so the corresponding map from P to P is an involution on the set of
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paths that violate (3.4). Moreover, since sgn(a)w(f’) = —sgn(&)w(f’), the sum of all these
terms vanishes on the right hand side of (3.3), and therefore the total sum is

> > sen(@) Y o(P). (3.5)

0ESy kieZ PcHt(a,S¥b,)
kitko+++kn=0 P satisfies (3.4)

Finally, in the expression above, if a family P € H* (a, SKb,) satisfies (3.4), the loop-erased
parts LE(P;), 1 < j < n, are pairwise disjoint and then o must be the identity permutation
and ky = kp = --- = k, = 0, as required. In this case, the condition (3.4) on paths can be
simplified to the one in the left hand side of (3.3). O

3.2 Projections onto the Cylinder

As described in the introduction of Sect. 3, a useful application of Theorem 3.1 is when we
consider the projection of the lattice strip G onto the cylindrical lattice, modulo a translation
S (see Fig. 7). Intuitively, a family of n (loop-erased) paths can wind around the cylinder
several times (equivalently, translations of the end vertex by 8" = So 8" ', m € Z, in
the strip) before reaching its destination. Moreover, there are exactly n different ways in
which the n paths can reach their destination without intersecting, given by the n ‘cyclic
permutations’ of the end vertices.

Corollary 3.2 and Proposition 3.3 make the above considerations precise. These consid-
erations give a more tractable form of Theorem 3.1, first as a sum of n determinants in
Corollary 3.2 and then as a single determinant in Proposition 3.3.

Corollary 3.2 In the context of Theorem 3.1, by summing up in (3.3) over all the weights of all

families of paths P = (Py, ..., P,) starting ata = (ay, ..., a,), and ending at all possible
translations of b = (by, ..., by) by 8™, m € Z, we obtain
> o®)=) Y sm) Y o®)., (6
PelJ, ez HT (2,8™b) 0 €Sy ki+ka+-+k, =0 PeH*(a,SKb,)
P/NLE(Pj_)=9, l<j<n mod n

PINLE(S Py)=9

-2
where S™b = (8"by, ..., S8™by,). Moreover, if n = €' T isa complex root of unity, then the
right hand side above can be expressed as the sum of n determinants:

n—1 n
! Zdet (Z 1 h(a;, Skbj)> \ (3.7)
n u=0 i j=1

keZ

where h(a, b) = ZPGHﬂa’b)a)(P), ae€V,bedl.

Proof Using the identity (3.3) and summing up over all the weights as indicated in the
statement of the corollary, the left hand side of (3.6) takes the form

X Y s Yy o®),

meZ oS, ki€Z PeH+(a,SMtkD,)
ki+ko+-+kp, =0

which, in turn, can be easily simplified to the desired expression on the right-hand side. For

. j2 . .
the second part, note that, if n = ¢’ " isa complex root of unity, then we can eliminate the
condition ) 7_; k; = 0 mod n by using the identity
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n—1 .
1 STk = L if 35 ki =0, modn
n = 0 otherwise.
u=

Then, the right-hand side of (3.6) can be written as

n—1
%Zngn(a) YRk N e,

u=00¢€S, ki,...kn€Z PeHt(a,Skb,)

and the latter as

n—1 n
%Z Z sgn(o)HZn"k Z w(P).

u=00¢es, i=1keZ PeH* (i, 5 bs i)
The above expression is (3.7). ]
Proposition 3.3 Denote by [£] € S, the cyclic permutation shifted by ¢ =0,1,...,n—1:
[£](k) =k—¢, modn, in {l,...,n}.

Leta = (ay,...,ay) andb = (b1, ba, ..., by) be the vectors of vertices of Theorem 3.1. For
each [l] € S,, £ =0, ...,n — 1, define the n-tuple:

ke=1|1,...,1,0,...,0]. (3.8)
——— — —
£ times n—{ times

We have the following

> > w(P) = det (Z c*n(a;, skbj)> : (3.9)
i, j=1

Z_[é-’]eS;il PelU, ez HT (a,S™ Kebyy)) keZ
=0ses P/NLE(P;_1)=0, l<j=n
PINLE(SP,)=0

where
1 if n is odd
&= —1 ifniseven,
and h(a,b) = ZPe?—ﬁ(u,b) w(P). In particular, if the weight function w is non-negative,

then the above determinant is non-negative.

Proof LetG(a, b) denote the left-hand side of (3.6). Using Corollary 3.2, a simple calculation
shows that foreach £ =0, ...,n — 1:

n—1
1
k¢ _ —Llu uk Cocky, .
G(a, S*byy)) = . uzzon sgn([£]) det (E n"““h(a;, S bj)> .

keZ

Therefore, the left hand side of (3.9) can be expressed as

n—1 n—1 n—1
1
D G, S5by) =) (n > n‘”sgn([ﬂ)) det (Z n"“h(a;, S’%,;)) :

£=0 u=0 £=0 keZ

which is a sum of n determinants.
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Case 1. If nis odd, sgn([£]) = 1 forall £ =0, ..., n — 1 and then

1”2“1 w1 if —u =0, modn
n n |0 otherwise,
£=0
therefore, the only remaining determinant is the one corresponding to u = 0, and so { =
nt* =1.
Case 2. If n is even, sgn([{]) = (=Dfforallt=0,...,n—1and

n—1

124 1 .
- —1 . —lu S l(jfu)‘
. 2 (=D . Do

=0 £=0

The above sum is 1 if and only if 5 — u = 0 mod n, and zero otherwise. The only remaining
determinant is then u = %, and therefore { = n* = —1, which concludes the proof. ]

Remark Assume that the vertex set V. = Z x {0, 1, ..., N} is the state space of a time-
homogeneous Markov chain X and the possible transitions between states are determined by
the lattice strip G introduced at the beginning of the section. In other words, the transition
probabilities p(u, v) are positive if and only if there is an edge u - v, in which case w(e) =
p(u, v). Assume that the transition probabilities are space-invariant with respect to a fixed
horizontal translation S : G — G. Then, the assertion of Proposition 3.3 has the following
probabilistic interpretation: if vertices a,, ..., ai, by, ..., b, are ordered counterclockwise
along the boundary (as in Fig. 6), then the n x n determinant

n
det (Z *h(a;, skbj)) ,
i, j=1

keZ

of hitting probabilities /(a;, S*b;), where S = S o S¥=!, k € Z, and

_ 1 if n is odd
&= —1 if niseven,

is equal to the probability that n independent trajectories of the Markov chain X1, ..., X,,
starting at ay, ..., a,, respectively, will first hit the upper boundary 0I" = Z x {N} at any
of the n cyclic permutations of the vertices by, . .., b,, shifted also by all possible horizontal
translations by S¥, k € Z, and furthermore the trajectories are constrain to satisfy

X;NLEXX;_1)=%, 1<j<n, and X;NLE(SX,)=0.

3.3 A Remark on Loop-Erased Paths in a Cylinder

In this section, we consider families of paths defined in the directed cylindrical lattice G
of Fig. 7 and review some properties regarding their loop-erasures. As in the previous sec-
tions, the cylindrical lattice need not be acyclic (loops are allowed) and, if the number
of paths is odd, we can obtain a variant of Proposition 3.3 by applying Fomin’s identity
directly (see Proposition 3.4 below). However, there is a slight difference between these
two approaches, since the loop-erasure of a path in G may differ from the projection of
the loop-erasure of the corresponding path in the lattice strip G (see the remark just after
Proposition 3.4).
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Define the (directed) cylindrical lattice (or, just cylinder) G = (\7, E ) as the directed
graph with vertex set V = Zy x {0,1,..., N} and connected by edges in both positive
and negative directions. Here, we consider the canonical representation of Zys as Z/M7Z =
{[0],...,[M — 1]}. Let’s distinguish the set of (boundary) vertices G = Zy x {N}. If
we consider the lattice strip G = (V, E, ) of Theorem 3.1 and the notation thereof, there
is a natural correspondence between paths in the cylinder G and paths in the strip G. In
particular, every path PinG starting at a = ([i],0) and ending at b= ( jl, N), for
i,j € {0,..., M — 1}, and with all internal vertices lying in G \ 8G can be seen as the
image of any path P¢ € G of the form

t et (Sta, Sp), e,

witha = (i,0) € V,b = (j, N) € V, and a unique k € Z. The integer k is usually
called the winding number of the path P (see Fig. 7). Since the weight function w defined on
the strip G is invariant under the translation S by (M, 0), the graph G inherits canonically
a weight function @ on E and the path P inherits the weight a)(P) = w(P), whenever
P € Ht(a, Skb) is the projection of P.

LetC*(a, b) be the set of all paths in the cylinder (¢ G of positive length, starting at a € G
and ending at b € 9G, with all internal vertices in G \ 9G. Similarly, define C*(a, b) for
families of paths Pi,.. P,,, starting at a = (ay, ..., d,) and ending at b= (b], o ,,)
We have the followmg.

Proposition 3.4 Consider integers 0 < iy, < i1 < -+- < i1 < Mand 0 < j, < jp—1 <
- < J1 < M. Define two n-tuples of vertices in the cylinder G as

ar = ([ik], 0),  bx ==Lk, N), 1<k<n.

If n is odd and we consider the n cyclic permutations defined in Proposition 3.3, we obtain

> > O(P) = det (Z h(a;, 5"1;,)) : (3.10)

o cyclic ) f’ECt(ﬁsBa) keZ i,j=l1
PiNLE(P)=0, i<j

where h(a.b) = Y peygs a.p) @(P) and by = (be(1). - .. bony).

Proof Note that the right hand side of (3.10) can be written as the determinant

n

det| > aP ,

ISEC+(&[,EJ‘) i,j:l
and, since sgn(o)=1 for all o cyclic if n is odd, the equality (3.10) is a direct application of
Fomin’s identity (Theorem 2.2), according to the weight function @ on G. O

Remark The right hand side of (3.10) agrees with the right hand side of identity (3.9), for n
odd. This implies that the left hand sides of (3.10) and (3.9) are equal, which is not imme-
diately obvious from the definitions. For example, we can consider the paths P;, P> and
P3 in the lattice strip of Fig. 8. There, we have that the corresponding projections onto
the cylinder satisty ﬁj N LE(f’,-) = (), for i < j, and, in particular f’g N LE(151) =
However, Py N LE(SP3) # , and then (Py, P>, P3) is not considered in the left hand
side of (3.9). It would be interesting to have a direct combinatorial proof of this iden-
tity.
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b3 by Sb;; b /—\
N by b

P

RS o

REREEE EcnEm=
L N —
N B

az az ay Sas

Fig.8 Three paths, and their projections onto the cylinder

Fig.9 Hexagonal lattice

Remark In the acyclic case, one can obtain determinant formulas for an even number
of non-intersecting walks on a cylindrical lattice by introducing modified weights which
keep track of windings [10,30]. However, in the general case, we do not see how to
adopt this approach and the only way we know how to study the case of an even
number of particles is via the affine version of Fomin’s identity introduced in Theo-
rem 3.1.

3.4 More General Lattices, Gessel-Zeilberger Formula

The results of this section were formulated for the square lattice but are equally valid
for more general periodic planar graphs, for example, the hexagonal lattice shown in
Fig. 9.

In the acyclic case, Theorem 3.1 agrees with the Gessel-Zeilberger formula [12] (see
also [11]). We note that in this context, the identity (3.9) gives a direct connection between
the Gessel-Zeilberger formula, for counting paths in alcoves, and the Karlin-McGregor
formula [19] (Lindstrém—Gessel-Viennot lemma [13]) for counting non-intersecting paths
on a cylinder; this answers positively a question of Fulmek [10], where the problem of finding
such a direct connection was posed as an open question. Moreover, in the continuous case, it
also shows that the Karlin—-McGregor (for n odd) and Liechty—Wang (for n even) formulas [19,
30] for the transition probability density of n (indistinguishable) non-intersecting Brownian
motions on the circle can be obtained directly from the (labelled) model of Hobson—Werner
[16], which is a continuous version of the Gessel-Zeilberger formula in the case of the affine
symmetric group A, (we review this in Sect. 5.1 below).

@ Springer



Loop-Erased Walks and Random Matrices 547

4 Connections to Random Matrix Theory

As explained in Sect. 1.2 of the introduction, there is a natural way to consider diffusion
scaling limits of both Fomin’s identity (Corollary 2.3) and its affine version (Proposition 3.3).
Regarding Fomin’s identity, this idea is originally discussed in [8], where some examples for
two-dimensional Brownian motion are described in detail. For our purposes, the connection
with random matrix theory emerges from the following considerations: assume that 2 is
a suitable complex (connected) domain with smooth boundary and h(zo, y) is the (hitting)
density of the harmonic measure

Kz.@(A) =PO(Br € A), A CaIQ,

with respect to one-dimensional Lebesgue measure (lenght), where B under P*° denotes
a two-dimensional Brownian motion starting at zo € Q, and T = inf{t > 0 : B, ¢ Q}
is the first exit time of 2 (see Sect. 4.1). Therefore, for m € R and appropriately chosen
(parametrized) positions xi, ..., x, and y1, ..., y, along the boundary 92, the determinants
of hitting densities

H(x,y) = det (h(x;, y))); ;. dyi -+ dyn, 4.1
and
n
H(x,y) = det (Z c*nx, y; +mk)) dyy ---dyp, (4.2)
keZ i,j=1
where

_ 1 if n is odd
&= —1 if niseven,

can be interpreted, informally, as the probability that » independent ‘Brownian motions’ B;,
i = 1,...,n, starting at positions xp, x2, ..., X,, respectively, will first hit an absorbing
boundary 9" C 92 at (parametrized) positions in the intervals (y; +dy;),i = 1, ..., n, and
whose trajectories are constrained to satisfy the condition

B;NLE(B;) =¥, foralll <i<j<n,
in (4.1), or
B;NLE(Bj_1)=¥, 1<j<n, and BiNLE(m+ B,) =,

in the affine case (4.2). We remark again that, in the affine case, we assume €2 to be invariant
under a fixed (horizontal) translation by m € R, and therefore m + B, is the horizontal
translation by m of the Brownian path B,,.

Our main interest is the determination of the behaviour of the n hitting points yq, ..., y,
along the boundary, when the starting points x1, . . ., X, merge into a single common point in
0€2. In other words, for determinants of the form (4.1), this section considers certain limits

lim I:I(x,y), 1, --->yn) €C,

(X7 yeees xp)eC
Xi—~>x€0R
where ﬁ(x, y) is an appropriate normalisation of H(x,y) and the positions xp, ..., x,,
Y1, ..., Yy, are determined by chambers C of R". Determinants of the affine form (4.2) are

considered in Sect. 5.
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(a) Positive quadrant (b) Strip (¢) Half unit disk

Fig. 10 Simply connected domains in the complex plane C

In Sects. 4.3, 4.4 and 4.5 , we revisit the examples considered in [8] (see Fig. 10). We will
see that the consideration of the above limits reveals some natural connections to random
matrices, particularly Cauchy type ensembles [38]. An example of this connection was first
observed by Sato and Katori [34], in the context of excursion Poisson kernel determinants,
and we discuss this in Sect. 4.6. Section 5 considers the affine (circular) case and shows that
it is also related in a natural way to circular ensembles of random matrix theory.

As a warm-up, in Sect. 4.2 we recall a well-known connection between non-intersecting
one-dimensional Brownian motions and the Gaussian Orthogonal Ensemble (GOE) of ran-
dom matrix theory.

4.1 A Brief Review on Conformal Invariance of Brownian Motion

The Riemann mapping theorem asserts that any two proper simply connected domains of
C can be conformally mapped into each other. More precisely, if 2 C C and Q' C C are
two proper simply connected domains with zg € 2 and z;, € €, then there exists a unique
conformal (analytic with non-vanishing derivative) map f : 2 — €' such that f(zo) = zj,
and f'(zo) > 0. In addition, it is well known that the two-dimensional Brownian motion is
invariant under conformal transformations [5]:

Proposition 4.1 If B is a two-dimensional Brownian motion starting at zo € Q and T =
inf{t > 0 : By ¢ Q} is the exit time of the domain Q, then there exists a (random) time
change o : [0, T'] — [0, T] such that the process

(f(Bo@r)), 0 <1 <T")

is again a two-dimensional Brownian motion, starting at f(zo) € Q' and stopped at its first
exist T' of Q.

These properties ensure that, under mild conditions on 92 (for example, if 92 is deter-
mined by a Jordan curve; see also Sect. 2.3 of [26] for more general conditions), we have
that forall A C 0Q2

P (Br € A) =P/ (f(Br) € f(A)) = PO(B], € f(A)) (4.3)

where B’ is another two-dimensional Brownian motion. If we set j1;, o (A) = P*(Br € A),
A C 0%, then g, o defines a measure on 0<2, which is called the harmonic measure or
hitting measure on 02. Therefore, identity (4.3) becomes

1, 2(A) = g o/ (f(A)), forall A C Q. 4.4)
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If both measures are absolutely continuous with respect to one-dimensional Lebesgue mea-
sure, or lenght (which is the case in all the examples considered in this paper), then, from
(4.4) we obtain (see also [25,26]):

Proposition 4.2 Let Q and Q' be two simply connected domains withzo € Q. Let f : Q — €/
be a conformal map and set zj, = f (zo). Assume that we can define harmonic measures [z, o
and v o and both are absolutely continuous with respect to one-dimensional Lebesgue
measure (lenght), therefore

ha(zo, y) = If' (Mlhe (f(z0), F(V), 4.5)

where hq(z0, -) and hgy (16, -) are the corresponding densities of |i,, o and sy, Tespec-
tively.

Definition 2 When the harmonic measure ., o has a density hq(zo, y) with respect to one-
dimensional Lebesgue measure (lenght), we call this density the hitting density or Poisson
kernel of Q.

We often drop the suffix €2 in the definition above and simply write 4 = hg. In practice,
the explicit computation of the harmonic measure (or its density) for an arbitrary simply
connected domain €2 is not an easy task, but there are some examples where this computation
can be easily performed. In Sects. 4.3, 4.4 and 4.5 we consider the positive quadrant €21, the
infinite strip €2, and the upper half-circle €23, respectively (see Fig. 10):

Q1 ={z € C:Re(z) > 0,TIm(z) > 0},
Q2 ={z€eC:0<Im(z) <t}, t>0,
Q3 ={zeC:|z] <1,Tm(z) > 0}.

4.2 Non-intersecting Brownian Motions and the GOE

Consider a system of n independent one-dimensional Brownian motions conditioned not to
intersect up to a fixed time ¢ > 0, starting at positions x, < x,_1 < --+ < X1, respectively.
This is the n-dimensional Brownian motion starting at x = (x, ..., x,) € R" and condi-
tioned to stay in the chamber C = {y € R" : y, < y,—1 < --- < y1} up to time ¢ > 0.
Since the n-dimensional Brownian motion is a strong Markov process with continuous paths,
the Karlin-McGregor formula [19] gives the (unnormalised) density of the positions of the
process at time ¢:

n

pr(x.y) =det[p(xi.yp]; ;. x.yeC, (4.6)

where

1 _ (=2
2t

(x,y) = e
pi(x,y) m

Let M; . be the normalisation constant for (4.6), that is,

M; x :f pi(x, y)dy.
C

We have the following:
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Proposition 4.3 The positions at time t > 0 of n independent one-dimensional Brownian
motions, started at the origin, and conditioned not to intersect up to time t > 0, are given by

1 1 n 2
lim hr(X,y) = —e 2 2i=1 i (i — i),
vee M, Y T ) [T 05w
x—0 ’ I<i<j<n

where M| is the corresponding normalisation constant.

Remark The above expression agrees with the joint density of the eigenvalues of ann x n
GOE random matrix with variance parameter ¢ [9,32].

Proof A simple calculation shows that

1 1 1 n 2 2 1 n
h - T ommrimily ) d t( *Xin)
M, Di(x,y) M, (27”)”/26 et(er i

and, dividing both numerator and denominator by the Vandermonde determinant

Ay =[] @—x
I<i<j<n
we can use Lemma A.1 to compute the limit in the proposition as follows:

1 N 1 a=1n n Ni—1\ "
lim —— py (x, y) = —1 7" e—%zﬁw%det((gf) )
i,j=1

xEC(‘) M,’x Mt/

X—>
1 _ 15w 2 i—1 n
= — ¢~ 2 Zi=1Y det (y’, )
M I =1

where

iy
M,’:/ e~ 2 izl l_[ (vj — yi)dy.
C

I<i<j<n O

4.3 Brownian Motion in the Positive Quadrant

Let’s identify the two-dimensional Euclidean space R? with the complex plane C. The positive
quadrant is the simply connected domain given by

Q) ={z € C:Re(z) > 0,Im(z) > 0}.

For the two dimensional Brownian motion B, starting at a point x in the positive x-axis, the
density of the first hitting point y = iy, y € R in the y-axis, is given by the Cauchy density
(see [5], Sect. 1.9):

, 1
h(x,y) =

-, e R.
T2ty

Therefore, we can consider the two-dimensional ‘Brownian motion’ B’ in the positive quad-
rant 21 starting at the point x, with normal reflection on the positive x-axis, and the positive
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y-axis acting as absorbing boundary. The process B’ first hits the positive y-axis at a point
y =1y, y > 0, with density

2 X
h(x,y) =h'(x, ) +h'(x,=y) = =5—, y>0. 4.7)
7 x2 4+ y2
Consider the determinant of hitting densities
H(x,y) =det (h(xi,yj))l’.l,j=1 , x,y €D,

where
=xeR":0<x, <xp_1 <---<x1}.

Proposition 4.4 Foranyy € D, andt > 0,
s - 2 2
lim H(x, y) = H @+ [T of =D
x—t 1<j<n I<i<j<n

where

—1
Fl(x,y)=</DH(x,y)dy> H(x, ),

and M; is the corresponding normalisation constant.

Remark 1n particular, when ¢t = 1, the above density takes the form
o [La+yp™ TT o=,
l<j <n I<i<j<n

which is a Cauchy-type ensemble on the positive half-line [9,38].

Proof Forall x, y € D, the function H (x, y) is positive (see [18]) and a Cauchy determinant.
Therefore

H(m)z( ) Hx, [T «7+yp" J] o7 =xho?-vh.
1<i,j<n I<i<j<n

Regarded as a probability density on D, we can consider the normalised density

-1
ﬁ(x,y>=( fD Fx(y)dy) Fe(y). 438)
where

Fym =[] i+ [ oF-).

1<i,j<n I<i<j<n

Fix a real number + > 0 and consider 0 < ¢ < ¢, we have that for all x € D such that
|xi —t| <e,1 <i <n,andforall y € D

Enl< [T @+yh™ J] 02-y). T=t-e>0.

1<j<n I<i<j<n
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The function on the right hand side is integrable over D, which can be verified by using the
relation

iy — T
’GZM, 0<06<m, 4.9)
iy + VT
so that
[T @+yh™ [I 7=yhdyoc [T 1% =€l — e ae,
1<j<n I<i<j<n I<i<j<n

and the latter function is integrable over the bounded domain (see Sect. 4.5):
eR":0<0; <6 <--- <0, <}

Therefore, by the dominated convergence theorem, when the n starting points x1, x2, . .., X,
approach to the common point¢ > 0, along the x-half positive axis, the limit in the proposition
can be easily computed from the expression (4.8), as

L 1 2 2y-n 2_ 2
im Ay = [ @+)p™ [ o7f -

x—1t 1<j<n I<i<j<n

where M; is the corresponding normalisation constant. O

4.4 Brownian Motion in a Strip

Consider the infinite strip given by
Q ={zeC:0<Tm(z) <t}

By conformal invariance of the two-dimensional Brownian motion (the function f(z) =
e™/2' maps €2, onto the positive quadrant §21), we can also consider a ‘Brownian motion’
constrained to live in the strip Q, starting at a point x € R on the x-axis (which is normal
reflecting) and stopped once it hits the (absorbing) boundary line Jm(z) = z. If the process
starts at a point x € R, and it first hits the absorbing boundary at y := y + iz, y € R, then
by conformal invariance (that is, using Proposition 4.2 and formula (4.7) above) we obtain a
formula for the hitting density &, (x, y) of Q»:

ht(x, y) — zlt|ieny/2t|h (ezrx/Qt,eny/Qt) _ ; 1

em(y=X)/2t | p—m(y—x)/2t"

In terms of hyperbolic functions, the above expression can be written as

1
hi(r.y) = 3-sech (%(y - x)) , yeR. (4.10)

Define the determinant of hitting densities
Hy(x,y) = det (hi(xi, y)); ;_y» *.y€C, 4.11)
where

C={xeR':x, <x,1<---<x1}.
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Proposition 4.5 Forany y € C, andt > 0,

i 1609 = o s () T (o (o) o (5)

x—0 I<i<j=n

where

-1
lex,y):(/c Ht(x,y>dy) Hi(x,y),

M; is the corresponding normalisation constant.

Proof Forall x, y € C, the function H,(x, y) is positive (see [18]), and the following explicit
expression for H;(x, y) can be obtained

H sech (%(yj—x,-)) l—[ sinh (%(xi—xj)) sinh (%()’i_)’j))-

1<i,j<n I<i<j=n

1
Ht(-x5 )’):(zt)n

Consider the normalised density

-1
Hx(x,y)=<f Fx(t,y)dy> Fi(t,y),
C
where
b . s
Fy = [] seeh(S0;—x) [T sinn (00 =)
1<i,j<n I<i<j=<n

Let ¢ > 0, we have that for all x € C such that |x;| <¢,1 <i <n,andforally € C

IFx(t,y)lsl—[<$> I1 sinh(%(y,._yj)),
1

pid g
2 Yi 27 %Vi
j=1 NeH T +eTre l<i<j<n

where ¢ = ¢7¢/? It can be verified that the function on the right hand side above is integrable
over C. Therefore, by the dominated convergence theorem, for any # > Oand y € C, it holds

)161€nC1 ILTI,(x,y):A/[L 1_[ sech (%yj) H Sinh(%()’i_)’j))

x—0 1<i,j<n I<i<j<n
e (50) TT (oo (50) —tamn (5,))
= —| | sech | —y; anh ( —y; ) —tanh ( —y;)),
M, | 277) 11 2 207
j=1 I<i<j<n
where M; is the corresponding normalisation constant. O

4.5 Brownian Motion in the Half Unit Disk

z—1
1

The image of the positive quadrant €2; through the conformal map f(z) = 77 gives the

upper half unit disk
Q3 ={zeC:|z] <1,TIm(z) > 0}.

The ‘Brownian motion’ B in Q3 reflects in the x-axis and stops once it reaches the boundary
|z| = 1. The hitting density for this process, starting at a point x € R, |x| < 1, and stopped
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until it hits the point z = e?,0<0 <m,is given by the well-known formula (see [5], Sect.
1.10):

1 1—x?
hx,0) = —————, 0<0<m.
71 —2xcosf + x2
As before, consider the determinant of hitting densities
H(x,60) = det(h(x;, )’j));'l,j=1» xX€eN,0 €0,

where

N=xeR":-1<x,<xp,_1<---<x1 <1} and
O=0ecR":0<0 <O <---<6, <m).

Proposition 4.6 Forany 6 € ©
~ 1 . . . .
hm H X,O e — 10,' _ 10_,- l@i _ —10_/' ,
tlim A(x.0) =0 [ 1% =i — e
x—0 I<i<j=n

where

-1
H(x,0) = (/ Hi(x, e)de) H(x,0),
(,—.)
M is the corresponding normalisation constant.

Remark The above density can be thought of as the 8 = 1 version of the eigenvalue density of
arandom matrix in SO (2n), which is the subgroup of unitary matrices consisting of 2n x 2n
orthogonal matrices with determinant one (see [3]).

Proof The function H (x, 0) can be expressed explicitly as
Hx.0)=H'x) [] (d—2xcos0; +x)~" ] 2(cos; —cost)).
1<i,j<n I<i<j<n

where

n

H'(x) = %]_[(1 —x7) [T (—xj) (1= xix)).

i=1 I<i<j<n

Forallx € N,0 € O, the function H;(x, y) is then positive. Consider the normalised density

-1
ﬁ(x,9>=( / Fx(e)de) F(0),
(€]

where

H(x,0) _
Fo0) = s = [] d—2xicoso; +x)~" [] 2(cost; —cost)).

1<i,j<n I<i<j<n

LetO < ¢ < 1,andassumethat|x;| < ¢,forall1 <i < n.Wehavethat|1—2x; cost+xi2| >
(1 — £)? and therefore

|F (0)] < 2" D1 —¢)~2"" forall 6 € O.
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Since © is a bounded set, by the bounded convergence theorem it follows that for any 6 € ©

- 1
liIIAl/ H(x,0) = M 1_[ 2(cos; —cos ;) 4.12)
fio I<i<j<n
1 o L L
:M 1_[ |el9, _6191”61@ —e 191|’
l<i<j<n
where
M = 1—[ 2(cos §; — cos 0;)do
©1<i<j<n
is the normalisation constant. ]

4.6 A Note on Excursion Poisson Kernel Determinants

In all the examples of Sects. 4.3, 4.4 and 4.5 , we have imposed both absorbing and normal
reflecting boundary conditions on the domains under consideration. If, on the other hand,
the whole boundary 92 is absorbing, then we require a different notion of hitting density
h(x, y) (since the paths need to ‘walk’ into the interior Q2° = Q \ 92 before reaching their
destination). Therefore, in order to study determinants of the form (4.1) and (4.2), we consider
the so-called excursion Poisson kernel hyq(x, y), which can be defined as the limit

!
hy(x,y) = Elg% gh(x +eny,y), x,y€adQ,

where h(z, y), z € €2, is the usual hitting density (Definition 2), and n, is the unit normal at
x pointing into €2 (see [26] for details). As we said before, intuitively, the excursion Poisson
kernel requires the path to ‘walk’ into 2 before reaching 9€2, and it is the scaling limit of
simple random walk excursion probabilities [25,26].

It can be shown that, similarly to Proposition 4.2, the excursion Poisson kernel satisfies a
conformal covariance property:

hae(x, y) = | f I WMlhagr (f (x), (),

where f : Q — ' is any conformal transformation. This implies that the determinant of
excursion Poisson kernels:

det(hye(xi, yj))7 j
[T, hoe(xi, yi)

is a conformal invariant (see [25]). In particular, if €2 is the half unit circle of Sect. 4.5,
standard calculations show that the excursion Poisson kernel is given by

(4.13)

2 (1—x?%sind
7 (1 —2xcos6 + x2)2’

hyo(x,0) = 0<6<m,

for x € R, |x| < 1. The next proposition is the excursion Poisson kernel analogue of
Proposition 4.6.

Proposition 4.7 As in Proposition 4.6, let ® be the set

O={0eR":0<0; <O <--- <0, <m}.
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Then

det(hao(xi, 0;))7 i_ 1 ~
lim Seth IA J. ’”’Jfld = — Hsinej 1_[ (cos6; —cos b)),
X1 5 X =0 f(_) et( BQ(XZ’OJ))i,jzl 6 M e

,,,,, =
I<i<j<n

where the limit is taken over points —1 < x, < x,—1 < .-+ < x1 < 1 and M is the
corresponding normalisation constant.

Proof Note that

non n

det(hyq(xi, 0 ;) = (%) [Ja=x)][]sin0; det(B).

i=1 j=1
where B = (b;, ) is the n x n matrix with positive entries

1
bij = :
" (1 = 2 cos b + x2)?

The determinant det(B) can be expressed as the product (see [2]):

n n
1 1
det(B) = det er , 4.14
B (1—2xicosej+xi2>ij:1p (1—2xicosej+xi2>ij @19

where the permanent of a square matrix is defined as
n
per(ai )} jo1 = Y [ [aiow-
oS, i=1

The determinant in the right hand side of (4.14) was considered in Sect. 4.5 and therefore we
can conclude that

n
det(haq(xi, 0))} ;_y = G@)P(x,0) [[sin6; [] 2(cosé; —cost)),  (4.15)
j=1 I<i<j<n
where G (x) and P (x, 6) are given by

2 n n
Gx) = <;> [Ta=x» [] @i—xpa—xx)),

i=1 I<i<j<n

n
1
Px,0)= [] (-2x COSQj—i-xl-z)_lper( )

_ . . 2
I<i,j<n 1 —2x; COS@] + x; i

Forall -1 < x, <x,-1 <--- <x1 < 1and 0 € O, the determinant (4.15) is then positive
and, since the term G (x) depends only on the variables x, ..., x,, it holds that

det(hyq(xi, 6,))}

-1
i,j=1 .
Jo detlrpq(xi, 0;)} ;_1d6 < o Qx(a)dQ) 0:(9).

where

0:(0) = P(x.0) [[sin0; [] 2(cos6; —coso)).

j=1 I<i<j<n
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Finally, note that for each § € ®, lim P(x,0) = n! when x; — 0,1 <i <n, and
10,(0)] < n!1 27D (1 — &) 20740 forall g € @,

whenever |x;| < &,0 <& < 1,forall 1 <i < n. Since ® is bounded, the desired result
follows from the bounded convergence theorem. O

Proposition 4.7 agrees with certain asymptotics of an excursion Poisson kernel determinant
in [34], in the context of rectangular domains of the complex plane.

5 Circular Ensembles

In this section we consider limits of determinants of hitting densities of the (affine) form (4.2)

n
H(x,y) = det (Zékh(xi,yj +mk)> dyy---dyn, (5.1
keZ ij=l1

where

)1 if n is odd
&= —1 if niseven,

and reveal some natural connections with circular ensembles of random matrix theory, similar
to the connections we described in Sect. 4 with Cauchy type ensembles. In particular, by
considering the hitting density of the two-dimensional Brownian motion in an annulus on
the complex plane, we obtain a novel interpretation of the Circular Orthogonal Ensemble
(COE) (see Sect. 5.2). Another example is given in Sect. 5.1, where we review the well-
known model of n non-intersecting (one-dimensional) Brownian motions on the circle [16]
and detail its connection with the Circular Orthogonal Ensemble. An interesting consequence
is Proposition 5.3, which recovers the Karlin-McGregor (for n odd) and Liechty—Wang (for
n even) determinant formulas [19,30], for the transition density of n indistinguishable non-
intersecting Brownian motions on the circle, from the one in [16].

5.1 Brownian Motion on the Unit Circle

As awarm up before Sect. 5.2, we describe the model of n non-intersecting Brownian motions
on the unit circle, originally studied by Hobson and Werner [16]. Here, the Brownian motions
onT = {¢!? : —r < 0 < m} are given by

Br =€ 1<k<n,

where By, Ba, ..., B, are n independent one-dimensional Brownian motions and we assume
n > 2. The following proposition shows that the above model can be studied by considering
the exit time of the n-dimensional Brownian motion B = (Bq, B>, ..., B;) of the domain

Ay =veR" iy, <v1 <--- <V <V <V, +27}

Proposition 5.1 (Hobson and Werner [16]) Let B and A, as above. The transition density of
the Brownian motion B killed at its first exit from A, is given by

a@vy=> > sgn@)][][pOivoqy +2mk), >0, (52

o€eS, ki+ka+--+k,=0 i=1
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where © = (61, ...,0,) € Ap, V= (V1,..., V) € Ay, and

)
e 2t
2t

is the normal density with mean x and variance t.

pl‘(x!y) =

The method of proof of the last proposition is by a path-switching argument, similar to the
one of Theorem 3.1. The following corollary is a restatement of part (i) of the main theorem
in [16] and describes the transition density for n labelled particles in Brownian motion on
the circle, constrained not to intersect until a fixed positive time.

Corollary 5.2 The (unnormalised) transition density of n non-intersecting Brownian motions
(B1, - - -, Bn) on the circle is

n
gi (@ e = Z Z Sgn(U)npz(Qi, Vo(iy + 27ki), t>0

o €S, ky+hko+--+k, =0 i=1
mod n
where ¢ = (¢ ... i) e T, ¢V = (e, ..., ") € T", and

bveC=A,N{veR":—7 <v, <7}

Moreover, g} (€', €' can be expressed as the sum of n determinants:

. ) 1 n—1 n
[4 k
g (¢, e) = = 3 det (} 1 pe6i. v, +2nk>) : (53)

u=0 keZ

i,j=1

Proof Since any point in the circle is the projection of an infinite set of points in the real line
modulo 27, the first part follows immediately by summing up in (5.2) over all the images of

v=(>V],...,V,) € An under translations of 27, that is
g’ ey =Y q/0.v+2me(, ... ).
LeZ

2
For the second part, if n = ¢’ » is a complex root of unity, we can eliminate the condition
ki +ky+ -+ k, = 0, mod n, by using the identity

lniin“Zlei _ {1 if 3°i_ ki =0, modn
n
=0

0 otherwise,
and (5.3) follows. m]

Interestingly, if we do not label the n Brownian particles in Corollary 5.2 (and therefore
the locations at time r > 0 are given by any of the n cyclic permutations of the vector
(€1, ..., e'"n) along the circle), then the corresponding transition density becomes a single
determinant:

Proposition 5.3 The (unnormalised) transition density of n ‘indistinguishable’ non-
intersecting Brownian motions on the circle is given by

n
H, (eie, e"V) = det (Z e K p (0, v; 4 271k)) , 6,veC, (5.4)
keZ i

i, j=1
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where

1 . .
7 ifniseven.

0 i is odd.
x:{ if n is odd,

Remark In particular, Proposition 5.3 recovers the Karlin-McGregor (for n odd) and
Liechty-Wang (for n even) determinant formulas [19,30], for the transition density of n
indistinguishable non-intersecting Brownian motions on the circle.

Remark Using modular transformations for Jacobi theta functions, the entries of the matrix
in (5.4) can be written in terms of theta functions as follows:

2 03 (=5 e 2) it nis odd,
ﬁ 04 (—@, e"/z) if n is even,
where 6y (z, g) is the k-Jacobi theta function, z € C, |¢| < 1 (see [33]).

Proof of Proposition 5.3 The method of proof is by summing-up, in (5.3), the n different
destinations of the labelled process of Corollary 5.2. Fix 6 € C andv € C.If [{] € S, is
the shiftby £ =0, 1, ..., n — 1, let v, be the unique representative of (vj¢j(1), - . ., Viejn))
in C. Then, the n different ‘cyclic permutations’ of the vector eV = (elVi, ... ey e T"
along the unit circle are given by

M, 0=0,1,....,n—1.

With the notation of Corollary 5.2, it holds that

1 n—1 n
aq; (e’e, é' ”l“) = Z n_e“sgn(a) det (Z n”/‘pt O, v; + Zﬂk))
u=0 keZ ij=1
Finally, following the same argument as in the proof of Proposition 3.3, we obtain
n
Zq (%, M) = det <Z &2k p, (0i,vj + 271k)) ,
keZ i,j=1

where

{ 0 if nisodd,
X = 1 . .
3 if n is even.

Following the notation of Proposition 5.3, consider now the normalised density
1 .
( 10 tv)_ Ht(e’e etv)7 6,vecC,

M

where
M, o= / H, (€%, e)dv.
c

The following proposition is essentially a reformulation of (ii) and (iii) of the main theorem

in [16], here stated in the case of n indistinguishable non-intersecting Brownian motions on
the circle. We also take into consideration the corresponding normalisation constants.
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Proposition 5.4 Forany9,v € C,
~ . . 1 . .
. 0 ivy _ v, i
Jim A ey = o [Tl =™, (5.5)
I<i<j<n

where

lim Mt,() = /‘47

— 00
and M is the corresponding normalisation constant in the right hand side of (5.5).

Remark The above limit agrees with the eigenvalue density of the Circular Orthogonal
Ensemble (COE), definedon C = A, N{v e R": -7 < v, < 7}.

Proof of Proposition 5.4 Using the Poisson summation formula for each entry of the matrix
array in (5.4), we have

S 2T (6, v + k) = i i, ~ Stk
keZ 27 keZ

Alternatively, the above can be seen as a direct consequence of the definitions by infinite
series of the Jacobi’s theta functions 63 and 64 (see second remark after Proposition 5.3).
Now, by standard properties of determinants we obtain

. . 1 i i
H; (€9, ¢") = Gy Z det (e_’”-f(x+kf)> det (e’a-f(x+ki)) gr(k),

ki <ky<---<kp
ki €Z

where k = (kq, ..., k,) and
[ n
&1(K) = exp (—2 >+ ki>2> :
i=1

Remember from (5.4) that x = 0 if n is odd and x = 1/2 if n is even. Regarding the term
g:(k), note that over all sequences of integers k1 < k» < --- < ky, we have

1 +1
mm Z( +k; )2 w
k1< <k,, i=1
and the minimum is attained uniquely at k; = klf, 1 <i < n, where

n+1
2 9

x+ki=i—

Therefore

H (e, o) = f;()j (det(e @Ry | dete TR 4 0,6,v),

where Q, (0, v) satisfies
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k
102,60 <)’ Y ;’((k))
t

ki <ky<---<ky
k#K

1 —D(n+1)
IR (s )

k1 <kp<---<ky
k#k'

It is not difficult to cl}eck that Q; = o(1) uniformly in 0 and v, as t — oo. Furthermore, the
normalised density H; (€'?, V) can be written as

—1
H (€', ") = (/ F,G(v)dv) (v,
c
where
Ff (v) = det(e TR det(e 1T+ 0,0, v).

For each fixed 6 € C,

lim F(v) = det(e@H)1 . det(e ™I Vv eC,

1—00 ’ 5
and, moreover, for all t > T, T > 0 sufficiently large, we have

|Ff ()| < )*(1 +K), YveC,

where K is a positive constant. Therefore, by the bounded convergence theorem, for any
0, v € C, it holds that

~ . 1 ; ’
lim H (e V) = det (e viGtkyn
t—l>nolo 1€, ) fC det(eiiv/(erk’{))dv et(e )l,_/=1
1 i -
— M 1_[ |elv/ _ Vi |’
I<i<j<n
where M is the corresponding normalisation. For the last equality, see [32, p. 208]. O

5.2 Brownian Motion in an Annulus

Let 0 < r < 1 and 2 be the annulus centered at the origin defined by
Q={zeC:r<|z] <1}

Consider the ‘Brownian motion’ B in Q, with normal reflection on the inner circle (of
radius r), and stopped once it first hits the unit circle. The conformal invariance of the two-
dimensional Brownian motion allows us to see the trajectories of B as the conformal image
of a ‘Brownian motion’ g in the horizontal strip

Q' ={zeC:0<Imz) <|logr|},

with normal reflection on the real axis and absorbing boundary Jm(z) = |logr|, see Fig. 11.
From Sect. 4.4, we know that if the process § starts at a point 6 € R, then the distribution of
its first hitting point at Jm(z) = |log | has the density

1
sech( ——@w—0)), veR
2|logr]| 2|logr]|

h@@,v) =
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Fig. 11 Mapping the strip onto the annulus

Consider the bounded set
C:Anﬂ{veR":—ngvn <7},
where

Ay =veR" vy, <v,_1 <--<wvm <V <V, +27}

Definition 3 Letn = eizTn be the n-th root of unity. Define, for 6, v € C,

n
H (", e!") = det (Z kO, v; + 271k)) , (5.6)
i,j=1

keZ

where

{ 0 if nisodd,
X = 1 . .
5 if n is even.

Remark The strip ' C C is clearly invariant under horizontal translations by 27k, k € Z,
and therefore the determinant (5.6) is a determinant of hitting densities of the affine form
(4.2), described at the beginning of Sect. 4. Since (5.6) is defined as a natural continuous
analogue of the determinant in Proposition 3.3, we expect the determinant H¢ (e'?, ¢'V) to
be positive and be interpreted (informally) as the probability that n independent trajectories
By, ..., B, of the process B in the annulus £, starting at positions

bj

re j=1,...,n,

will hit the unit circle by first time at points

with an angle in each of the intervals (v, v; +dv;), j = 1, ..., n, and whose trajectories
are constrained to satisfy

B,NLE(Bj_1)=%, 1<j<n, and ByNLE(B,) =0.
Note that we do not require that the trajectory which started at point re’® hits the unit circle

at the corresponding point eV .
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Remark If n is odd, the entries of the matrix in (5.6) can be written as
05 (arir; (vj — 60).7)

02 (meE”(V,/’ —0), r)

where 6y (z, g) is the k-Jacobi theta function, z € C, |¢| < 1 (see [33]).

1
~— 03(0,1)02(0, r)
2

Consider the normalised density

~ . . 1 . .
i, e") = - — ; Hi (e, ™),
r,

where
M, :/ H (", e!")dv.
c

The following proposition gives the limit of I:Ir“ (€'?, ') as the inner radius r goes to zero.
This models the situation where the n Brownian motions start at the origin of the complex
plane.

Proposition 5.5 Forany8,v € C,

T 1 o
lim A7 ("% e = [T le™ —e™l, (5.7)
.
I<i<j<n
where
lim Mr,g = M,
r—0

and M is the corresponding normalisation constant in the right hand side of (5.7).

Remark The above limit agrees with the eigenvalue density of a random matrix belonging
to the Circular Orthogonal Ensemble (COE), defined on C [9,32].

Proof of Proposition 5.5 By Lemma A.2 and standard properties of determinants, we can
express (5.6) as the sum

Hﬁ(ele,elv) — (27_[)" Z det(e—lvj(X+/<i))det(elej(X-H(i))gr(k),
ki <ky<---<ky
ki €Z

where k = (kq, ..., k,) and

n
gr (k) = [ Tsech(llogr|(x + ki)
i=1
Here x = 0ifnisodd and x = 1/2 if n is even. The terms g, (k) are always positive and

gr (k) < 27Xzt otk

If we minimise Z?:] |x + k;| over all sequences of integers k| < k < - -+ < k;, we obtain

i | |—_7|[] = [n] € {0, 1}
min E + k; , = 0,1} mod2,
X ; n n

i :
ki <---<kp i=1
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IA

and the minimum is attained uniquely at kl’ =k;, 1 <i <n, where

n—+1
2 9

1,2,...,n.

x—i—kl{:i

Hence, the function H¢? (€%, ¢'V) can be expressed as

gr(K)

Hta(eie, eil)) — (Zﬂ)n

(det(emf()""k'{))?’j:1 det(e_""f(”"'k'{)),'-',j:] + 0,0, V)) ,
where 0} (0, v) satisfies

- (k
[ACEOIEXCH Y gr (k)

/
ky<ky <<k 8r (k )
k#K

2
" \x+k,-|—"+["])
<@m)2" > r< ’ .
k] <k2<~~~<kn

Kk£k'

One can check that Q] = o(1) uniformly in 6 and v, as r — 0. Then, similar to the proof of
Proposition 5.4, the bounded convergence theorem implies that, for each 8, v € C

lim H¢ ei(ﬁ’ eiv) = . _ det(e—ivj(x+k;) no
r—0 " ( fC det(eiwj(erki))d\) )z, =1

1

— M 1_[ |ein _ eivi"
I<i<j<n
which concludes the proof. For the last identity, see [32, p. 208]). O

6 Conclusions

We have developed connections between loop-erased walks in two dimensions and random
matrices, based on an identity of Fomin [8]. This complements earlier work of Sato and
Katori [34], where an example of this type of connection was exhibited in a slightly different
context, as explained in Sects. 1.3 and 4.6 . These connections resemble the well-known
relations between non-intersecting processes in one dimension and random matrices. For
two-dimensional Brownian motions in suitable simply connected domains, conditioned (in
an appropriate sense) to satisfy a certain non-intersection condition, we obtain, in particular
scaling limits, eigenvalue densities of Cauchy type.

As a first step towards the consideration of non-simply connected domains, we have
formulated and proved an affine (circular) version of Fomin’s identity. Applying this in the
context of independent Brownian motions in an annulus, conditioned to satisfy a circular
version of Fomin’s non-intersection condition, we obtain, in a particular scaling limit, the
circular orthogonal ensemble of random matrix theory.

Exploring relations between random matrices, SLE and related combinatorial models,
seems to be an interesting direction for future research. We hope that our preliminary findings
will motivate further developments in this direction.
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Appendix A
For any n-tuple of complex numbers x = (x, ..., x,) let
A(x) = det(x;f1 f{j:] = 1_[ (xj — x).
I<i<j<n

LemmaA.1 Let h;, 1 < i < n, be functions which are (complex) analytic at x. Let X =
(x,...,x)andy = (¥1, ..., Yn)- Then

det(hj ()} = € - det (37 (o))

)

n
lim ——
y=>x A(y — X) i,j=1

where C = H;’;i %

Proof By the Weierstrass preparation theorem, it suffices to prove the statement for y = x°
with ¢ — 0, where

x’ =x + &6, e >0, S=m—-1,n-2,...,0).

The statement now follows from arguments presented, for example, in [37]. This is given as
follows. Define the difference operator D with increment ¢ by

Doh(x) =h(x), Dh(x)=h(x+¢)—h(x)
DT h(x) = D(D'h(x)), n>1.

Then
i .
Dih(x) = Z(—I)H'k(l)h(x +ke), i>0, (A1)
k
k=0
and the operators d, and D are related through the identity
. D'h(x)
lim ————= = 3Lh(x).
SI—I;I}] el xh(x)

Using the relation (A.1), we have the matrix decomposition:

i—1

D (1) (i ; 1)hj(x + ke)
k=0

i,j=1

[0

n
i,j=1

. i — 1\ 1" n
[(—l)l“““] (; B 1)] [hj(x+ (k= De)] ;-

ik=1
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Note that the matrix in the middle is lower triangular, so its determinant is the product of its
diagonal entries and therefore

. n
det (D’_lhj(x))i’jzl = det (h;(x + (k — Do)} _, .
As a consequence, we obtain the following identity:
i,j=1"

det(@ " () ) = lim e~ G det (hj(x + (i — De))!

Finally, note that

n—1
A —x) = Aed) =B A@) = (—0)® [ j,
j=1
and therefore

n—1

det(@ " hj () ) = ]‘[, det (hj(x + (ni)e))!

1
lim ——— ,
e—0 A(X* —X) i,j=1
as required. O
LemmaA.2 Letn = eizTn be the n-th root of unity. Therefore

. 1 )
> e n@O, v+ 2mk) = 7 > sech (|logr|(x + k)) e = CHD),
keZ T keZ

;2 . .
Proof If n = ¢' n is the n-th root of unity, note that the left-hand side above can be expressed
as

Z k@, v+ 27k) =
keZ

Yo i, (A2)
2| logr| =

where f (k) is the Fourier transform of the function
lo )
7&) = el 1og e 1%,

Therefore, applying the Poisson summation formula to the right hand side of (A.2), we obtain

! i2rxk £
2|10gr|£e flo = 2|lo Zf( +6

— E % sech(|logr| (x + k))e i V=O0r+h),
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