Probab. Theory Relat. Fields (2016) 166:271-319 @ CrossMark
DOI 10.1007/500440-015-0655-3

Scaling limit of the loop-erased random walk Green’s
function

Christian Benes! - Gregory F. Lawler? -
Fredrik Viklund®*

Received: 20 June 2014 / Revised: 26 July 2015 / Published online: 28 August 2015
© Springer-Verlag Berlin Heidelberg 2015

Abstract We consider loop-erased random walk (LERW) running between two
boundary points of a square grid approximation of a planar simply connected domain.
The LERW Green’s function is the probability that the LERW passes through a given
edge in the domain. We prove that this probability, multiplied by the inverse mesh
size to the power 3/4, converges in the lattice size scaling limit to (a constant times)
an explicit conformally covariant quantity which coincides with the SLE, Green’s
function. The proof does not use SLE techniques and is based on a combinatorial
identity which reduces the problem to obtaining sharp asymptotics for two quantities:
the loop measure of random walk loops of odd winding number about a branch point
near the marked edge and a “spinor” observable for random walk started from one of
the vertices of the marked edge.
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1 Introduction and outline of proof
1.1 Introduction

In this paper we consider loop-erased random walk, LERW, on a square grid. This
measure on self-avoiding paths is obtained by running a simple random walk and
successively erasing loops as they form. We work with a chordal version in a small mesh
lattice approximation of a simply connected domain: given two boundary vertices,
we chronologically erase the loops of a random walk started at one of the vertices
conditioned to take its first step into the domain (along a prescribed edge) and then
exit at the other vertex (along a prescribed edge). By linear interpolation this gives
a random continuous curve—the LERW path. It is known that the LERW path has
a conformally invariant scaling limit in the sense that it converges in law as a curve
up to reparameterization to the chordal SLE, path as the mesh size goes to zero. For
details, see [20]. We will not use any results about SLE in this paper.

The main theorem of this paper is a different conformal invariance result which
does not follow from the convergence of LERW to SLE. We are interested in the
probability that the LERW passes through a given edge of a grid approximation of a
simply connected domain D and we call this probability the LERW (edge) Green’s
function in D. We show that for edges away from the boundary, this probability, when
normalized by the inverse mesh size to the power 3/4, converges as the mesh size
gets smaller to an explicit (up to an unknown lattice-dependent constant) conformally
covariant function which coincides with the SLE, Green’s function, G p(z; a, b). This
function is defined as the limit as € — 0 of € ~3/* times the probability that the chordal
SLE; path in D between a € dD and b € 9D visits the ball of radius € around z. As
is shown in [23], a formula for G p can be written using a covariance rule and the fact
that Gp(0, % %) equals | sin? (6, — 6p)| up to a constant. Several related results
have been obtained previously, see below for further discussion.

Let us be more precise. Let D be a simply connected bounded Jordan domain
containing 0. Write rp for the conformal radius of D seen from 0. Let D,, C D
be an approximating simply connected domain obtained by taking a largest union of
squares of side-length 1/n centered at vertices of n~'Z? (see Sect. 1.2 for details.)
Given suitable boundary points a,,, b, € 3D, tending to a, b as n tends to co, we let
N, be a LERW in D, from a, to b, (these points are chosen so that there is a unique
edge of n~17? which contains them) and write e = e,, for the edge [0, 1/n]. Our main
result may then be stated as follows:

Theorem 1.1 There exists 0 < co < oo such that forall D, a, b, as above there exists

a sequence of approximating domains D, 1 D with boundary points a, — a, b, — b
such that
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Scaling limit of the loop-erased random walk Green’s function 273

lim con®* P (e C n,) =rp,>"* sin’ (w hmp (0, (ab))),
n—0oo

where rp is the conformal radius of D from 0, hm denotes harmonic measure, and
(ab) C 0D is either of the subarcs from a to b.

The convergence of the domains D,, C D is in the Carathéodory sense. We do not
determine the value of the lattice dependent constant c¢y. We do give bounds on the
rate of convergence, but it will be easier to describe them in terms of the discrete result
of Theorem 1.2. There are two sources of error. For the discrete approximation D,
there is an error in the LERW probability compared to the SLE, Green’s function for
D,; we give a uniform bound on this error. There is also an error coming from the
approximation of D by D,; this error depends on the domain D. If 9D is nice, say
piecewise analytic (analytic close to a, b), the first error term is larger.

Several authors have studied the LERW Green’s function (or “intensity” as it is
sometimes called) and the closely related growth exponent, that is, the polynomial
growth rate exponent as n — oo of the expected number of steps of a LERW of
diameter n. Lawler computed these exponents in dimensions d > 4 in [15], where
they turn out to be the same as for simple random walk with a logarithmic correction in
d = 4. Kenyon estimated the asymptotics (up to subpower corrections) of the LERW
Green'’s function in the half-plane setting, thus proving that the growth exponent equals
5/4, see [9]. We will only discuss the planar case in the rest of the paper. Masson gave
a different proof of Kenyon’s result using the convergence to SLE, and known results
on SLE exponents [19] and obtained second moment estimates in collaboration with
Barlow [1,25]. Kenyon and Wilson computed several exact numeric values for the
Green'’s function of the whole-plane LERW on Z? in the vicinity of the starting point,
see [10]. In[16] Lawler recently estimated up to constants the decay rate of the Green’s
function for a chordal LERW in a square domain and the main result of this paper is
obtained by refining the arguments of that paper. Our use of a branch cut is based on
an idea of Kenyon’s [9], as discussed in Section 5.7 of [10].

The present paper is, to our knowledge, the first that treats general simply connected
domains and obtains asymptotics. This is critical for the principal application we have
in mind, see below. Some of the quantities we consider (and the scaling limit result
itself) are related to ones appearing in the analysis of the Ising model, see, e.g., the
papers by Hongler and Smirnov and Chelkak and Izyurov [4,8], but we will not use
discrete complex analysis techniques here.

The LERW path is known to converge to the SLE, path when parameterized by
capacity, a parameterization which is natural from the point of view of conformal
geometry. An important question is whether the LERW path also converges when
parameterized in the natural Euclidean sense so that, roughly speaking, it takes the
same number of steps in each unit of time. The conjecture is that one has convergence
in law of LERW to SLE, with a particular parameterization, the Natural Parameter-
ization, which can be given as a multiple of the 5/4-dimensional Minkowski content
of the SLE; curve. See [18] and the references therein. One motivation for studying
the problem of the present paper is that we believe it to be a critical step in the proof
of this conjecture. See also [7] for some results for the corresponding question in the
case of percolation interfaces converging to SLE¢.
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The starting point of our proof is a combinatorial identity that factors the LERW
Green’s function, just as in [16]. We give here a new proof using Fomin’s identity [6]
which makes more explicit the connection with determinantal formulas. We actually
prove a generalization which considers a LERW path containing as a subset a pre-
scribed self-avoiding walk (SAW) away from the boundary. (A given edge is clearly
a special case of such a SAW.) From this it follows that there are two factors whose
asymptotics need to be understood. The first is the squared exponential of the random
walk loop measure of loops of odd winding number about a dual vertex next to the
marked edge. We obtain asymptotics by comparing this quantity with the correspond-
ing conformally invariant Brownian loop measure quantity which can be computed
explicitly. The second factor can be written in terms of a “signed” random walk hitting
probability or alternatively as an expectation for a random walk on a branched double
cover of the domain (the branch point is the dual vertex mentioned above). After some
preliminary reductions the required estimates are proved using coupling techniques
that include the KMT strong approximation (see [11]) and results from [3,13]. Some
of the auxiliary results in this paper may be of independent interest. For instance, we
compare various discrete boundary Poisson kernels and Green’s functions (near the
boundary) with their continuous counterparts in slit square domains and we obtain
sharp asymptotics for Beurling-type escape probabilities for random walk started near
the slit.

1.2 Notation and set-up

The proof of Theorem 1.1 has three principal building blocks. Although we formulated
the theorem for a fixed domain being approximated with a grid of small mesh size
we prefer to work with discrete domains in Z? and let the inner radius from 0 tend to
infinity. Let us set some notation.

We write the planar integer lattice Z? as Z x iZ C C. Throughout this paper we
fix

i
>

wo =

N —

and note that the dual lattice to Z2 is Z2 + wo.

— A subset of A C Z? is called simply connected if both A and Z>\ A are connected
subgraphs of Z2. Let .A denote the set of simply connected, finite subsets A of Z>
that contain the origin.

— Let ? = {[z,w] : z, w € V} be the directed edge set of the graph Z> = Z + iZ.

— Let 9, A denote the edge boundary of A, that is, the set of ordered pairs [a_, a4 ]
of lattice points with a_ € A, ay € Z*\A, |la_ — a;| = 1. We sometimes write
d A for the set of such a; and A = AU dA. We will use the symbol a both for the
point (a— +a4)/2 € 3D 4 and for the edge [a—, a4 ]. It will be clear from context
which of the two is meant.
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Scaling limit of the loop-erased random walk Green’s function 275

— Foreach z € 72, let S. denote the closed square region of side length one centered

at z,

N =

SZ:[Z+(x+iy)e<c:0<|x|,|yl<

Note that the corners of S, are on the dual lattice Z> + wy.
- If A e A let D4 C C be the simply connected domain

DA:int|:U Sz:|.

z€A

This is aJordan domain such that A C D4 and d D 4 is a subset of the edge set of the
dual lattice Z% + wo. Note that (the midpoint of) each such dual edge determines
an edge of d,A; indeed, the midpoint of the dual edge is also the midpoint of a
unique edge in 9, A.

— Let f = f4 denote the unique conformal map f : D4 — D with

fwo) =0, f'(wgy) > 0.

— Fora € D4, we define 6, € [0, ) by
fala) =%,

which can be defined by extension by continuity, since D4 is a Jordan domain.
Note the factor of 2 in the definition, which is included in order to make later
formulas cleaner.

— Let

ra =ra(wo) = f'(wo)™!

be the conformal radius of D4 with respect to wy. If 4 (0) denotes the conformal
radius from 0, then one can use Koebe’s 1/4 theorem and the distortion theorem
(see [14]) to verify that r4(0) = r4 [1 + O(r;")].

— We write

o =[wp, ..., w]
for nearest neighbor walks in Z? and simply call them walks or paths. We write

|w| = t for the length of the path and p(w) = 41! for the simple random walk
probability of w.

— We write & for concatenation of paths. That is to say if o' = [a)(l), R w,l], w* =
[a)(z), el a)?], the concatenation ! @ w? is defined if a),l = a)g, in which case
! @wz = [a)é,...,w,i,w%,...,w?].
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276 C. Benes et al.

— If a, b are distinct elements of 9, A, we let

W =W(A;a,b)
be the set of walks
w = [woy,...,w],
with [wg, 1] = [at, a_], [wr—1, w;] = [b—_,bi],and w1, ..., w1 € A.
— We sometimes write
w:x— Yy,

where w is a walk and where x and y can be edges or vertices, to mean that w is a
walk starting at x, ending at y.
— Fora,b € 0,A, we write

Hya(a,b) = > p(w)
weW

for the corresponding (boundary) Poisson kernel. If x € Z?\ A and dist(x, A) = 1,
then we will similarly write Hy4 (x, b) = Za:a+=x Hya(a,b).

- If w € W(A; a, b) with |w| = t, we will also write w(t), % <r <<t — %, for
the continuous path of time duration v — 1 that starts at @ and goes to b along the
edges of w at speed one. Note that w(t) € D4 for % <t<tT-— %

— Let Wsaw = Wsaw (A; a, b) denote the set of walks € WV that are self-avoiding
walks, that is, such that n(s) # n(¢) for s < ¢. Note that a path w is self-avoiding
if and only if f o w is a simple curve.

— For each w € W there exists a unique n = L(w) € Wsaw obtained by chrono-
logical loop-erasing. (But L~!(s) may have many elements.) See Sect. 2.

— Let Wsaw ™ (resp., Wsaw ) denote the set of € Wsaw that include the ordered
edge [0, 1] (resp., [1, 0]) and Wsaw™ = Wsaw ™ U Wsaw ~. Let W* be the set of
® € W such that L(w) € Wsaw™. Set

H}(a,b) = Z p(w).
weVW*

If e is the unordered edge [0, 1] and 1 is a LERW from a to b in A, then we can

write .
Hj,(a,b)

Pla b A):=Plecm =5~

(1.1)

this is the LERW Green’s function at the edge e.

Our main result is a consequence of the following theorem.
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Theorem 1.2 There exist u > 0 and 0 < co < 00 such that the following holds.
Suppose A € A and suppose a, b € 9, A with |sin(0, — 6)| > r". Then,

Pa,b; A) = cory " sin @ — ) | [14+ 0 (13" Isin @0 — 6 7") |.

Let us explain how to derive Theorem 1.1 from Theorem 1.2. Along the way we
will comment on convergence rate bounds. Suppose D is a Jordan domain containing
the origin with dist(0, 9 D) = 1. For each =, let A,, be the largest simply connected
subset of 72 containing the origin such that D_A,, Cc nD.Let D, = n_lDAn, w, =
n~lwyg =n"1(1/2—i/2). Let f, ', be the corresponding uniformizing conformal map
as above and F,(z) = fa,(nz). Then F, : D, — D with F,(w,) = 0, F,(w,) > 0.
Let F : D — D be the conformal transformation with F(0) = 0, F/(0) > 0. Since D
is a Jordan domain, F extends to a homeomorphism, F : D — D. Note that D,cD
and for each n we can write

Fy(z) = My o Yy 0 F(2), ZED_n,

where ¥, : F(D,) — D with ¢,,(0) =0, ¥, (0) > 0 and M, (z) = kn(z — up)/(1 —
u,z) is the Mobius transformation of D taking u,, = v, o F(w,) = O(1/n) to 0
with k, € 8D chosen so that [M,, o ¥, o F]'(w,) > 0. We have [v,, o F]'(w,) =
Y, (0)F'(0)(1 + O(1/n)) and consequently |k, — 1| = O(1/n). It follows that if
|z| > ¢ for some constant ¢, then M, (z) = z(1 + O(1/n)), where the error depends
on c.

If z € aD,, let w be a point in d D such that |z — w| = dist(z, dD). Since z is
contained in a closed square of side length n~! that intersects 8 D, we have |z —w| <
ﬁ/ n. By the Beurling estimate (see, e.g., [14]), we can see that there is a universal
constant ¢ such that |F(z) — F(w)| < c¢n~ Y2 In other words, there exists ¢; such
that

FOD,) C {zeﬁ: 12| >1—e1n—1/2}. (12)

Also, by the Beurling estimate, if e is an edge on the boundary of A, (and diame = 1),
then diam F(n~'e) = O(n=1/?). Leta € 3D be arbitrary. We will choose a particular
point a, € dD, so that |F(a) — F,(ay,)| is small. Let v, € D be a point on F(dDy,)
with the same argument as F'(a) and with minimal radius. Then as we showed above
vl = 1 — cin~ Y2 and there exists an edge e C 0Dy, (this is an edge of the dual
to Z?) such that v, € F(n~'e). We take a,, € 9D, to be the midpoint of n~le. Note
that na, then determines an element of 9, A,, by virtue of being its midpoint. We have
|F(ay) — F(a)| = O(n~1/?). 1t is not hard to show that if ¢; is as in (1.2) then for z
with |z] < 1 —2¢in~ 12,

1Y (2) — 2| < can™ /2 logn,
where ¢ is universal. See, e.g., Section 3.5 of [ 14]. Using this and the Beurling estimate

we see that |V, o F(a,) — F(a)| = O(n~'/3). (We are not attempting to optimize
exponents here.) Using the estimate on M,, it follows that
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278 C. Benes et al.

|Fyan) — F(a)| = O(n™').

Also, rp = n’ern[l + O(n’l/z)]. Hence, given a, b € 0D, we would like to
choose a,, b, € dD,, to approximate a, b, and then apply Theorem 1.2 to A, with
boundary edges determined by na,, nb,, to get a uniform error term in Theorem 1.1.

Unfortunately, although there is a uniform bound on |F(a) — F(ay)|, there is no
uniform bound on |a — a,| without additional assumptions on the regularity of 9 D.
However, since |F(a) — F(ay)| < con™'/2, we certainly have

@ —anl < 85 = sup {IF~' @~ F )l le = wl < can 2}

Since D is a Jordan domain F~! is uniformly continuous and hence §, — 0 as
n — oo and so a, — a and b,, — b and this is all we need for Theorem 1.1 without
a convergence rate estimate.

If aD is, e.g., locally analytic at a and b, or more generally, if the map F is bi-
Lipschitz in neighborhoods of a and b, then one can improve these estimates giving
la —ay,| = onh, |F(a) — F(ap)| = omn™h. Analogous estimates under weaker
conditions on dD can also be given. The conclusion is that for sufficiently “nice”
domains the biggest error term in our result comes from the discrete result, Theo-
rem 1.2.

1.3 Outline of proof and an important idea

The first step of the proof of Theorem 1.2 rewrites (1.1) as a product of three factors
which will then be estimated in the remainder of the paper. Before stating the main
estimates we will introduce an idea which is further discussed in Sect. 5.1.

Suppose w(t),t € [0,T], is a curve in Dy that avoids wq. Let t — ©, =
arg[ f (w(t))] be a continuous version of the argument. Define

o[22
27 27
0: = Q(w[0,1]) = (—1)”.

Although the argument is only defined up to an integer multiple of 27, the value of J;,
and hence the value of Q, are independent of the choice of @y. If @ has time duration
7, we write Q(w) = Q. Note that if ® = w; @ wy, then

J(w) = J(o) + J(@2), Qo) = Q(w1) Q(@2). (1.3)

In particular, if ® = [wp, ..., @] is a path lying in A, then
T
Q) =[] Q). e =lwj1. 0
j=1
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Scaling limit of the loop-erased random walk Green’s function 279

Roughly speaking Q(e) = —1 if and only if the edge e crosses the branch cut g :=
fA_1 ([0, 17). We note the following:

- Q(_e)) is a function of the undirected edge e.

— If e = [0, 1], then Q(e) = 1 assuming ry4 is sufficiently large. We will assume
this throughout the paper.

— if £is aloop in A, then Q(¢) = —1 if and only if the winding number of ¢ about
wo is odd.

We define (signed) weights by

1
q(e) = ple) Q(e) = S Qe). (e edge),

and if w is a walk as above,
T
q(@) = pw) Q) =[] q(e).
j=1

Let §; be simple random walk starting in A, and let T = 74 = inf{k > 0 : S(k) ¢
A} be the first time that the walk leaves A. As a slight abuse of notation, we write
St = a to mean that the walk exits A through the ordered edge [a—, a;]. If S; = a, we
associate to the random walk path the continuous path in D4 of time duration T — %
ending ata € 9D 4.

Let

I, = 1{S[1, 7] N {0, 1} = @; S; = a} (1.4)

be the indicator of the event that S leaves A at the boundary edge a and never visits
the points 0, 1 before leaving A. Let

Ra(z,a) = E- [(—1)“5'01*%')15,] — E° [Q (S [o, T — %D Ia} :

[RA(0,a)Rx(1,b) — RA(0, b)R4(1, a)|

P4, b) = Hya(a, b)

Let GZ‘ (z, w) denote the random walk Green’s function in A using the signed
weight ¢,

Ghzw) = D q).

wCA

Here the sum is over all walks in A from z to w. From the definition, we can write

G%(0.0) =D "E’[Q(SI0. j1); Sj = 0: j < 7a].
j=0
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280 C. Benes et al.

oo
Gl (LD =D E'[Q(SI0, jD; Sj = 15 j < tavoy]
j=0

We define

iA=L G10,00GY, o (11
CIA—ZGA( ) )GA\{O}( D).

We can also interpret 4 g4 as the random walk loop measure using the weight g of
loops in A that intersect {0, 1}.

We write J4 for the set of unrooted random walk loops £ C A with Q(¢) = —1.
(See Sect. 2 for precise definitions.) The following is the combinatorial identity central
to our proof:

Theorem 1.3 Let A € Aanda,b € 9,A. Then,
P(a,b; A) = ga exp{2m(Ja)} Pa(a,b), (1.5)

where m is the random walk loop measure and [J 4 is the set of unrooted random walk
loops £ C A with Q(£) = —1.

Proof See Sect. 3. O

It is not hard (see [16, Section 2]) to see that there exists g € (0, 00) and u > 0
such that
Ga=q+0@ry"). (1.6)

To obtain Theorem 1.2, the remaining work is then to estimate the other two factors
on the right-hand side of (1.5). In Sect. 4 we compare the random walk loop measure
with the Brownian loop measure to prove the following. Our proof does not yield the
value of the lattice-dependent constant cj.

Theorem 1.4 There existu > 0 and 0 < ¢; < oo such that if A € A,

exp2m (T} = crry* [1+ 0 (r7")].
Proof See Sect. 4. O

The last factor in (1.5) is estimated using the following result, the proof of which
is the main technical hurdle of the paper. For z € A and b € 9, A, let

Ha(z,b) =P*(Sr—1 = b_, St =by) (1.7

be the discrete Poisson kernel and

_ Ra(z,a)

AA(Z,(I) = m
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Theorem 1.5 There exists u > 0 and 0 < ¢y < 00 such that if A € A,

A40,a) = cory* [sin6, + 0 (r7")]: (1.8)
Aa(l,a) = erry? [eos b, + 0 ()] (1.9)
Proof See Sect. 5. O

Proof of Theorem 1.2 assuming Theorems 1.3, 1.4, and 1.5 By Theorem 1.5,

[A4(0,a)Aa(1,b) — Aa(1,a)A(0, b))
= c3r; " [sin(8,) cos(Bp) — cos(8y) sin(Bp)| + O (rgl—u)

= ey Isin (G — )1 [1+ 0 (1sin @ — 1™ r3)].

We can then use Theorem 1.1 of [13] which implies that if | sin(6, — 6)| > er/ 20,

then
2 . 2 —u
Ha(0, @) Ha (0, b) = — sin* (6, — 0) Hya(a, b) [1+00M].

But a difference estimate for discrete harmonic functions (see for instance Theorem
1.7.1 in [15]) shows that H4(0,a) = Ha(1,a)(1 + O(r;l)) and so by combining
these estimates we see that

H(0, ) Ha(0, b B
Ba(a,b) = |Aa(0,a)Aa(1,b) — Aa(1, @) A0, b)| % [1+0(rAl)]

= cyry'|sin* (@, — ) [1+ O (Isin 0, — 6)1 7" )],

and consequently Theorem 1.2 follows from Theorem 1.3 combined with (1.6), The-
orem 1.4, and the last equation. |

2 Preliminaries

This section sets more notation and collects some background material primarily on
loop measures and loop-erased walks.

2.1 Green’s functions and Poisson kernels

We summarize here some definitions and facts about discrete and continuum Green’s
functions and Poisson kernels.

— The (Dirichlet) Green’s function (or Green’s function for Brownian motion) in a
simply connected domain D C C, with pole at w, is the positive symmetric func-
tion gp(z, w) such that gp(z, w) +1log |z —w] is harmonic in D and gp(z, w) = 0
if w € aD.
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282 C. Benes et al.

— For a domain D ¢ Cif w € D,z € 9D, and 0D is locally analytic at z,
the Poisson kernel 4 p(w, z) is the density of harmonic measure with respect to
Lebesgue measure and can be given as a normal derivative of gp. In particular, for
any piecewise locally analytic arc F' C 9D,

P*(B(T) e F)=/ hp(w, z)d|z|.
F

— Ifw, z, € 9D and 9D is locally analytic at both w and z, then it is useful to define
the excursion Poisson kernel

hop(w, z) = lim € ' hp(w + eny, 2),
e—>0t

where n,, is the unit vector normal to d D at w, pointing into D. Note that hyp
can be directly defined as a constant times the repeated normal derivatives in both
variables of the Green’s function, and we see that it is symmetric and conformally
covariant.

— One can define the excursion Poisson kernel at points where d D is not locally
analytic, such as at the tip of the slit of (smoothly) slit domains. The slit we
consider in this paper is the positive real half-line and so the tip is the origin.
Applying a conformal map to the unit disk, say, we can see that at such points, the
derivative grows exactly like the inverse of the square root of the distance to the
tip. So for such slit domains we may define

hyp(0,2) = lim e '2hp(—e, 2).
e—>0*

— Similar objects are useful in the discrete setting. Let A C 77 be connected. Recall
the definition for w, z € A of the random walk Green’s function:

Ga(z,w) = E pw), z,weEA,
w:z—=>w,
wCA

and G4(z,w) =0if z € 0A or w € dA, as well as the random walk g-Green’s
function of A, given in Subsect. 1.3:

Gl w) = D q@). zweA,
wZ—>w,
wCA

and sz (z,w) =0if z € 0A or w € dA, where the sums are over walks starting
at z and ending at w and staying in A.
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— Let A € A be given. Another way to define the Green’s function is to let S; be a
simple random walk in A, 7 = 74 = min{j > 0: §; ¢ A}, and

—1

Galz,w) =E° Zl{sj=w} . LweA.
=0

Using a last-exit decomposition, one can see that the Green’s function is related
to the Poisson kernel defined in (1.7) as follows:

1
Ha(z,a) = 7 Ga(z,a-). 2.1

Itis known [13, Theorem 1.2] that there exists a lattice-dependent constant Cy and
¢ < oo such that

2 I
GA(0,0) — = logrs — Co| < c%.

For our purposes, it will suffice to use

2
Ga(0,0) = — logra + O(1),
T

where, as before, r4 is the conformal radius of Dy.

— We will need the following result which follows from [13, (40)—(41)]. An explicit
u can be deduced from these estimates, but it is small and not optimal so we will
not give it here.

Theorem 2.1 There exists u > 0 such that if z € A with | f(z)| < 1 —r,", then

1—|f()

Haz,0) = Ha0, 0) 7™ g [1+0(rx")]-

and hence,
ha(z,a)  Ha(z,a)

ha(0,a)  Ha(z,0)

[1+0(ry")]. (2.2)

. —1/20
Moreover, if |0, — Op| = 14 / ,

T Hy(0,a) Ho(0, b)

Hyatab) = 5 = o= 1+ 0 (")
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2.2 Loops and loop measures

We will consider oriented rooted loops on 72, that is, walks starting and ending at the
same vertex:

C=1[lo, b1,.... L], Lo={r.

(Unless otherwise stated, we will simply say “loop”.) The length of a loop, |{| = T,
is clearly an even integer. The vertex £ is the root of £. The edge representation of a
rooted loop is the sequence of directed edges

e@)=[C1,.... ¢cl, €j =11, ¢l

Note that each vertex in £ occurs in an even number of edges in e(£).

Let £,(A) be the set of discrete (rooted) loops contained in A and write £, =
E*(Zz). The rooted loop measures, m., mi, associated with P, q, respectively are the
measures on rooted loops and are defined by m.(¢) = mi) = 0if |¢| = 0, and
otherwise

p£)

md (0) = ) _ r® Q(E)’ ter.
14 €]

An unrooted loop [£] is an equivalence class of rooted loops where two rooted loops
are equivalent if and only if the edge representation of one can be obtained from that
of the other by a cyclic permutation of indices. Clearly the lengths of two equivalent
loops are the same, so we can write |[£]| for this number. We write #[£] for the number
of equivalent rooted loops in [£]; this is always an integer dividing |[£]|. Moreover, the
weights of all equivalent loops in a given class are the same so we may write p([£])
and g ([£]).

We write L(A) for the set of unrooted loops whose representatives are in £, (A) and
L = E(Z2). The loop measures, m, m?, are the measure on unrooted loops induced
by m., mi:

#[(]

mm=2mm=mwawma
Lell]
#[0
nmw=ZMm=LMawma
Lell] |£|

and where the sums are over the representatives of [£]. If £ is a rooted loop, we write
m(£), m?(€) for m([£]), m? ([€]).
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Suppose that V C A C Z?, where A is finite. Consider the set of loops contained
in A that meet V:

LV;A) ={[£]l€ LA : LNV # 0},
and define £, (V; A) similarly using rooted loops. Let

F(V;A) =exp{m[L(V; A)]} = exp {ms [L.(V; A},
FI(V; A) = exp {m? [L(V; A)l} = exp {mI [L(V; A)]}.

It follows from the second equality that if V = U{FZIV,-, with the V; disjoint and
Aj = A\(U/_, V;), then
FU(V; A) = FU(Vi; A)F1 (Vs Ay - FO(Vig Ag—), (2.3)
and similarly for F'(V; A). In particular, the right-hand side of (2.3) is independent of
the order of the V; partitioning V.
If V. = {z} is a singleton set, we write just £(z; A), L«(z; A), F(z; A), and
Fi(z; A).

Lemma 2.1 Suppose that z € A C Z*. Then

Gao= D p)=e"EEN = pza),
LeLy(A): Lo=2
Gha= > q@ ="M = piz ),

LeLly(A):Lo=2

Proof See [17, Lemma 9.3.2]. Although that book only studies positive measures, the
proof is entirely algebraic and holds when using the weight ¢ as well. Let us generalize
the proof here.

Suppose L is a set of nontrivial loops rooted at a point z € A with the property that
if €1,€, € L,then {1 ® ¢, € L.Let L be the set of elementary loops, that is, the set
of loops in L that cannot be written as £1 & £, with £1, £» € L. Let Lj denote the set
of loops of the form

b=0,D--- DL, Ljely.

Then L = |J;2; Lk. Suppose now, as is true in the case we will be considering,
that every loop in L admits a unique (up to translation) such decomposition into
concatenated elementary loops. In this case there is a unique k such that £ € L.
We may then consider the measure A on loops in L that assigns measure k!¢ (£) to
€ € L. Let L' denote the set of unrooted loops that have at least one representative in
L. Then the measure X viewed as a measure on unrooted loops is the same as the loop
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measure of unrooted loops [¢] restricted to L’. Indeed, this measure assigns measure
(j/k) q([£]) to [£] where j is the number of distinct loops among

LBLB - Bl, LBUBD - BUBL,.... BB B l—1.

If |g(L1)| < 1, as in our particular case, then

oo o0

1 1
miL = a) =3 vqn'=—logll —g(Ln]. 24

k=1 k=1

In our particular case, if L is the set of nontrivial loops ¢ starting and ending at z,
staying in A and otherwise not visiting z, then it is not hard to see that

1

Gl(z,2; A) = ————. (2.5)
1 —q(L)
Combining (2.4) and (2.5) concludes the proof. O
2.3 Loop-erased random walk
Let w = [wo, . .., ;] be a walk with T < co. We say that w is self-avoiding if i # j

implies that w; # w;. The loop-erasure of w, LE[w], is a self-avoiding walk defined
as follows:

— If w is self-avoiding, set LE[w] = w.
— Otherwise, set so = max{j < 7 : @; = wo} and let LE[w]y = wy,;
— Fori > 0,ifs; < 7,sets;11 =max{j < 7:w; = wy}andletLE[w];11 = wy41.

We can now define the “loop-erased g-measure” of walks 7 staying in A:

qn; A) = Z q(w) = g F(n; A), (2.6)
wCA: LE[w]=n

and we define p in the same manner, replacing g by p. (We will often omit writing
out A explicitly so that g(n) = ¢(n; A) where no confusion is possible.) Note that
this quantity is zero if 1 is not self-avoiding. The second identity in (2.6) is proved in
[17, Proposition 9.5.1] by observing that one can write any walk w as a concatenation
of the loops erased by the loop-erasing algorithm and the self-avoiding segments of
LE[w] “between” the loops, and then using (2.3) and Lemma 2.1. Again, although
[17] deals with positive weights, the proof is equally valid when using the weight g.

2.4 Fomin’s identity

What we call Fomin’s identity is a generalization for LERW of a well-known result
of Karlin-McGregor. It is a combinatorial identity that, informally speaking, allows
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one to express a loop-erased quantity as a determinant of random walk quantities, the
latter being easier to estimate. See [6] or Chapter 9.6 of [17] for more information
and additional references. We state here the particular case of Fomin’s identity which
we will need. Let A € A with two marked edges a, b € 9. A, and set K = A\[0, 1].
The idea of the proof of the lemma below is to construct a bijection between the set of
(pairs of) walks that run from b to 1 and intersect the loop-erasure of a walk from a to
0 and the set of (pairs of) walks that run from b to 0 and intersect the loop-erasure of a
walk from a to 1. The existence of this bijection implies that the corresponding terms
cancel in the expression on the right-hand side of (2.7) and the result is the expression
on the left-hand side.

Lemma2.2 IfA € A,a,b € 3,A, and K = A\[0, 1], then for walks o', w? that
start and end on the boundary of K and otherwise stay in K, we have

S>3 p@hreH - > D> php@d)

wla—0  w?bh—1 wl:a—1  @?:b—0
w*NLE[w! =0 ®*NLE[w!]=0
1 2 1 2
= > > php@)— D D pHp@). 2.7)
w':a—0w?:b—1 wl:a—1w?:b—0

2.5 Brownian loop measure

The random walk loop measure m defined in a previous section has a conformally
invariant scaling limit, the Brownian loop measure p. It is a sigma-finite measure on
equivalence classes of continuous loops w : [0, 7,] — C, w(0) = w(t,), with the
equivalence relation given by w; ~ w; if there is s such that w(f) = w2 (t + )
(with addition modulo 7,,); see [22]. One can construct u via the Brownian bubble
measure /LbUbZ a bubble in a domain D, rooted at a € 9D, is a continuous function
w : [0,1,] — C with w(0) = w(t,) = a € 9D and w(0,1t,) C D. The bubble
measure is conformally covariant (with scaling exponent 2, see (2.10)) so it is enough
to specify the scaling rule and give the definition in one reference domain, say D. Let

11—z

—_— 2.8
27 |z — al? (2.8)

hp(z,a) =

be the Poisson kernel of ID. Note that the Poisson kernel is conformally covariant
(which is easily checked, but see Section 2.3 of [14] for a proof). Let P> be the law
of an h-process derived from Brownian motion and the harmonic function Ap(z, a)
(see below); informally, this h-process is a Brownian motion from z conditioned to
exit D at a. We define

p®(1) = 7 lim e 'hp(1 — €, PN (2.9)
e—0

The 7 factor is present to match the notion of [22] and is chosen so that the measure
of bubbles in H rooted at 0 that intersect the unit circle equals 1. See also Chapter 5
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of [14] for a discussion of the suitable metric spaces on which these measures are
defined. Suppose ¢ : D — D is a conformal map and that 9 D is locally analytic at
@(1). Then if we write

¢ o u®(DIA]:= g (Dl{w : g 0w € A},
we have the following scaling rule

@ o uPP(1) = ' (D120 (1)), (2.10)

We can now define the Brownian loop measure restricted to loops in ID as the measure
on unrooted loops induced by

1 2 1 .
n= —/ / u?ﬁb(relg)rdrdé. (2.11)
T Jo 0

The Brownian loop measure in other domains can then be defined by conformal invari-
ance.

The next lemma makes precise that the random walk and Brownian loop measures
are close on large enough scales.

Lemma 2.3 There exist constants 0 > 0 and c¢1 < oo and for all n sufficiently large
a coupling of the Brownian and random walk loop measures, i and m, respectively,
in which the following holds. There is a set € whose complement has measure at most
e~ and on € we have that all pairs of loops (w, £) (w Brownian loop and £ random
walk loop) with

diamw > "2 or diam £ > "(1729)
satisfy
llo —£]| < cin,
where ||w — £|| = infy ||w o o — £||oo With the infimum taken over increasing repara-
meterizations.

This result can be derived from the main theorem of [21]. However, let us sketch the
argument. Another way to construct the Brownian loop measure is by the following
rooted measure. Suppose w : [0, f,,] — Cis aloop, that is, a continuous function with
w(0) = t,. We can describe any loop w as a triple (z, t,, ®) where z € C, 1, > 0
and &[0, t,] — C is a loop with ®(0) = w(f,) = 0. The loop w is obtained from
(z, ty, @) by translation. We consider the measure on (z, f,, ®) given by

area x (2m)*2 dt x (bridge;) (2.12)

where bridge, means the probability measure associated to two-dimensional Brownian
motions B;,0 < s < t conditioned so that By = B; = 0. The factor (27'rt)_2 can
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be considered as 7! p:(0,0). where p; is the transition kernel for a two-dimensional
Brownian motion. This measure, considered as a measure on unrooted loops, is the
same as the measure

1 2 00 )
w= —/ / ,LLEHDb(relg)rdrdH.
T Jo 0

The expression for p associates to each unrooted loop the rooted loop obtained by
choosing the point farthest from the origin. The expression (2.12) chooses the root
using the uniform distribution on [0, #,].

Similarly, a rooted random walk loop can be written as (z, 2n, [) where [ is a loop
with £(0) = 0 and |£| = 2n. Then the measure on such triples is

(counting measure) x (2n)_l P{S>, = 0} x (bridge,,).

Here S, is a simple random walk starting at the origin, and bridge,, denotes the prob-
ability measure on [Sp, S1, ..., S2,] conditioned that S>, = 0. Using the relation
P{Sy, = 0} = (wn)~' + O(n_z), we can now see our coupling of the two com-
ponents. For the first component, the root, we couple Brownian loops rooted at S,
with random walk loops rooted at z. We couple Brownian loops with time duration
n— % <tp<n+ % with random walk loops of time duration 2n. Then we use a version
of the KMT coupling (see Theorem 2.2) of the random walk and Brownian loops to
couple the paths. One can then check that this coupling has the desired properties.

2.6 KMT coupling

We will use in a number of places the Komlds, Major, and Tusnady (KMT) coupling of
random walk and Brownian motion. For a proof of the one-dimensional case, see [12]
or [17] and the two-dimensional case follows using a standard trick [17, Theorem
7.6.1].

Theorem 2.2 There exists a coupling of planar Brownian motion B and two-

dimensional simple random walk S with By = So, and a constant ¢ > 0 such that for
every .. > 0, everyn € Ry,

P( sup  |S% — Bi| > c(h + 1)10gn) <cn .

0<t<nvT, v,

where T, = min{t : |Sy,| > n}, t, = min{t : |B;| > n}.

3 The combinatorial identity: proof of Theorem 1.3

This section states and proves Theorem 3.1 which is a more general version of Theo-
rem 1.3. For the statement of the theorem some more notation is needed.
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Fix a discrete domain A € A. Recall the definition of J, Q and ¢ from Sect. 1.3
and that our branch cutis g = fA_l([O, 1]) which runs from wqg to dD4 in D4. We
will assume that r4 is sufficiently large so that [0, 1] N 8 = @. This is possible, since
fi(wo) > 0.

Let

A=[x0,....,xk] C A

be a self-avoiding walk (SAW) containing the ordered edge [0, 1] with dist(0, d D) >
2 diam A. Given A write

AR =[x, .. %0l

for its time-reversal. Note that AR contains the ordered edge [1, 0]. For given a =
l[a—,a4], b =[b_, bs] € 9, A we make the following definitions.

— Let Wsaw (M) = Wsaw T (a, b; 1, A) be the set of SAWs from a to b in A that
contain the walk A. That is, Wsaw(X) T consists of walks 7 € Wsaw ™" that can be
written as n' @ A @ n?, where !, n? are SAWs connecting a with xo and x; with
b, respectively.

— Let Wsaw (M)~ = Wsaw T (a, b; AR, A) be the set of SAWs from a to b in A that
contain the reversal of A.

— Let Wsaw (X)) = Wsaw(a, b; A, A) = Wsaw (L) T U Wsaw (1) ™.

We will sometimes suppress the dependence on A and write just Ws Aaw T, Wsaw ~,and
Waaw for Wsaw (L), Wsaw ~ (L), and Wsaw (A); this should not cause confusion.
For topological reasons (see [16] for a detailed argument), every self-avoiding path n
from a to b traversing the ordered edge [0, 1] yields the same value of Q (). Moreover,
if n’ is another SAW from a to b traversing [1, 0], then Q(n") = —Q(n). Indeed,
consider ¢ to be any boundary arc connecting a to b. Then one of the loops n @ ¢ and
n' @ ¢ winds around wy exactly once and the other does not, so Q(n®¢)+ Q' ®L) =
0, implying (see (1.3)) that Q(£)(Q(n) + O(n)) = 0. Without loss of generality, we
will assume that a, b are labelled in such a way that

neWsaw)™ = Q) =+1; 1€ Wsaw(W)™ = 0(n) = —1.
Recall that 74 is the set of unrooted random walk loops in A with odd winding

number about wy.
Set K = A\X and define

Ag (x0 = a,xx — b) = Hyk (x0, a) Hyk (xx, b) — Hyk (x0, b) Hyg (x, a)

A% (xo = a,xx — b) = Hj g (xo0, a) Hy (xp, b) — Hi (x0, b) H (xx, @),
where

Hyg(x,a)= Y plw)., Higkx.a)= D q),
w:x—a wXxX—>a
wCK wCK
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are the boundary Poisson kernels with the sums taken over walks started from the
vertex x, taking the first step into K and then exiting K using the edge a € 9,A.
Notice that Ag, A?( can be written as determinants.

Theorem 3.1 Under the assumptions above,

> p) = pe I FI G A) |AG (x0 — a.x — b)]
neWsaw

where Wsaw = Wsaw(L). In fact,

PO [ o
> b = Z2[MIFIGs M)A (ko > x> b)|

neWsaw™

+F (3 A)AK (50— a3~ b) |

and

PO [ o
> b = Z2[MIFGs M)A (o > a,xi > b)|

neWsaw™

—F (i M)Ak (50 > a,xc = b) |

where Wsaw™ = Wsaw™ (M) and Wsaw™ = Wsaw™ ().

We will use this theorem only in the special case when A = [0, 1] where in the
notation of the introduction the theorem gives

. 1
D pO) =7 F10. 1 A) e [R4(0.a)R4(1, b) = Ra(O. D)Ra(L @)
neWsaw

If we divide both sides of this equation by Hya(a, b) we get (1.5) as stated in the
introduction.
Before proving Theorem 3.1 we need a lemma.

Lemma 3.1 Let n : a—b, a,b € 3,A, be a SAW in A containing the (unordered)
edge [0, 1]. Then

Fi(n; A) = F(n; A) exp{—2m[Jal}.
where [J4 is the set of unrooted loops in A with odd winding number about wy.

Proof For a random walk loop ¢, let wind(£¢) denote its winding number about wy.
Then the definition of ¢ implies that

mi({CA: eNn#£@)=m{€ CA: LNn+#@, wind(£) even})
—m{lCA: Ny #P, wind(£) odd})
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=m{eCA:LNn#d}
—2m({LCA: NN+, wind(£) odd}) .

But any loop with odd winding number must separate wy from d A, and so intersect
every SAW 1 : a— b containing [0, 1]. This implies that

mi ({0 CA: LNn£M=m{LCA: Ny #d}) —2m{€ C A: wind(€) odd)).

By exponentiating both sides we get the lemma. O

Proof of Theorem 3.1 Fix A as in the statement for the rest of the proof. We write
W, WE for Wsaw (L), Wsaw ™ (1). The idea is to write the sums Znew+ p(n) and
Znew_ p(n) in terms of both random walk and g-random walk quantities via the
formulas (see (2.6) and Lemma 3.1)

p(n) = paDF(n; A),  F(n; A) = "IV FI(p; A),
and the facts that p() = +q(n), n € W= . After resummation, when we add and
subtract the resulting expressions, a determinant identity due to Fomin (see Sect. 2.4)

can be used to write the expressions in terms of random walk determinants A 4\; and
AZx\)\ that do not involve loop-erased walk quantities.

Now we turn to the details. Write K = A\L, A = Ak, A1 = A?{. First observe
that any n € W can be written as

n=mH"oren?
where 771, 772 are nonintersecting SAWs in K connecting xog with a and x; with b,

respectively. Note that any loop intersecting 7 either intersects A C 7 or it does not.
Consequently, by (2.3) and (2.6), we can write

p(m) = pmFm; A) = p()F(x; A)F (n; K).

Using this and the above decomposition, we see that

D = D> pDF(1; A)

new+ new+
=pOIFO;A) D papmHFm' U’ K),  (B.)
nl:xo—m
n2xg—b
n'nn?=p

where the sum is over all pairs of nonintersecting SAWs 5! : xo—a and 7% : x,—b
in K. Similarly, any n € YW~ can be decomposed

n=me mFaen',
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where n? : xy—a and 5! : xo— b are nonintersecting SAWs in K. We see that

> P =p0F;A) D papmHF®' U K).  (32)
new- nlixo—b

nz:xk%a

n' =0

(We are only summing over paths in K .) Let us now consider the sum on the right-hand
side of (3.1). Then using (2.3) we have

> pHpAFG UL K) = D pmYF s K)p(r*)F(n2; K\m)

nl:x0—>a nI:XO—m
n2ixg—b n2xy—b
n' n?=y n'tn*=p

= 2. 2 P,
1

ol:ixo—a  wtixg—b

®*NLE[w! =

where w! : xg — a and w? : x; — b are SAWs in K. An identical argument proves
the corresponding identity (interchanging xo and x; ) starting from the sum in the right-
hand side of (3.2). If we take the difference of the two expressions, Fomin’s identity
implies that we may drop the non-intersection condition:

S0 p@hr@h— > D> plhHped
1

ol:xp—a a)zzxkab w'xXg—>a wzzxoab
w*NLE[w! = w?NLE[w!]=0
1 2 1 2
= 2, php@)- 3 p@Hp@?)
wl:x0—>a wl:xk—>a
w?:x—b w?:xg—b

= Hyg (x0, a) Hyg (xi, b) — Hyg (xx, a) Hyg (xo, b)

=Axy— a,xy —> b).

(Again, we are only considering paths in K.) In other words, subtracting (3.2) from
(3.1) gives

S = > h=pRFOs A Ao — axi —b)  (33)
new+ new-

and the right-hand side involves only random walk quantities with no non-intersection
conditions. Up to now we have not used the signed weights. The idea is to express the
sum Zn e+ P + Znewf p(n) as a difference involving ¢ to which we can apply
the Fomin argument.

We first claim that

D P =Ta D 4, where Iy = exp{2m[Tal}. (3.4)
new+ new+
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To see this, recall that §g(n) = q(n) F4(n; A). We already noted that g () = p(n) for
n € W, so Lemma 3.1 gives (3.4). Using that p(n) = —q(n) for n € W™, a similar
argument shows that

> by=—In > 4. (3.5)
new- new-

Hence, adding (3.4) and (3.5) gives

Db+ D Py =Ta| D am— D 4

new+ new- new+ new-

We can now argue exactly as in the proof of (3.3) replacing p by ¢; it makes no
difference, and in this way we get

>+ D ) =qG)Ta F1(: A) A (xo — a.x; — b)
neWw+ new-

=pA) T4 Fi(x; A) \Aq(xo —a,xx = b)|, (3.6)

where the last step uses that the left-hand side of (3.6) is positive and that |g(1)| =
p(A). The theorem follows by adding and subtracting (3.3) and (3.6). O

4 Comparison of loop measures: proof of Theorem 1.4

In this section we prove the main estimate on the random walk loop measure by
comparing it with the corresponding quantity for the Brownian loop measure.

We recall some notation. Given A € A, 74 is the set of unrooted random walk loops
in A with odd winding number about wg. Given a simply connected domain D > 0
we write Jp for the set of unrooted Brownian loops with odd winding number about
0.Let ¥p : D — D be the conformal map with ¥/p(0) = 0, ¥,(0) > 0 and ¥'(0) is
the conformal radius of D from 0. Given a lattice domain A C A with corresponding
D = D4 we definery =rp,. For R > 0, set

B(R)={z€C:|z| <R}, B(R)={z€Z?:|z| <R}.

Theorem 4.1 There exist 0 < u, ¢y, ¢ < 00 such that the following holds. Let A € A
and let D 4 be the associated simply connected domain. Then

1
m(Jx) — glogrA —co| <cry”.

Our proof does not determine the value of cy. Before giving the proof we need a
few lemmas.
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Lemma 4.1 There exists ¢ < oo such that if D is a simply connected domain con-
taining the origin with conformal radius r > 5, then

logr
8

<cer

’M (jD\j]D)) -

Proof Fort > 1,letp(t) = n (j,@\jﬂ)). Note that if 1 < ¢ < s, then conformal
invariance of u implies that ¢ (s) = ¢ (¢) + ¢ (s/t), thatis, ¢ () = «alogt for some
a. The constant « can be computed, see Proposition 4.1 of [16],

= = 1
i (Ji0\Jb) = 5 logr. .1)
Distortion estimates imply that there is a universal ¢ such that

. (B(r—1 — cr_z)) cDCyp (B(r_l + cr_z))

Hence, by conformal invariance and (4.1),

N | 1
2z (jD\J]D)) =3 log[r +c]= glogr +o@¢™h.
O

Given Lemma 4.1 and the fact that the conformal radius of D4 with respect to 0
and wy are the same up to a multiplicative error of magnitude 1 + O(VXI ), we see that
to prove Theorem 4.1, it suffices to prove that there exists cg such that

m(Ja) = (ip\jm) +co+ O(r,"), D= Dy.
If we let k be the largest integer such that ¢¥*1D ¢ D, then we can write
m(x) - 1 (Jo\J)
. . k
= [m(Ta\I) = T\ Tg0) | +

J

[m(jg.f\jg.f—l) - M(jB.i\ij—l)] ,

1

where B/ = B(e/), B/ = B(e/). (There are no random walk loops of odd winding
number which stay in D.) The Koebe-1/4 theorem implies that (C\D) N {|z| = r} is
nonempty; we write r = rp. Note that this implies that any loop in D (either random
walk or Brownian motion) with odd winding number must intersect rD.

The theorem then follows from the following estimate. The phrasing of the lemma is
rather technical but the basic idea is that the measures of the set of random walk loops
and Brownian loops with odd winding number that are in D and are not contained in
a smaller disk §rD) are almost the same.
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We use the coupling of random walk and Brownian loops and note that the pairs
of coupled loops will have these properties unless one of the following possibilities
occur, each of which will be proven to have small measure.

— The Brownian loop and the random walk loop are not very close. The loops are
coupled in such a way that this happens with small measure.

— One of the loops (in a coupled pair) is contained in D but the other is not. If
the loops are close this would require the loop that is inside D to be close to the
boundary without intersecting it. The measure of such loops can be controlled
using Beurling-type estimates.

— Similarly, one loop can intersect 7D or be contained in §rID while the other is not.
Again, this requires one of the loops to be near a circle without intersecting the
circle.

— The final “bad” possibility is that the loops are close but they are so close to the
origin that the winding numbers can differ. The measure of walks that are close
to the origin is sufficiently large that we cannot just ignore this term. However,
if a loop (random walk or Brownian motion) gets close to the origin it is almost
equally likely to have an odd number as an even winding number. This allows us to
show that the random walk and Brownian loop measures of such loops are nearly
the same.

Lemma 4.2 There existu > 0, c < 0o such that the following holds for all § > 1/10.
Suppose D is a simply connected domain containing the origin and letr = rp. Let
denote the Brownian loop measure and m the random walk loop measure.

— Let 1(€) (resp., i (w)) be the indicator function of the event that a random walk
loop £ (resp., a Brownian loop w) is a subset of D, intersects rD), is not a subset
of 6rD.

— Let U(£) (resp., U (w)) denote the indicator function that the winding number of
£ (resp., ) about wq (resp., 0) is odd.

Then,
wll (@) U(@)] —mlI (&) U@)]| <cr .

Here we are writing p[-] for the integral with respect to « and similarly for m|[-]
and v[-] in the proof below.

Proof We will be doing detailed estimates for the random walk loop measure; the
Brownian loop measure estimates are done similarly. We will, however, prove one
estimate for the Brownian loop measure in order to explicitly illustrate this point. The
proof of this lemma will complete the proof of Theorem 4.1.

It will be useful to fix an enumeration {zg, z1, ...} of Z2 such that |z ;1 is nonde-
creasing and we let V; = {zo, ..., z;}. In particular, zo = 0. We will first consider
loops that do not lie in 7!**ID for some u > 0. As already noted, any loop in D with
odd winding number must intersect .

— Claim 1 The random walk and Brownian loop measures of loops that intersect
both rID and the circle of radius r'+* is O (r—%).
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Fig. 1 Proof of Lemma 4.2. Left Proof of Claim 1. If £ is a good loop starting from z;, then it must first

exit the disk of radius 2|z j| without hitting V; | (represented by the smallest disk), get to 9rD, exit r I4up,
then get back to D all while not exiting D, and finally return to z; avoiding V;_;. Right Proof of Claim

2. A random walk and Brownian loop are coupled and close, inside D but |1 — il > 0. One of three
possibilities why the latter may hold is that exactly one of the loops exits D. In that case the other loop must
get near 0 D without exiting D

We will prove this for the random walk measure; the Brownian loop estimate is
done similarly (Fig. 1). Let L denote the set of random walk loops in D that intersect
both rI and the circle of radius r!**. Then

L= U L*,

l2jl<r

where Lj denotes the set of such loops [£] such that z; € £ and £ N V;_1 = @. For
any [£] € L’; we call a rooted representative

£= [207£17"'1£2n]

good if o = z; and if we define k to be the first index with [{x] > rlt4 then
by # zj,1 < s < k. Let L’j denote the set of unrooted loops that have i good

representatives. Then L ; is a set of elementary loops as in the proof of Lemma 2.1. In
particular,

m(L%) = —log [1 - p(L}.)]

For j = 0, a good loop must start from 0, then reach the disk of radius r without
returning to 0. This has probability O(1/logr). Given this, the Beurling estimate
implies that the probability of reaching the disk of radius »!™# without leaving D is
O(r~"/?). Given this, the probability to return to the disk of radius » without leaving
D is O(r—*/?). Given this, the expected number of returns to the origin before leaving
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D is O(1). Combining all of these estimates, we see that p(L(l)) = 0@ %/logr) and
hence m(Lg) = O(r~"/logr).

Let us now consider elementary loops for j > 0. Let x = |z;|. Using the gambler’s
ruin estimate, the probability that the random walk reaches the circle of radius 2x
without hitting V;_1 is O(1/x). Given this, the probability that the walk reaches the
circle of radius r without hitting V;_1is O(1 A [log(r/x)]_l). Given this, as above,
the probability to reach the circle of radius 7!** and return to the circle of radius r
without leaving D is O(r~™"). Given this, the probability to reach within distance 2x
of zjis O(1 A [log(r/x)]_l). Given this, the probability that the next visit to V; is at
z; is O(x~1). Given this, the expected number of visits to z; before leaving D\ V;_;
is O(1). Combining all of these estimates, we see that

4.2)

* 1 1 ¢ !
m(Lj) = pLy) [l * 0(p(Lj))] S e | log®(r/lz;1) |

By summing over |z;| < r, we get m(L) = O(r™*) which establishes Claim 1.

We will now use the coupling as described in Lemma 2.3. Let us write (w, £) for
a Brownian motion/random walk loop pair. This coupling defines (w, £) on the same
measure space (M, v) such that

— The marginal measure on w restricted to nontrivial loops is .

— The marginal measure on £ restricted to nontrivial loops is m.

— Let E denote the set of (w, £) such that at least one of the paths has diameter greater
than ~!~* and is contained in the disk of radius r!™* and such that ||& — €|le >
co logr. (Here by || - ||ooc We mean the infimum of the supremum norm over all
parametrizations.) Then v(E) < O(r™").

Given Claim 1, we see that it suffices to show that W U—1U)=0@F"). We will

write E for 1g. Let K (€) (resp., K (w)) denote the indicator function that dist(0, £) <

r1/2 (resp., dist(0, w) < r'/?). Note that
UI-UI=UIK-UIK+UI(K—-K)+UI-UI(1-K).

Note that if K = 0 and ||w — £||ec < ¢o logr, then (for r sufficiently large) U = U.
Therefore,

WU U-10)<vUUK)—vIUK)| +v[IU|K —K]|]
+v[|I — I (U + U)] + v(E).

Therefore it suffices to establish

— Claim 2
[T+ 1)K —K[1+v[ll-I1<0@™),

and
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— Claim 3
WUIUK) —v(IUK)| < OGr™).

To prove Claim 2, we first note that if the loops are coupled, and /U (£) # 0, then
diam(¢) > ér and similarly for the Brownian motion loops (Fig. 1). Also, if (w, £)
are in the disk of radius r!** with E(w, ) = 0 and I # I, then either the random
walk loop or the Brownian loop does one of the following:

— gets within distance cg log r of d D without leaving D
— gets within distance cq log r of the circle of radius r without hitting the circle
— gets within distance cq log r of the circle of radius §r without hitting the circle.

We can estimate the measure of loops that satisfy this as well as diam > 4r, by
using the rooted loop measure. We will do the random walk case for the first bullet;
the Brownian motion case and the other two bullets are done similarly. Let € be any
positive number. Note that the root must be in the disk of radius »!** and hence there
are O (r2111)Y choices for the root. Using standard large deviations estimates, except
for a set of loops of measure o(r~2), these loops must have time duration at least
r2~€. We consider the probability that a random walk returns to the origin at time 2n
after getting within distance O(logr) of dD but not leaving D. We claim that this
is O(logr/n/*). To see this, first note that by considering the reversal of the walk,
we can see this is bounded above by the probability that the random walk gets within
distance O (logr) in the first n steps, stays in d D, and then returns to the original point
at time 2n. Given that the walk is within distance O (log r) of d D, the Beurling estimate
implies that the probability of not leaving D in the next n/2 steps is O(logr/n'/*).
Given this, the probability of being at the origin at time 2n is O(n~"). The rooted
loop measure puts an extra factor of (2n)~! in. Therefore the rooted loop measure
of loops rooted at z of time duration 2n > r2~¢ that have diameter at least 8r, and
get within distance cq logr of D but stay in D is O(logr/n®/#). By summing over
2n > r27¢ we see that the rooted loop measure of loops rooted at z that have diameter
at least 8r, get within distance cqlogr of 3D but stay in D is O (r~?=23/%) If we
sum over |z| < r!t we get that the loop measure (rooted or unrooted) of such loops

is 0(r2“+*_7) < O(r~ %) for u sufficiently small. This gives the upper bound on
v[[I —1I]]. y 3
Similarly, if E(w, £) = 0, K(€) % K (), and I(€) + I (@) > 1, then

1/2

r/c —co logr <dist(0, £) < rl/? + co logr.

and for r sufficiently large,
diam(¢) > —

Therefore v[(I + I ) K — K | (1 — E)] is bounded above by twice the m measure of
the set of loops £ that satisfy these conditions. This can be estimated as in the previous
paragraph (or using an unrooted loop measure estimate as in the beginning of this
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proof); we omit the details since we have already written out analogous estimates.
This finishes the proof of Claim 2.
For the final claim, first note that

WU K) — v K)| <[+ 1)K — K1+ v[ll - 1],

and hence by Claim 2,
W(IK) —v(IK)| = 0@F™").

Therefore to prove Claim 3 it suffices to show that

Ww(IUK) —v(IUK)| = % WU K) —v(IK)| 4+ 0@F™).

We will prove that the Brownian loop measure of loops of odd and even winding
numbers, respectively, that intersect rY2D and 8rT (we write T = dD), are the same
up to a small error (Fig. 2). (This estimate for Brownian loops can be done by explicit
computation, but we give an argument that also works for random walk.) Recalling
(2.11) and (2.9) we see that it will be enough to prove this for the Brownian bubble
measure of bubbles in A; = {|z| > s} that are attached at 0 < s < r/? and
intersect 87T} it will be enough to do the argument for s = r!/2. Choose ¢ € 8rT
arbitrarily. Consider a Brownian bubble in A, 1> attached at r!/? that intersects 87T
for the first time at ¢. The initial part of the bubble, the part which connects r!/2
with ¢, has the distribution of a Brownian excursion between these points in the
annulus 87D\r /2. We will show that this path is about as likely to have odd as even
winding number. Fork = 1,2, ..., [logr /2 _ 2], let Ax be the annulus with boundary
components §r2~*+DT and §r27KT. Note that the probability that an excursion as
above separates the two boundary components of Ay between its first hitting times
of the boundary components is uniformly bounded away from 0 independently of
k, r. (This follows from a harmonic measure estimate for Brownian motion and for
the excursion by comparing Poisson kernels.) This means the excursion has positive
probability (independent of r, k) to change winding number parity when crossing each
annulus Ay and that the hitting distributions of the outer boundary of A for excursions
of odd and even winding number (up to that hitting time) are uniformly comparable.
We may therefore couple two excursions from /2 in such a way that with probability
1 — O(r™") they have different winding number parity when arriving at ¢, e.g., as
follows: first couple the two sequences of annulus hitting points (in decreasing k
order). This can be done so that the sequences eventually agree with large probability.
(See [24, Section 1.5].) Then given the hitting points, sample the subpaths connecting
these hitting points. The paths couple (and run together) after the point at which the
hitting points agree and the winding number parities (at the hitting time) are different.
Since constants are independent of 7, k, the excursions couple with probability ¢ > 0
(independent of r, k) in each of the annuli, and so the paths couple with probability
1—0((1—c)'°t"*y = 1= O(r—*) foru = u(c) > 0. This shows that the probability
of the loop attached at '/ having odd winding number equals the probability of the
loop having even winding number up to an error of O (r~*). The analogous argument
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Fig. 2 Proof of Claim 3 of Lemma 4.2. We consider loops that get close to 0, that is, enter 172D and
that are not contained in §rD. Starting from inside r1/2D, the first part of such a loop (which is the only
part shown in the diagram) can be written as an h-process aiming at ¢ € §rdD. In each dyadic annulus
the probability to change parity of the winding number is uniformly bounded from below. Hence the exit
distributions (at the annulus boundary component of larger radius) of conditioned random walks/Brownian
h-processes of odd and even winding number are uniformly comparable. This implies that the paths of
odd/even winding number can be coupled with positive probability in each annulus

works for the random walk loops and so we have established Claim 3, which completes
the proof of the lemma as well as Theorem 4.1. O

5 Asymptotics of A: proof of Theorem 1.5

In this section we study the asymptotics of A4(z,a) = Ra(z,a)/Ha(z,a), asrgy —
0o. We recall that R4 (z, a) = E*[Q(S[0, t])1,] where § = S% is simple random walk
from z, I, is as defined in (1.4), and that Hx (z, a) = P? (S; = a) is discrete harmonic
measure. Consequently we have

R s
Aa(z,a) = % =E>[Q(S[0, TDI], z € A, (GRY

where I = 1{S[1, 7] N {0, 1} = @} and E>“ denotes expectation with respect to the
measure under which S is a simple random walk from z conditioned to exit A at a.

5.1 Continuum functions

Given (5.1) and the fact that simple random walk converges to Brownian motion, we
would expect any scaling limit of A4(0, @) to be the corresponding quantity with
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@
N

0 a 27 a—+2m 4w

Fig. 3 The construction of the continuum observable A(z, a) in D. Left We consider a Brownian /-process
W in D from z conditioned to exit D at a. Right W is lifted to a continuous process WinH by the multivalued
function F(w) = —i log w starting from Z, the point in F(z) with real part in [0, 27). The random variable
Q equals +1 if W exits H in {a + 4km, k € Z} and —1 otherwise and A is the expected value of Q with
respect to the law of W. By symmetry A(z,a) = O for z € «, the antipodal line relative to a. For paths
avoiding «, the value of Q depends only on whether o U § separates z from a in D

random walk replaced by an A-transformed Brownian motion conditioned to exit D
ata € 0D. Here we describe the quantity in the continuum (Fig. 3).

We will do the construction in the unit disk ID; we can use conformal invariance
to define the functions in other simply connected domains. Let S denote the line
segment [0,1) C D. Leta = ¢*% 0 < 0, < w,and leta = a(a) = {w : w =
re!%+m) 1 e (0, 1)} be the antipodal radius relative to a. Let P*% be a probability
measure under which the process W;, ¢ € [0, T'], is a Brownian A-process in D started
from z conditioned to exit D at a. Here T is the hitting time of 0ID. For each realization
of the process W, we, roughly speaking, let Q equal =1 depending on whether the path
WO, T] intersects 8 an even or an odd number of times. This is a bit imprecise since
there are an infinite number of intersections. One way to make it precise by lifting by
the multi-valued logarithm F(z) = —ilogz. The image of 8, F(B), is the union of
the 2 -translates of the positive imaginary axis. If we choose a particular image of z,
say Z, then there is a corresponding image a of a such that a is on the boundary of the
connected component of H\F(B) that contains Z. Once Z is given, the h-process is
mapped to an h-process W, in H conditioned to leave H at F(a) = {a+ 2k k € Z}.
Then Q = +1 if W exits H at {a+4nk : k € Z},and Q = —1if W exits H at
{a+4n(k+1/2):k € Z}. Forz € D,a € oD, let

Mz, a) = Ap(z, a) = E*[Q].
For the simply connected domain Dy4, we define for z € D4 anda € dD 4
Aa(z,a) = M(fa(z), fala)), (5.2)
where we recall f5 : Dy — D with f4(wo) =0, f}(wo) > 0.

Remark 5.1 We can also equivalently consider a function A living on the Riemann
surface given by the branched two-cover of D with branch cut 8. We lift the h-process
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in D so that it starts on the top sheet of the two-cover. The observable is the expectation
of the random variable giving 41 if the h-process reaches the boundary on the top
sheet and —1 if it reaches it on the bottom sheet. Then A only changes sign when
evaluated at the two different points in the fiber of z € ID and so could in physics
language be called a “spinor”. See [5] for a similar construction in a related context.

Note that symmetry implies that A(z; a) = 0forz € a. Let t = inf{t : W; € «}. If
T > T, then the value of Q is determined: itis 41 if z and a are in the same component
of D\(x U B) and —1 if they are in different components. Therefore,

h]D)\Dt (Za a)

1@ @)l = [EX[Qi 7 > TI =P (WI0. T] Na =) = <=

N G )

the last expression being a quotient of Poisson kernels.

Lemma 5.1 [f0<60 <, thenase | 0,

M—€;a) = 2¢l/? sinf, + O(¢).

Proof The map

Jz 1—z

2 rn
¢(Z)= ¢(Z)_ \/Z(Z+1)2

41
is a conformal transformation of D\ [0, 1) onto the upper half plane H with

p@) = 1¢@% = N0 ety =262 1 4 0],

cos 6 2cos28’

The scaling rule for the Poisson kernel implies that

Tth\[OJ)(Z’ ei26) =T |¢/(ei20)| hH(Qb(Z), ¢(8129))
_ ¢’ ()] Im[p (2)]
[¢(e?) —Re$(2)]* + [Im ¢ ()]

In particular,
27 hpyjo.1y (€', €??) = 2€!/2 sin jusind + O (e).
Therefore, by rotational symmetry, with a = e%ifa

2mhp\g (—€, @) = 2hpyjo.1) (€%, —1) = 2% sin @, + O (e).

Using in (5.3) the fact that for any a € I, A(—e¢, @) > 0 and that 27w hp(—e, e/?%) =
1 4+ O (€) now concludes the proof. O
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5.2 Asymptotics of A 4(0, a)

Our construction will be somewhat neater if we start with the observation in the next
lemma.

Lemma 5.2 There exists € > 0 such that the following holds. Suppose D is a simply
connected domain containing the origin and f : D — D is a conformal transforma-
tion with f(0) = 0. Let S = {x + iy : |x|, |yl < |f'(0)|e} be a square centered at
the origin and for 0 <t < 1, let y(t) = f(t). Let 0 = inf{t : y(¢t) € 30S}. Then
ylo,HhNS =0.

Proof This can be proved using standard distortion estimates for conformal maps. O

‘We now set some notation.

Let U, = {(x,y) € Z? : |x| < n, |y| < n} denote the discrete square centered at
0 of side length 2n and U, = U,\{0, ..., n} be the slit discrete square.
— LetV =V,, V™ =V, be the corresponding continuum domains

Ve =1{x+iy:Ix|,lyl <n}, V, =V\QO,n]

— Let € be a fixed positive number as in Lemma 5.2. For every A, letny = |ers] =
era+ O(1)andletUa, U, , Va, V, denote Uy,, UnA, Vias VnA, respectively.

— Let * = (0, wo] U fA_l(f}). The curve 8* goes from 0 to fA (1) € aDy4. By
Lemma 5.2 we can see that after the curve 8* hits 9V, it does not return to V4.
We will also write 8* for the arc * N V.

— Forz, w € V,"\B* we define Q“" = —1if B* separates z from win V" and +1
otherwise.

— We use §; and B, respectively, to denote random walk and Brownian motion, as
well as the h-processes defined from them. The probability measure will always
make it clear whether we are dealing with the unconditioned or the conditioned
process. We use P>4, E*“ to denote probabilities and expectations with respect
to an h-process conditioned to leave the domain at a. We will use this notation
for both S; and B;. This should not cause confusion. All z-processes in this paper
will be those given by boundary points, that is, where the harmonic function is the
Poisson kernel. We recall that

Ha(wy, a)

P>%{(So, ... S = (wo, ..., wp)} = m P*{(So, ... Sk) = (wo, ..., wp)},
’ (5.4)

with a similar formula for the Brownian A-process.

Lemma 5.3 We have

Aa(0.0)= > Hyy—(0, w) ===

wedlUy

Ha(w,a) o,
s\ ,a).

H10.a) Q alw, a)

Proof We write U, U™ for Us, U, . Leto = mintk > 1: § € NU {0}} (Fig. 4).

Since S:ao € {0, 1} implies that 7 = 0, using (5.1) and the strong Markov property

applied at the stopping time p = inf{k > 0 : Sy € dU ™} gives
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Fig. 4 Proofs of Lemma 5.3 and Lemma 5.4. Left Paths that hit the horizontal slit before the boundary of
the square can be reflected and coupled. Since these paths have winding number of different parity, the total
contribution to A 4 of these paths is 0. Right Only paths reaching 9V before the horizontal slit contribute
to A4, which can then be written as a sum/integral over the first visited point w of the boundary of the
square. The asymptotics of A 4 (0, a) can therefore be found by separately considering the probability of
a random walk from 0 reaching dV before hitting the horizontal slit (Theorem 5.1), and by using strong
approximation to compare the discrete with the continuum Poisson kernels and A with A on 9V (Theorem 2.1
and Proposition 5.1, respectively)

AA0,a) = EM[Q(S[0, o)) T Aa(S,y, a)]
= E[Q(S[0, p]) Aa(Sp,a); Sy € {2,...,n}]
+E°’“[Q(S[0, pD) Aa(Sp,a); Sy, € AU]. (5.5)

Suppose w is a nearest-neighbor path from 0 to w € {2, ..., n}, and otherwise
staying in U ™. Then if @ is the reflection of w about the real axis we have Q(w) =
—Q(®). Indeed, w @ » is a loop rooted at O intersecting N exactly once and it is
symmetric about the real axis and so has winding number 1 about wy. Moreover, by
(5.4) w and ® have the same distribution. This implies that Q(w) = —Q(w). Since
the (reflected) paths can be coupled after the first visit to {2, . .., n} we conclude that
the first expectation in (5.5) vanishes.

If there exists a nearest neighbor path in U from 0 to w € dU that does not
intersect 8* U {0, ..., n} except at its starting and endpoint, then any path from 0 to
w that avoids {0, ..., n} will intersect 8* an even number of times, yielding a value
of Qo’w = 1. Similarly, for all other w € 0U, QO'w = —1. We then see that,

AA0, a) = EM[Q(S[0, p]) Aa(Sp, a); S, € U]
= Z PY4(S, = w) Q%" Aa(w, a)

wedlU
H
= > Hy-0.w) HA((O ))Q‘““ Ax(w, a).
wedlU

O
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Lemma 5.4 Ifz =z, = —n'/?, then
ha(w, a
ra(z,a) = O(n=) +/ hy-(z, w)L)QZ’wKA(w,a) ldw]
vy A ha(z,a)
ha(w,a)

=0+ D hy-Gzow) Q" aa(w, a).

wealy hA (Z ’ 61)
Proof The proof of the first expression is similar to that of the last lemma (Fig. 4).
Note, however, since the winding is measured around wy it is possible that when we
concatenate a path from z to the positive real axis with its reflection about the real axis
we could get a loop whose winding number about wy is even. By topology we can see
this can only happen if the path hits  := [0, wo] U [0, wg] before hitting [0, co). By
the Beurling estimate, the probability of hitting  before hitting the positive real axis
is O(|z|~'/2). Also the value of A on 5 is O (n~'/2). Therefore, this term produces an
error of size O (n~3/*) , which yields the first equality of the lemma.
For the second estimate we first note that the Beurling estimate and the covariance
rule for the Poisson kernel show that Vw € 9V

ha(w,
- (2, w) A0 D e @) < clhy- (o w)] < ¢zl 2,
ha(z, a)

Let E be the set obtained by removing from 9V its intersection with the six balls of
radius n1/2 centered at the four corners of V, the point at which the slit meets 9V, and
the point at which 8* meets dV. Then by the last estimate

/hV—(z,w)MQZ’“’XA(w,aHdM
A% ha(z,a)

=/ hy- (2 w) A D ey ) ayldw] + (1220,
E hA(Z,Cl)

Notice that Q%" is constant on each component of E. Derivative estimates for positive
harmonic functions show that if u#, v are in the same component of E and |u —v| < 1
then

ha(u,a)  ha(v,a)

~1
ha(z,a) hA(z,a)(1 0@ ).

Finally, since each point on E is distance at least n'/? from a corner one can map to

the unit disk and compare the Poisson kernels there (using, e.g., Schwarz reflection
and the distortion theorem to compare the derivatives) to see that

hy-(z.u) = hy-(z,v)(1 + O(n~'/?)).
These estimates imply the lemma. O
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We proceed to show that each of the factors in the expression for A4(0, a) in
Lemma 5.3 is close to its continuum counterpart in the decomposition of Lemma 5.4
and then appeal to Lemma 5.4 to go back to the continuum function. The estimates
naturally split into two parts. The first deals with fine asymptotics close to the tip of
the slit in the slit square and the second with what happens between the boundary of
the slit square and the boundary of A. We state the results here, but postpone the proofs
to the two subsequent subsections. We then combine them to prove Theorem 1.5.

We define

Hyy-(0, )
Zzeau,, Hyy,- (0, 2)

H,(0,b) = b e aU,,

This is the conditional probability that an excursion starting at O in U,;” exits dU,
at b given that it exits at a point in dU,. We also define the analogous quantity for
Brownian motion,

hy-(~1,b)

ﬁ —1,b: ’
n=LD) oy, By (=1, w) |dw

bedV,.

Theorem 5.1 Ifb € 0U,,
I:In(o» b) = En(—l, b) [1 4 O(nfl/ZO):I )

Proof See Sect. 5.3. O

We do not believe that this error term is optimal, but this suffices for our needs and
is all that we will prove. We will also need the following corollary, which in particular
implies the sharpness of the Beurling estimate.

Corollary 5.1 There exist c,u > 0 such that

Z Hyy—(0.b) = cn™ 2 [1+ 0(n™)].
bedU,

Proof Let

K(m)= > Hy, (0.b),

bedU,
K (n) =/ hy- (=1, w) |dw.
AV, n
and note that for r > 1 (we write U, = U|;n))

K(rn) = K(n) > Hu(0.b) Hy (b, 0Urn),
bedU,
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K(rn) = k(n)/ T (=1, w) hmy,— (w, dVy) [dw].
3‘/’1 rn

Using the previous theorem and strong approximation, we can see that for 1 < r < 2,

K(rn) _ Ie(rn)

Ko -~ ke TO°

By direct calculation using conformal mapping,

Kem =r 12 £ 0mn™")
K(n) '

Therefore, allowing a different u,

K(rn) _

—1/2 —u
Ko r +0m™"),

and the result easily follows from this. O

Given the corollary we can restate Theorem 5.1 as: there exists ¢ > 0, u > 0 such
that
Hyy-(0,b) = chy-(=1,b) [1+0(n™)]. (5.6)

We will also need that

Ha(w,a)  ha(w,a)
Hs(0,a)  ha(0,a)

+0(n™), wedl,, acdA (5.7)

which is a direct consequence of Theorem 2.1. This handles the first part of the argu-
ment of Theorem 1.5. The second part is handled in the next proposition. Note that
for w € U4 the quantities A4 (w, a) and A4 (w, a) are “macroscopic” quantities for
which one would expect Brownian motion and random walk to give almost the same
value.

Proposition 5.1 Thereexistu > 0, ¢ < oosuchthatif A € A,a € A, andw € 93Uy,
[Aa(w,a) —ra(w,a)| <cry". (5.8)

Proof See Sect. 5.4. O

Proof of Theorem 1.5 assuming Theorem 5.1 and Proposition 5.1 We will first show
(1.8), that is, there is a constant 0 < ¢ < oo such that

AAQ0, a) = ch;‘/z [sin6, + O (ry")].
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We write U, U~,V,V—, H, h for Ua, Uy, Va, Vys I-_I,,A, fznA. Using Lemma 5.3,
(5.6), (5.7), and (5.8) we see that there is a constant 0 < ¢ < oo such that

H
MO.@ =S Hy 0,0y D g g, 0

VHA 0. @)
wedU
—c0 > hy-(-Lw hA((l(‘)’ “)) 0™ ha(w,a) [1+ 00"
wedlU

We note that if f4 : Dg — D with fa(wp) = 0, f;‘(wo) > 0, then for z with

12
|zl <ny 7,

fa@ =r 24+ 00,

and hence, by (5.2) and Lemma 5.1,

ra=n'? ay=2r" 0l sin6, + 00" (5.9)

and there exists some ¢ > 0 such that for all z with |z| < ni‘/ 2,

ralz,a) <cry P22 (5.10)
A simple argument, using conformal mapping say, shows that

hy-(now) =0 hy- (1w [14+ 007

We now use Lemma 5.4 and (5.9) to conclude that
n{* et Aa0,0) = 007"+ aa(=n? @) [T+ 0]
=27,"20* [sin6, + 0™ ).

Since ng = erg + O(1), we get (1.8). We will give a symmetry argument here to
deduce (1.9) from (1.8). Suppose we replace J; with

j_ O+ Go+ 7
e 2 2 '
In other words, we place the discontinuity of the argument at fA_l ((—1, 0]) rather than
at f;l ([0, 1)). Then we can see that if S; = a, then Q(w[O, 7]) = £Q(w|0, t]) with
the minus sign appearing if and only if 7 /2 < 6, < 7.
Now given A, consider its reflection along the line {Re(z) = 1 /2}, that is, let
p(z) =1—7, A" = p(A). Letd’ = p(a) and define 8’ by fa (a’) = ¢'*?". Note that
(D) = Das fa() = =Tap@). f3'10. 1) = p[ /3" ((=1,0D] , and
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fa(@) = —fa(a’) = —€20 =exp {21’ (% —0’)} .

Inotherwords s = 5 —0" (mod m).1f6,, 6" € [0, ), then, = 57 —0"if0 < ' < F
and g, = X —¢'if ” < 0’ < 7, and hence
0 — sind’ 0<0' <7/2
COSPa =1 _ging’ /2 <0 <.
From the previous paragraph and (1.8), we see that
_ N =2 —u r T
A(l,a) = Ap(0,a) = cor /" [sin0" + O (r;")], 0<6'< >
A(l,a) = —Ax(0,d) = czrgl/z [— sinf’ + O (r;“)], % <6 <.
O

5.3 Poisson kernel convergence in the slit square: proof of Theorem 5.1

The rate of convergence of the discrete Poisson kernel to the continuous kernel is very
fast in the case of rectangles aligned with the coordinate axes.

Lemma 5.5 There exists ¢ < oo such that ifn/10 < m < 10n, and

A=An,m)y={j+ik:1<j<n—-1,1<k<m—1},
R=R(n,m)={x+iy:0<x <n,0<y<m}

then

min{k, m — k} min{k’, m — k’}
c .

|4 hyr(ik,n+ik') — Hya(ik,n+ik")| < =

n

In particular,
Hya(ik, n +ik') = 4 hyg(ik, n + ik") (1 10 (nfz)) .

Proof We write v = ik, w = n +ik/,and d = min{k, m — k}, d’ = min{k’, m — k'}.
Using separation of variables (see Section 6 of [2] or [17, Chapter 8] for more details),
one can find hg (1 4+ ik, w) exactly as an infinite series

2 < sinh(lm/m) Lk k'
hr(l +ik, w) = — in{ — ) si .
R( A+ ik, w) m g sinh(Imwrn/m) sm( m ) sm( m )
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Similarly one can find the discrete Poisson kernel by separation of variable as a finite
Fourier series; more specifically,

2 sinh(aym/n) . (lkn\ . (IkK'w
Ha(l k, — —
Al +ik,w) = - Z snh(@m) sm( - ) sm( )

=1

where «; is the solution to

l
cosh (%) + cos (i) =2.
n m

Note that Lemma 6.1 in [2] implies that
In 2, 2
o =" [1+0(1 /n )]. (5.11)
m

One can find ¢; > 0 and ¢y > 0 such that for all m, n in the statement of the lemma,

sinh(lrr/m)

sinh(oym/n)
sinh(Irn/m) sinh(a;7)

—cl —cal

~

Using this and the inequality | sin x| < [x|, we can see that there exists ¢ < 0o such
that

lhg(1 + ik, w) — Ha(1 + ik, w)]

1 dd’
<c n_6+n_3 z
I<c logn

sinh(lr/m) B sinh(oy/n)

sinh(Irn/m) sinh(ay )
Note that the 6 is arbitrary and can be made arbitrarily large by increasing c. Using

(5.11) we can see that for / < clogn,

sinh(oy/n) _ sinh(lrr/m)
sinh(oyr)  sinh(lmn/m)

[1 + 0(13/n2)],

and hence the sum is O (n~3) giving

dd'
lhr(l + ik, w) — Ha(l + ik, w)| < .

This implies that
. 1 . 1 . /. —6
Hjya(ik, w):ZHA(l—G—lk, w):ZhR(l—i—zk, w) + O(dd'n™).

We now assume that k < m/2. We can extend the function h(z) = hgr(z, w) to
{x +iy:—n < x <n,—m < y < m} by Schwarz reflection. (If k > m/2, we
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instead extend the function to {x +iy : —n < x < n,0 < y < 2m}.) Note that on
{z :1z — ik| < min{m, n}/4},

|h(z)| < cdd'/n.

Since min{m,n} =< n, estimates for derivatives of harmonic functions (see, for
instance, Section 2.3 in [14]) then imply that

105h(2)| < cdd' /n>T* (5.12)

Using the definition of the boundary Poisson kernel (see Sect. 2.3) and (5.12) in a
Taylor expansion of & at ik, we see that

hr(ik + 1, w) = har(ik, w) + O(dd'/n’).

Let us abuse notation slightly and write

1
Gy, 0.0) =7 > Gy (e, 0).

le]=1

Lemma 5.6 For every n, there exists ¢, such that for all |{| > n/2,

Gy 0.0 =cngy-(=1.0) [1 + 0(n—1/2o)] _

Moreover, the constant c,, is uniformly bounded away from O and oco.

Proof Let zo = —|n/8] and F,, : V,_ — DD be the conformal transformation with
F,(z0) =0, F,(0) = 1. Note that for all z € V", F;,(z) = F(z/n) where F = Fy. It
is easy to see that | F,(¢) — 1| = |F(¢/n) — 1] is uniformly bounded away from O for
| >n/2.

Let H, be the restriction to V,~ of the Schwarz—Christoffel transformation from
V, to nDD, that sends the origin to the origin and (n, 0) to (n, 0). Then the image
of H, is nD\[0, n]. We can see, e.g., from the explicit form of H, that H,(z9) =
—cn(1+ O (1/n)) for some 0 < ¢ < 1. Moreover, H,(—1) = —H, (0)(1+ O (1/n))
and H, (—1) = /(1 + O (1/n)) for some ¢’ > 0.

We can then write F, = G, o H,, where G, (z) = (1 — z,)(\/z/n + /n/z) + (1 +
20)i /(1 — z)(z/n + /n/z) — (1 + z4)i (z4 is some real in [0, 1] that depends on
H, (z0) and can be computed explicitly) maps nID\[0, n] to D, H, (zo) to 0 and O to
1. Then G),(H,(—1)) = " n~12[1 4+ 0(n=Y?%)] for some ¢”, so that the chain rule
implies that F, (—1) = co n~12[1 4+ 0(m=Y?%)] for some constant cy.

Using the explicit form of the Green’s function and Poisson kernel in the disk, we
can see that

gv-(=1,0) = gn(Fu(=1), Fu(¢))
= gn(1 —con™2(1 + 0(m™'?)), F(¢/n))
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=2 con P hp(F(¢/n), D1+ 0@n™ )]
_2mcoll = |F(g/m*]
nl/2|F(¢/n) — 112

[14+0m ).

By equation (40) of [13], we can see that

1—|F¢/n)?

/w1 O

GU_ (0’ C) = GU_ (Oa Z/)

Here we are using the uniform bound on |F({/n) — 1|. All one needs now is that
Gy-(0, z0) < n~1/2, which follows from Proposition 1.5.9 and (2.40) in [15]. O

Proof of Theorem 5.1 Let us first consider the case b = n + ik’ with 0 < k' < n, Let
m = |3n/4] and let R = R,, be the rectangle in the top right corner of U:

R={x+iy:m<x<n,0<y<n}

As an abuse of notation we will also write R for R N Z2. A last-exit decomposition
shows that

n—1
Hyy-(0,b) = > Gy, - (0,m + ji) Hyr(m + ji. b).
j=1

A similar decomposition shows that

L . .
hy-(=1,b) = 5/ gv-(=1,m+it) hyr(m + i, b) |dE].
0
This latter equality is perhaps better seen by writing

1 1
hy-(— lb)_hm—gv( lb—e)—hmz—gv b—e€,-1),
e

and using the strong Markov property. Lemma 5.5 shows that

., b
Hyr(m + ji, b) = M +0@d/n%), (5.13)

where d = min{k’, n —k'}. For A € Z?, weletty = inf{n > 1: S(n) € A} and write
7, when x is just a point. Then, using again Proposition 1.5.9 and (2.40) in [15], for
1<j<n—1,

Gy-0,m+ij) =P(tysij < tyy-)Gy-(m +ij,m+ij)
< cn_l/szf(m +1+ij,m+ij) < cn_l/z,
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SO
n—1
ZGU*(Q m+ ji) < en'/?,
j=1
Therefore, using (5.13),
n—1 1
Hyy-(0,6) = > Gy (0,m + ji) [H3R<m + i b) = Jhar(m + ji, b)}
j=1

-
ZZ vy (O,m+ ji) hgg(m + ji, b)

1,1,1
=0@d/n"?) + i ZGUn-(O, m + ji) hagr(m + ji,b).

j=1
By Lemma 5.6, we can write
n—1
Hyy—(0,b) = 0(d/n"?) + 1+ 0™ ?)] D" ey gy (=1, m + ji) hyr(m + ji, b),
j=1

where this ¢, is 1/4 times the value in that lemma. The sum above is greater than
a constant times d/n>/?. Indeed, the probability that a Brownian motion from —1
reaches a point in (say) the middle half of the left side of R before exiting V,, is at
least cn~1/2. Moreover, the function iy (-, b) at such points is at least cd/n. (Recall
that d = min{k’, n — k’} and b = n + ik’.) Hence we can write this as

n—1
Hyy~(0,b) =[14+ 00~ PN " e gy (=1,m + ji) har(m + ji, b).

j=1
Routine estimates allow us to approximate the sum by an integral,
n
Hyy-(0,b) = [1 + 0(n~1/)] /0 en gy (=1, 0 hor(c, b) |de]
=21 ¢y hy-(=1,b) [1 4+ 0™ ")),

We assumed that b = n + ik’ with k" > 0. There are four other cases. For example,
if b = k + ni with k > 0 we replace the rectangle R with the rectangle

{x+iy:—n<x<n,m<y<n}.
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We do the other three cases similarly. In all cases we choose zgp = —|n/8]. The same
argument gives us

Hyy-(0,b) =27 ¢p hy-(—1,b)[1 + O(n~ /)],

with the same value of ¢,. From this we conclude that

Hyy-(0, b) _ hy-(=1,b)
> eov Hou-0,y) [y hy—(=1,y)|dy|

[1 + 0(n*‘/20)].

5.4 From the slit square to d A: proof of Proposition 5.1

To prove Proposition 5.1, we need a version of Theorem 2.2 for the /-processes. We
will however use slightly different stopping times. We will write f for f4 and for
u > 0 consider Brownian and random walk paths B and S with measure either P or
P%¢ (for the unconditioned and conditioned paths, respectively). We let

T =inf{r > 0:d(f(S2), D) <n~"}, T, = inf{t > 0:d(f(By), D) <n™"},

o, =1, ANTy.

Let 7, T be the times that the paths reach 0D (of course, under the measure P*¢, this
is the time at which they reach a).

Intuitively, knowing that S and B will exit at the same point a should only make it
easier under the measure P*¢ than under P* to find a coupling that ensures that B and
S are close with high probability. Indeed, this is the case. We will prove the following
result which does not give the optimal bounds.

Theorem 5.2 There exist u,u’ > 0,c < oo such that if n < dist(z, d4) < n + 1,
a € 0A, and 7 € A with |z| < 3n/4 then one can construct a probability space
containing two processes B and S such that the probability of the event that

sup |S2; — By| > clogn,
0<t <oy

and
diam (f o S[oy, t]) + diam (f o Bloy, T]) = cn™"

is bounded above by cn™". Here B and S have the distribution of a Brownian, respec-
tively random walk h-process started at 7 and conditioned to leave D4 at a.

Proof We use the KMT coupling of Theorem 2.2 to put the unconditioned paths B and
S on a probability space in such a way that if K = {supy; <, |S2r — B;| < clogn},
we have
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PY(KS) < en™2.

To obtain the corresponding result for the /-processes, we note that the fact that there
is a point v with |[v] = 1 — n™ and d (v, f(B(0,)) < clogn, together with the
distortion theorem, implies that there exists a constant ¢ such that d( f (B(oy)), D) €
[c='n™", cn™"], which, using the explicit form of the Poisson kernel in the unit disk
in (2.8), implies that 4(B(0,), a) € [¢~'n™*, cn*]. Similarly, using Theorem 4.1 in
[3] and (40) in [13], we see that, with a possibly different constant ¢, H(S(o0y,), a) €
[c1n", cn']. Moreover, by Harnack estimates h(z,a) < 1 and H(z,a)/H (0, a) <
1 for z with |z] < 3n/4. The fact that the measure for the Brownian A-process is
obtained by weighing the Brownian paths by a factor of #(B(0,), @)/ h(z, a) and that
the measure for the random walk A-process is obtained by weighing the random walk
paths by a factor of H(S(oy), a)/H (z, a) now implies that

Po4(KS) < en™ 2,

It remains to show that there is u’ > 0 such that

/

P>“(diam (f o S[oy, t]) + diam (f o B[oy,, T]) > cn_“/) <cen™".

In order to split this into separate estimates for S and B, we have to deal with the
technical issue that the joint process (S, B) doesn’t satisfy the strong Markov property
in the coupling. To get around this, one can use a standard tool (see, for instance, the
proof of Theorem 3.1 in [3]) which consists in introducing stopping times t, for S
and T,, for B such that

max{t,, I} < oy

and F(S(T)) € A, (5.14)

where A, , = {zeD: |zl €[l — ¢ 'n* 1 —cn*] and, similarly, | f(B(T,))| €
A u,and applying the strong Markov property at those times. Let us just consider the /-
process S, as conformal invariance makes the estimate for the 4-process B considerably
simpler. Write r = n~". For simplicity we assume without loss of generality that
fala) = 1.

Using the expression for the Poisson kernel in the disk in (2.8) we see that for
Ry > 1,h((1 — r)eRir 1) = (Rf]). We can use this and (2.2) to see that if w is
a lattice point within one unit of f~1((1 — ¢'r)e!®1") with ¢ € [¢™!, ¢] and ¢ as in
(5.14), and if |z| < 3n/4,

Z((f:;)) =0 (&").
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Therefore,

P(F) = P2(| Arg(/(S()| > R)
= 0 (R{") P( Arg(£ (S| > R)

=o(r").

Now let R = r~1/% and Ry, = r~3/% and note that r~! > Ry >R > 1.

H
P4 (diam (f o S[z,, T]) > Ror) < sup w, a)
vow H(w, a)

+0 (R
CR%RR—;V o (R;‘) -0 (Rl_l) ,

where the sup is over w € f~1(A., N D(1, Ryr)) and v ¢ f~1(D(1, Ryr)) and we
used in the firstinequality (40) and (41) of [13] and in the second inequality Proposition
3.1in [3], letting a point in A, ,, play the role of the origin in that Proposition. Noting
that we can let u’ = u'/* concludes the more difficult part of the proof. O

-P*(F¢; diam (f o S[ty, T]) = Ror)

X

Proof of Proposition 5.1 We choose constants ¢, u, u’ so that the conclusion of Theo-
rem 5.2 holds: We couple the s-processes B and S¢, started at a point 7 € dU 4 using
the coupling of that theorem and let K be the event that

sup |85, — Bf'| < clogn,

0t <oy
and
diam (w o %oy, r]) + diam (w o B%oy,, T]) < cn_”/,
so that /
P(KY) <cen™™. (5.15)
We define

& = inf{r : |B;| < n'? + belogn}, ¢, = inf{t : |Say| < n'/? + bclogn},
where ¢ is the same constant as in X and write £ for & and ¢ for ¢y. Let QF =
Q[B*[0, T]), 05 = Q[S5“[0, t]]. Note that 08 = Q5 I, provided thaté > T, ¢ > T,
and /C holds. Therefore, if z € AU, the fact that |Q? — Q5 I,| < 2 implies that

<

E»¢ [QB -0 Ia] E“¢ [QB;:S < T]’ + |E*¢ [QS I ¢ < r]‘
RAPHE<T: T < K)+PHC <t T <& K)+P(K9)].
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Since we know from (5.10) that [L4(z, a)| < cn~ 4 for Iz] < n~1/2 we can use
the strong Markov property to see that

e [ofie < 7] <

Eo¢ [QB & < T]( <en 4, (5.16)

and similarly,
’EZ’“ [QS Li¢ < r]’ <en V4 (5.17)

If we let o = inf{r > ¢1 : |So| > 2n'/?}, we see that
PoYE <T:¢ >1,K) <P <1 <) <clogn/n'/?, (5.18)

by the strong Markov property and the planar gambler’s ruin estimate (the gambler’s
ruin estimate is for simple random walk, but this close to the origin the A-process is
mutually absolutely continuous with respect to the simple walk.) We can show in the
same way that

P <1, T <& K) < clogn/n'/? (5.19)

Combining (5.15)—(5.19) completes the proof. O
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