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Abstract

We show that, under certain natural assumptions, large random plane bipartite
maps with a boundary converge after rescaling to a one-parameter family (BDy, 0 <
L < 00) of random metric spaces homeomorphic to the closed unit disk of R?, the
space BDy, being called the Brownian disk of perimeter L and unit area. These
results can be seen as an extension of the convergence of uniform plane quadrangu-
lations to the Brownian map, which intuitively corresponds to the limit case where
L = 0. Similar results are obtained for maps following a Boltzmann distribution, in
which the perimeter is fixed but the area is random.
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1 Introduction

1.1 Motivation

Random maps are a natural discrete version of random surfaces. It has been shown in
recent years that their scaling limits can provide “canonical” models of random metric
spaces homeomorphic to a surface of a given topology. More precisely, given a random
planar map M, one can consider it as a random finite metric space by endowing its
vertex set with the usual graph metric, and multiply this graph metric by a suitable
renormalizing factor that converges to 0 as the size of the map M is sent to infinity. One
is then interested in the convergence in distribution of the resulting sequence of rescaled
maps, in the Gromov—Hausdorff topology [22] (or pointed Gromov—Hausdorff topology if
one is interested in non-compact topologies), to some limiting random metric space.

Until now, the topology for which this program has been carried out completely is that
of the sphere, for a large (and still growing) family of different random maps models, see
[26, 34, 6, 2, 11, 1], including for instance the case of uniform triangulations of the sphere
with n faces, or uniform random maps of the sphere with n edges. The limiting metric
space, called the Brownian map, turns out not only to have the topology of the sphere
[28, 33], as can be expected, but also to be independent (up to a scale constant) of the
model of random maps that one chooses, provided it is, in some sense, “reasonable.” See
however |3, 27| for natural models of random maps that converge to qualitatively different
metric spaces. These two facts indeed qualify the Brownian map as being a canonical
random geometry on the sphere. Note that a non-compact variant of the Brownian map,
called the Brownian plane, has been introduced in [20] and shown to be the scaling limit
of some natural models of random quadrangulations.



1 INTRODUCTION 3

However, for other topologies allowing higher genera and boundary components, only
partial results are known [7, &, 10, 9]. Although subsequential convergence results have
been obtained for rescaled random maps in general topologies, it has not been shown that
the limit is uniquely defined and independent of the choice of the extraction. The goal of
this paper and its companion [12] is to fill in this gap by showing convergence of a natural
model of random maps on a given compact surface S to a random metric space with same
topology, which one naturally can call the “Brownian S.”

This paper will focus exclusively on the particular case of the disk topology, which
requires quite specific arguments, and indeed serves as a building block to construct the
boundaries of general compact Brownian surfaces in [12].

1.2 Maps

To state our results, let us recall some important definitions and set some notation. We
first define the objects that will serve as discrete models for a metric space with the disk
topology.

A plane map is an embedding of a finite connected multigraph into the 2-dimensional
sphere, and considered up to orientation-preserving homeomorphisms of the latter. The
faces of the map are the connected components of the complement of edges, and can be
then shown to be homeomorphic to 2-dimensional open disks. For every oriented edge e,
with origin vertex v, we can consider the oriented edge €’ that follows e in counterclockwise
order around v, and define the cornerincident to e as a small open angular sector between e
and €. It does not matter how we choose these regions as long as they are pairwise
disjoint. The number of corners contained in a given face f is called the degree of that
face; equivalently, it is the number of oriented edges to the left of which f lies — we say
that f is incident to these oriented edges, or to the corresponding corners. We let V(m),
E(m), F(m) denote the sets of vertices, edges and faces of a map m, or simply V, E, F
when the mention of m is clear from the context.

If m is a map, we can view it as a metric space (V(m), d,,), where dy, is the graph
metric on the set V(m) of vertices of m. For simplicity, we will sometimes denote this
metric space by m as well and, if @ > 0, we denote by am the metric space (V(m), ady,).

For technical reasons, the maps we consider will always implicitly be rooted, which
means that one of the corners (equivalently, one of the oriented edges) is distinguished
and called the root. The face f, incident to the root is called the root face. Since we want
to consider objects with the topology of a disk, we insist that the root face is an external
face to the map, whose incident edges forms the boundary of the map, and call its degree
the perimeter of the map. By contrast, the non-root faces are called internal faces. Note
that the boundary of the external face is in general not a simple curve (see Figure 1). As
a result, the topological space obtained by removing the external face from the surface in
which the map is embedded is not necessarily a surface with a boundary, in the sense that
every point does not have a neighborhood homeomorphic to some open set of R x R, .
However, removing any Jordan domain from the external face does of course result in a
surface with a boundary, which is homeomorphic to the 2-dimensional disk.
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1.3 The case of quadrangulations

The first part of the paper is concerned exclusively with a particular family of maps,
for which the results are the simplest to obtain and to state. A quadrangulation with a
boundary is a rooted plane map whose internal faces all have degree 4. It is a simple
exercise to see that this implies in fact that the perimeter is necessarily an even number.
For [, n € N, we let Q;,, be the set of quadrangulations with a boundary having n internal
faces and perimeter 21.

Figure 1: A quadrangulation from Qa319. The root is the corner indicated by the red arrow.

Our main result in the context of random quadrangulations is the following.

Theorem 1. Let L € [0,00) be fized, and (I,,n > 1) be a sequence of integers such that
ln/V2n — L as n — oo. Let @, be uniformly distributed over Q,,. There ezists a
random compact metric space BDy such that

( ) >1/4Qn 9 Bp,

&n n—00

where the convergence holds in distribution for the Gromov—Hausdorff topology.

The random metric space BDy is called the Brownian disk with perimeter L and
unit area. We will give in Section 2 an explicit description of BDj, (as well as versions
with general areas, see also Section 1.5) in terms of certain stochastic processes, and
the convention for the scaling constant (9/8)'/* is here to make the description of these
processes simpler. The main properties of BD; are the following; they follow from |10,
Theorems 1-3].

Proposition 2. Let L > 0 be fized. Almost surely, the space BDy is homeomorphic to
the closed unit disk of R?. Moreover, almost surely, the Hausdorff dimension of BDy, is 4,
while that of its boundary OBDp, is 2.

We stress that the case L = 0, corresponding to the situation where I, = o(y/n), is
the statement of [10, Theorem 4|, which says that BDy is the so-called Brownian map.
Since the Brownian map is a.s. homeomorphic to the sphere [28], this means that the
boundaries of the approximating random maps are too small to be seen in the limit. This
particular case generalizes the convergence of uniform random quadrangulations, obtained
in [20, 31], corresponding to the case where [, = 2 for every n > 1.
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The case where [,,/y/n — oo is also of interest, and is the object of [10, Theorem 5|,
showing that, in this case, (21,)7'/2Q,, converges to the so-called Brownian Continuum
Random Tree [1, 5|. This means that the boundary takes over the planar geometry and
folds the map into a tree-shaped object.

We will prove our result by using the already studied case of plane maps without
boundary, together with some surgical methods. Heuristically, we will cut @, along
certain geodesics into elementary pieces of planar topology, to which we can apply a
variant of the convergence of random spherical quadrangulations to the Brownian map.
The idea of cutting into slices quadrangulations with a boundary along geodesics appears
in Bouttier and Guitter [15, 16]. The use of these slices (also called maps with a piecewise
geodesic boundary) plays an important role in Le Gall’s approach [26] to the uniqueness
of the Brownian map in the planar case, which requires to introduce the scaling limits
of these slices. The previously cited works are influential to our approach. It however
requires to glue an infinite number of metric spaces along geodesic boundaries, which
could create potential problems when passing to the limit.

1.4 Universal aspects of the limit

Another important aspect is that of universality of the spaces BDy. Indeed, we expect
these spaces to be the scaling limit of many other models of random maps with a boundary;,
as in the case of the Brownian map, which corresponds to L = 0. In the latter case, it has
indeed been proved, starting in Le Gall’s work [26], that the Brownian map is the unique
scaling limit for a large family of natural models of discrete random maps, see [0, 2, 11, 1].
The now classical approach to universality developed in [20] can be generalized to our
context, as we illustrate in the case of critical bipartite Boltzmann maps.

1.4.1 Boltzmann random maps

Let B be the set of bipartite rooted plane maps, that is, the set of rooted plane maps
with faces all having even degrees (equivalently, this is the set of maps whose internal
faces all have even degrees). For [ € Z,, let B; be the set of bipartite maps m € B with
perimeter' 2/. Note that when | = 1, meaning that the root face has degree 2, there is a
natural bijection between By and B\ By, consisting in gluing together the two edges of
the root face into one edge.

Let ¢ = (q1,¢2,-..) be a sequence of non-negative weights. We assume throughout
that ¢; > 0 for at least one index ¢ > 2. The Boltzmann measure associated with the
sequence ¢ is the measure W (q;-) on B defined by

Wigm)= []  daestrs2-
FEF(m)\{£.}

!By convention, the vertex map o consisting of no edges and only one vertex, “bounding” a face of
degree 0, is considered as an element of B, so that By = {o}. It will only appear incidentally in the
analysis.
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This defines a non-negative, o-finite measure, and by convention the vertex-map receives
a weight W (q,0) = 1. In what follows, the weight sequence ¢ is considered fixed and its
mention will be implicit, so that we denote for example W (m) = W(q; m), and likewise
for the variants of W to be defined below.

We aim at understanding various probability measures obtained by conditioning W
with respect to certain specific subsets of B. It is a simple exercise to check that W (By)
is non-zero for every [ € N, and that W (B;) is finite for one value of [ > 0 if and only
if it is finite for all values of [ > 0. In this case, it makes sense to define the Boltzmann
probability measures

WinBy) 1>0.

WZZW('|BI):W7 >

A random map with distribution W; has a root face of fixed degree 2/, but a random
number of vertices, edges and faces.

Likewise, we can consider conditioned versions of W given both the perimeter and
the “size” of the map, where the size can be alternatively the number of vertices, edges
or internal faces®. We let BY,, B, B}, be the subsets of B consisting of maps with
respectively n + 1 vertices, n edges and n internal faces. (The choice of n 4 1 vertices
instead of a more natural choice of n vertices is technical and will make the statements
simpler.)

In all the statements involving a given weight sequence ¢ and a symbol S € {V,E, F}
(for “size”), it will always be tacitly imposed that (I,n) belongs to the set

E85(q) ={(l,n) € Z2 : W(B},) > 0}.

Note that for (I,n) € £5(q), it holds that W(B,) < oo since W(B;) < co. In this way,
we can define the distribution

Wi, () =W(|B},).
It will be useful in the following to know what the set £5(q) looks like. More precisely, let
E(q) ={n>0:(n) €& q)}. (1)

As above, when the weight sequence ¢ is unequivocally fixed, we will drop the mention of

it from the notation and write £ and &P.
Define three numbers AV, hE, hF by

hY =ged({n > 2: qo, > 0}), hE = ged({n > 1: g, > 0}), ¥ =1. (2

Then we have the following lemma, which is a slight generalization of [38, Section 6.3.1].

2We could also consider other ways to measure the size of a map m, e.g. considering combinations of
the form zv|V(m)| + zg|E(m)| + z¢|F(m)| for some zv, g, zr > 0 with sum 1 as is done for instance
in [38] (in fact, due to the Euler formula, there is really only one degree of freedom rather than two). We
will not address this here but we expect our results to hold in this context as well.
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Lemma 3. Let q be a weight sequence, and let S be one of the three symbols V, E,
F. There exists an integer 35 > 0 such that for every | > 1, there exists a set RS C
{0,1,...,185 — 1} such that

ES(q)=RPU(B5 +1h5Z,).

In fact, note that &F(q) = Z,, which amounts to the fact that, for any ¢ and any
n > 0,1 > 1, there is at least one map m with n internal faces and perimeter 2/ such that
W (g;m) > 0. As a consequence, we can always take 3¥ = 0.

1.4.2 Admissible, regular critical weight sequences

Let us introduce some terminology taken from [30]. Let
2k +1
f = (5 e ez

This defines a totally monotone function with values in [0, oo].

Definition 4. We say that q is admissible if the equation

fiz)=1-1 3)

z
admits a solution z > 1. We also say that q is regular critical if moreover this solution
satisfies
22 fé(z) =1
and if there exists € > 0 such that f,(z +¢) < oc.

Note that g being regular critical means that the graphs of f, and of x — 1 —1/x are
tangent at the point of abscissa z, and in particular, by convexity of f,, the solution z
to (3) is unique. We denote by

Z,==z

this solution, which will play an important role in the discussion to come.

To give a little more insight into this definition, let us introduce at this point a measure
on maps that looks less natural at first sight than the Boltzmann measure W;, but which
will turn out to be better-behaved from the bijective point of view on which this work
relies. Let B® be the set of pairs (m,v,) where m € B is a rooted bipartite map and
v« € V(m) is a distinguished vertex. We also let B} be the subset of B® consisting of the
maps having perimeter 2I. We let W*(q;-) be the measure on B® defined by

W.(q; {(m7 U*)}) = W(m) ) (m7 U*) €B*, (4)

as well as the probability measures W* and W7, defined by conditioning 1W*® respectively
on B* and B}. Note that, if ¢(m,v,) = m denotes the map from B® to B that forgets
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the marked point, then W; is absolutely continuous with respect to ¢, W7, with density
function given by

VI (m) = (6. 7)(m). )
where |V| should be understood as the random variable m — [V (m)| giving the number
of vertices of the map, and K; = W?[1/[V]]~!. This fact will be useful later.

Proposition 1 in [30] shows that the sequence ¢ of non-negative weights is admissible
if and only if W*(¢; B}) < oo (this is in fact the defining condition of admissibility in
[30]). We see that this clearly implies that W (q; B1) < oo, and even that W(¢; B;) < oo
for every [ > 1. Moreover, in this case, the constant Z, has a nice interpretation in terms
of the pointed measures. Namely, it holds that

Z,=1+W*(B})/2. (6)

From now on, our attention will be exclusively focused on regular critical weight
sequences. It is not obvious at this point how to interpret the definition, which will
become clearer when we see how to code maps with decorated trees. However, let us
explain now in which context this property typically intervenes, and refer the reader to
the upcoming Subsection 1.4.3 for two applications. For instance, if one wants to study
uniform random quadrangulations with a boundary and with n faces as we did in the
first part of this paper, it is natural to consider the sequence ¢° = d2 = (0, 1,0,0,...)
and to note that an(qo; -) is the uniform distribution on Q;,. Here, note that the
sequence ¢° is not admissible, but the probability measure an(qo; -) does make sense
because 0 < W(Ban) < 00, due to the fact that there are finitely many quadrangulations
with a boundary of perimeter 2/, and with n internal faces. Now, it can be checked
that ¢ = 127'¢° is admissible and regular critical, and that W7, (¢;-) = W[, (¢%; -) is still
the uniform distribution on Q;,. This way of transforming a “naturally given” weight
sequence ¢° into a regular weight sequence while leaving Wlsn invariant is common and
very useful.

The main result is the following. Let ¢ be a regular critical weight sequence. Define
Pq =2+ Zg I (Z,) and let og, ov, or be the non-negative numbers with squares
2 _ Paq 2 2_ _ Pq (7)

ov = Pq, Of

BTz T Z,-1

For L > 0, we denote by .#} the set of sequences (I, nx)x>0 € (£5)N such that I, nj, — oo
with [, ~ Log\/nj, as k — oco.

Theorem 5. Let S denote one of the symbols V, E, F, and (lx, np)rs0 € S5 for some
L > 0. For k>0, denote by M;, a random map with distribution W3 Then

b
doa? —-1/4
( s nk) Mk ﬂ BDL

9 k—o0

in distribution for the Gromov—-Hausdorff topology.
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Remark 1. The intuitive meaning for these renormalization constants is the following:
in a large random map with Boltzmann distribution, it can be checked that the numbers
|V] and |F| of vertices and faces are of order |E|/Z, and |E|(1—1/Z,) respectively, where
|E| is the number of edges, and that conditioning on having n edges is asymptotically the
same as conditioning on having (approximately) n/Z, vertices, or n (1 —1/Z,) faces.

Remark 2. In fact, the above result is also valid in the case where L = 0, with the
interpretation that BDg is the Brownian map. The proof of this claim can be obtained by
following ideas similar to [10, Section 6.1]. However, a full proof requires the convergence
of a map with law W, rescaled by (40s?n/9)"/*, to the Brownian map, and this has
been explicitly done only in the case where S = V in |20, Section 9]. In fact, building
on the existing literature [30, 32|, it is easy to adapt the argument to work for S = F
in the same way, while the case S = E, which is slightly different, can be tackled by the
methods of [I]. Writing all the details would add a consequent number of pages to this

already lengthy paper, so we will omit the proof.

1.4.3 Applications

Let us give two interesting specializations of Theorem 5. If p > 2 is an integer, a 2p-
angulation with a boundary is a map whose internal faces all have degree 2p. The com-
putations of the various constants appearing in the statement of Theorem 5 have been

performed in Section 1.5.1 of [30]. These show that the weight sequence
(p— 1P
q=—7"0
pp (2pp 1) p

is regular critical, that Wan is the uniform law on the set of 2p-angulations with n faces
and perimeter 2/ in this case, and that the constants are
P
Zi=270 =P o’ =p—1, ov’=p, o’ =p(p-1).
Therefore, in this situation, Theorem 5 for S = F gives the following result, that clearly
generalizes Theorem 1.

Corollary 6. Let L € (0,00) be fized, (I,,n > 1) be a sequence of integers such that
ln, ~ Ly/p(p—1)n as n — oo, and M, be uniformly distributed over the set of 2p-
angulations with n internal faces and with perimeter 2l,,. Then the following convergence
holds in distribution for the Gromov—Hausdorff topology:

9 1/4
)
)n

( (d)
4p(p — 1

— BDy.

n—0o0

Next, consider the case where ¢, = a™*, k > 1 for some a > 0. In this case, for every
m € B, a simple computation shows that

W(m) _ a7|E(m)\+l
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so that WE is the uniform distribution over bipartite maps with n edges and a perime-

ter 20. It was shown in [30, Section 1.5.2] (and implicitly recovered in [, Proposition 2|)
that choosing a = 1/8 makes ¢ regular critical and that, in this case,
3 27 9
Zq:§7 pq227 0E2:§-

Thus, one deduces the following statement, that should be compared to [!, Theorem 1].

Corollary 7. Let M,, be a uniform random bipartite map with n edges and with perime-
ter 21, where l,, ~ 3L\/n/2 for some L > 0. Then the following convergence holds in
distribution for the Gromov—Hausdorff topology:

(2n)" 1M, % BD;.

n—oo

1.5 Convergence of Boltzmann maps

The models we have presented so far consist in taking a random map with a fixed size
and perimeter and letting both these quantities go to infinity in an appropriate regime.
However, it is legitimate to ask about the behavior of a typical random map with law W,
or W} when [ — oo, so that the perimeter is fixed and large, while the total size is left
free.

For every L > 0 and A > 0, we define a random metric space BDy, 4, which we interpret
as the Brownian disk with area A and perimeter L. For concreteness, the space BDy, 4
has same distribution as A4 BD 4_1/2;. To motivate the definition, note that BD;,; has
same distribution as BD, and that if (), is a uniform random element in Q. /3 4n)>
then (8n/9)~Y/4Q,, converges in distribution for the Gromov-Hausdorff topology to BDy, 4
by virtue of Theorem 1. See also Remark 3 in Section 2.3 below.

Let A® be a stable random variable with index 1/2, with distribution given by

1 1
P(A' (- dA) = \/W exXp (_ﬂ) dA 1{A>0} .

Note that E[1/A*] = 1, so that the formula

P(A*cdA) 1 1
" = ok exp (_ﬂ) dA1as0)

also defines a probability distribution, and we let A be a random variable with this
distribution. We define the free Brownian disk with perimeter 1 to be a space with same
law as BD; 4, where this notation means that conditionally given A = A, it has same
distribution as BD; 4. Likewise, the free pointed Brownian disk with perimeter 1 has same
distribution as BD; ge.

For future reference, for L > 0, it is natural to define the law of the free Brownian disk
(resp. free pointed Brownian disk) with perimeter L by scaling, setting it to be the law
of \/ZBDLA or equivalently of BDy, ;24 (resp. \/ZBDLA. =(d) BDy 124.). We let FBDy,
(resp. FBDJ) stand for the free Brownian disk (resp. free pointed Brownian disk) with
perimeter L.
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Theorem 8. Let q be a regular critical weight sequence. For 1 € N, let By (resp. Bf) be
distributed according to Wy(q;-) (resp. Wy(q;-)). Then

2[ 71/2
<—) B, % FBD,

3 l—o0

and respectively
20\ 7 . @ e
— By — FBD?

3 l—00

in distribution for the the Gromov-Hausdorff topology.

It is remarkable that the renormalization in this theorem does not involve ¢ whatsoever!

1.6 Further comments and organization of the paper

The very recent preprint [35] by Miller and Sheffield aims at providing an axiomatic
characterization of the Brownian map in terms of elementary properties. In this work,
certain measures on random disks play a central role. We expect that these measures,
denoted by ,u]f)’ILSK for k € {0,1} and L > 0, are respectively the laws of the free Brownian
disk (k = 0) and the pointed free Brownian disk (k = 1) with perimeter L > 0. Miller
and Sheffield define these measures directly in terms of the metric balls in certain versions
of the Brownian map, and it is not immediate, though it is arguably very likely, that this
definition matches the one given in the present paper. Establishing such a connection
would be interesting from the perspective of [35] since, for example, it is not established
that ,U]kﬁllé}{ is supported on compact metric spaces, due to the possibly wild behavior of
the boundary from a metric point of view. We hope to address such questions in future
work.

Note also that [35] introduces another measure on metric spaces, called pfipy, which
intuitively corresponds to the law of a variant of a metric ball in the Brownian map, with
a given boundary length. A description of this measure in terms of slices is given in [35],
which is very much similar to the one we describe in the current work. However, there
is a fundamental difference, which is that plpp does not satisfy the invariance under
re-rooting that is essential to our study of random disks. In a few words, in a random
disk with distribution p¥y, all points of the boundary are equidistant from some special
point (the center of the ball), while it is very likely that no such point exists a.s. in BDy, 4,
or under the law H]BIIéK‘

It would be natural to consider the operation that consists in gluing Brownian disks,
say with same perimeter, along their boundaries, hence constructing what should intu-
itively be a random sphere with a self-avoiding loop. However, this operation is in general
badly behaved from a metric point of view (in the sense of |17, Chapter 3] say), and it is
not clear that the resulting space has the same topology as the topological gluing. The
reason for this difficulty is that we require to glue along curves that are not Lipschitz,
since the boundaries of the spaces BDy have Hausdorff dimension 2 (by contrast, the
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gluings considered in Section 4 of the present paper are all along geodesics.) At present,
such questions remain to be investigated.

The rest of the paper is organized as follows. In Section 2, we give a self-standing
definition of the limiting objects. As in many papers on random maps, we rely on bi-
jective tools, and Section 3 introduces these tools. Section 4 is dedicated to the proof of
Theorem 1. In Sections 57, we address the question of universality and prove Theorems 5
and 8.
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2 Definition of Brownian disks

Recall that the Brownian map BDy is defined ([21], see also [31]) in terms of a certain
stochastic process called the normalized Brownian snake. Likewise, the spaces BDy, L > 0
of Theorem 1 are defined in terms of stochastic processes, as we now discuss.

2.1 First-passage bridges and random continuum forests

The first building blocks of the Brownian disks are first-passage bridges of Brownian
motion. Informally, given A, L > 0, the first-passage bridge at level —L and time A
is a Brownian motion conditioned to first hit —L at time A. To be more precise, let
us introduce some notation. We let X be the canonical continuous process, and G, =
o(Xu,u < s) be the associated canonical filtration. Denote by P the law of standard
Brownian motion, and by P4 the law of standard Brownian motion killed at time A > 0.
For L > 0, let 71, = inf{s > 0 : Xy = —L} be the first hitting time of —L. We denote the
density function of its law by

Jr(A) = = 51 (8)

ex
dA V2w A3
With this notation, the law F% of the first-passage bridge at level —L and at time A
can informally be seen as PA(-| T, = A). It is best defined by an absolute continuity
relation with respect to P4. Namely, for every s € (0, A) and every non-negative random
variable G that is measurable with respect to G, we let

P(T, € dA) L p( H>.

Fé(G) = P4 Gl{TL>s}jL+;{-Z((—i)_S)} . 9)
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It can be seen [15] that this definition is consistent and uniquely extends to a law F4 on
G4, supported on continuous processes, and for which F(T, = A) = 1.

An alternative description of first-passage bridges, which will be useful to us later, is
the following.

Proposition 9. Let A, L > 0. Then for every y € (0,L) and for every non-negative
random variable G that is measurable with respect to Gr,, we have

jL—y(A - Ty)
jr(A)

Moreover, this property characterizes F among all measures on G4 supported on contin-
uous functions.

Proof. The definition of F4 implies that the process M = (1{7, >s3jr+x, (A—s)/jr(A), 0 <
s < A)isa (G, 0 < s < A)-martingale. Therefore, for every stopping time 7" such that
T < A as. under F4, and for every E € Gr, we have

Ff(E) = 1#2 PA[lEm{Tgs}Ms] = 151511 PA[lEm{Tgs}PA[Ms ’ gT]] = 181{1;‘1 PA[lEm{Tgs}MT] )

F7[G) =P |G 1iz,<a (10)

and this is equal to P*4[15M7]. The formula is obtained by applying this result to T = T,
and by a standard approximation procedure of a general measurable function by weighted
sums of indicator functions.

The fact that FZ is characterized by these formulas comes from the following obser-
vation. Define Iﬁ‘f on Gr, as being absolutely continuous with respect to ]P’A]gTy, with

density My,. Then for every s < A, FNT, < s) = PA 11, <5y jr—y(A — Tp)/jr(A)], and
this clearly converges to 0 as y © L. Therefore, T, converges Fy-a.s. to A as y t L. Then
for every s < A and E € G,, similar manipulations to the above ones show that

FAE) = limFA(EN{T, > s}) = limP* [1 aMz ] =1limP* 1 aM,
L( ) vt L( { Y }) stL [ En{Ty>s} Ty] AL [ En{Ty>s} }

and this is limy; F4(E N {T, > s}) = F4(E). O

It is convenient to view a first-passage bridge as encoding a random continuum forest.
This is a classical construction that can be summarized as follows, see for instance [30].
Here we work under F¢!. For 0 < s < s’ < A, define X, , = inf{X, : s <u < '} and let

dx(S, 8,) = XS + XS/ — 2X8A8/7SVS/ S, SI € [O,A] (11)

The function dx on [0, A]? is a pseudo-distance, to which one can associate a random
metric space Fi = [0, A]/{dx = 0}, endowed with the quotient metric induced from dx.
This metric space is a.s. a compact R-tree, that is, a compact geodesic metric space into
which S! cannot be embedded. It comes with a distinguished geodesic of length L, which
is the image of the first hitting times {7},,0 < y < L} under the canonical projection
px 1 [0, A] — F{. Tt is convenient to view this segment as the floor of a forest of R-trees,
these trees being exactly of the form 7, = px((T,-,T,]), corresponding to the excursions
of X above its past infimum. One should imagine that the R-tree 7, is grafted at the
point px(7},) of the floor lying at distance y from px(0).
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2.2 Snakes

We now enrich the random “real forest” described above by assigning labels to it. In-
formally speaking, the trees of the forest are labeled by independent Brownian snakes
[23, 21|, while the floor of the forest is labeled by a Brownian bridge with variance factor
3.

More precisely, let X be a first-passage bridge with law F#. Conditionally given X,
we let (Z2,0 < s < A) be a centered Gaussian process with covariance function

Cov(2°,2%) = inf (X,—-X,) s €]0,A4],
u€[sAs’,sVs']

where X, = info<,<, X, is the past infimum of X. Note in particular that Z2 and Z9 are
independent if s, s’ belong to two different excursion intervals of X above X. It is classical
[23] that Z° admits a continuous modification, see also [7] for a discussion in the current
context. For this modification, we a.s. have Z%y = 0 for every y € [0, L] (for a given y,
this comes directly from the variance formula). The process Z° is sometimes called the
head of the Brownian snake driven by the process X — X, the reason being that it can be
obtained as a specialization of a path-valued Markov process called the Brownian snake
[23] driven by X — X. The process Z° itself is not Markov.

Let also b be a standard Brownian bridge of duration L, so that

L Y
Cov (by, by) = w O<y<y <L.
We define the process Z to be
Zy=27°+V3bpay, 0<s<A, (12)

where T71(s) = sup{y > 0 : T, < s}. We abuse notation and still denote by F4 the
law of the pair (X, Z) thus defined, so that F4 is seen as a probability distribution on
the space C([0, A], R)%. In the same spirit, we will still denote by G; the natural filtration
0({(Xs,Zs), 0 < s < t}). Note that the absolute continuity relations (9) and (10) are
still valid verbatim with these extended notation and, in particular, the density function
involves only X and not Z.

It is classical that a.s. under F#, 7 is a class function on [0, A] for the equivalence
relation {dx = 0}, so that Z can also be seen as a function on the forest F7. Note
that T-1(T,) = y for every 0 < y < L, which corresponds to the fact that, in the above
depiction of the random forest, the point px(7}) receives label v/3b,.

It is a simple exercise to check that the above definition of Z is equivalent to the
following quicker (but more obscure) one. Conditionally given X, we have that Z is
Gaussian, centered, with covariance function

Cov(Zs, Zy) =X,y — X, —3X,(L+X,)/L s €[0,4].

S,S

Similarly as (11), we define a pseudo-distance function using the process Z instead
of X, but with an extra twist. As above, let Z, , = inf{Z, : u € [s,5']} for 0 < s < 5" < A4,
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and this time we extend the definition to 0 < ¢’ < s < A by setting
Zyy=if{Z,:ues,AJU0,8]} =Z, AN Zyy,

so if we see [0, A] as a circle by identifying 0 with A, Z, , is the minimum of Z on the
directed arc from s to s’. We let

dy(s,s') = Zs+ Zy —2max(Z, y, 2y ,) s,s' €0, A4]. (13)

5,8

2.3 Brownian disks

We are now ready to give the definition of Brownian disks. Consider the set D of all
pseudo-distances d on [0, A] satisfying the two properties

{{dX:O}g{d:O}
d<dy.

The set D is nonempty (it contains the zero pseudo-distance) and contains a maximal
element D* defined by

k
: k>1, ti,80,...,5,€[0,A], sy =s,t, =5
* n o SN . = 1, 1,92, ) Ok ) ) 91 s Uk )

D(s,s') = inf {;dz(s,,tz) " dx(ti, 8i41) =0 foreveryi € {1,...,k—1} » (14)
see |17, Chapter 3]. The Brownian disk BDy, 4 with area A and perimeter L is the quotient
set [0, A]/{D* = 0}, endowed with the quotient metric induced from D* (which we still
denote by D* for simplicity), and considered under the law FZ£. In the case A = 1, we
drop the second subscript and write BD;, = BDy ;.

Remark 3. Observe that, by usual scaling properties of Gaussian random variables,
under the law F4, the scaled pair ((\/2X;/, 0 < s < AA), (A\Y4Z,)5, 0 < s < A\A)) has
law F}{}, , from which we deduce that the random metric space A™/*BDy1/2 /4 has the
same distribution as BDy 4.

The reason why we say that BDj 4 has “area” A is that it naturally comes with a
non-negative measure of total mass A, which is the image of the Lebesgue measure on
[0, A] by the canonical projection p : [0,A] — BDy 4. It will be justified later that
BDy, 4 is a.s. homeomorphic to the closed unit disk, so that the term area makes more
sense in this context. Furthermore, the boundary 0BDy 4 will be shown to be equal to
p({7T, : 0 <y < L}), so that it can be endowed with a natural non-negative measure with
total mass L, which is the image of the Lebesgue measure on [0, L] by y — p(7}). This
justifies the term “perimeter”.
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3 The Schaeffer bijection and two variants

This work strongly relies on powerful encodings of discrete maps by trees and related ob-
jects. In this section we present the encodings we will need: the original Cori—Vauquelin—
Schaeffer bijection [19, 37], a variant for so-called slices [20] and a variant for plane quad-
rangulations with a boundary (particular case of [11]). We only give the constructions
from the encoding objects to the considered maps and refer the reader to the aforemen-
tioned works for converse constructions and proofs.

3.1 The original Cori—Vauquelin—Schaeffer bijection

Let (t, ) be a well-labeled tree with n edges. Recall that this means that t is a rooted plane
tree with n edges, and ¢ : V(t) — Z is a labeling function such that ¢(u)—/¢(v) € {—1,0, 1}
whenever u and v are neighboring vertices in t. It is usual to “normalize” ¢ in such a way
that the root vertex of t gets label 0, but we will also consider different conventions: in
fact, all our discussion really deals with the function ¢ up to addition of a constant. For
simplicity, in the following, we let £, = min{f(v) : v € V(t)} — 1.

Note. Throughout this paper, whenever a function f is defined at a vertex v, we extend
its definition to any corner ¢ incident to v by setting f(c) = f(v). In particular, the label
{(c) of a corner is understood as the label of the incident vertex.

Let cg, ¢1, ..., co,_1 be the sequence of corners of t in contour order, starting from
the root corner. We extend the list of corners by periodicity, setting co,1; = ¢; for every
1 > 0, and adding one corner ¢, incident to a vertex v, not belonging to t, with label
l(coo) = L(vy) = L,. Once this is done, we define the successor functions by setting

s(i) =inf{j >i:l(cj) = l(¢;) — 1} € Zy U {0}, i€{0,1,...,2n — 1},

and s(¢;) = ¢4). The Cori-Vauquelin-Schaeffer construction consists in linking ¢; with
s(¢;) by an arc, in a non-crossing fashion, for every i € {0,1,...,2n — 1}. The embedded
graph q with vertex set V(t) U {v,} and edge set the set of arcs (excluding the edges
of t) is then a quadrangulation, which is rooted according to some convention (we omit
details here as this point is not important for our purposes), and is naturally pointed
at v,. Moreover, the labels on V(q) inherited from those on t (and still denoted by ¢) are
exactly the relative distances to v, in q:

dg(v,v,) = L(v) — Ly, v e V(q).

(This entirely determines ¢ as soon as the value £(vg) is known for some specific vy, but
recall that in general we do not want to fix the normalization of £.) See Figure 2 for an
example of the construction.
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Figure 2: The Cori—Vauquelin—-Schaeffer bijection. There are two possible rootings of q: they
are indicated with question marks.

Figure 3: A map with geodesic boundary is associated with a well-labeled tree via the modified
Schaeffer bijection. The maximal geodesic is represented in red on the left and the shuttle is the
green chain on the right.
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3.2 Slices

We now follow [26] and describe a modification of the previous construction that goes as
follows. See Figure 3 for an example, and compare with Figure 2.

Rather than appending to t a single corner c,, incident to a vertex v,, we add a
sequence of corners ¢, ¢, ..., Cyy_r, 1+ Cheg)—e. = Coor and set labels £(c}) = €(co) — 4,
so in particular this is consistent with the label we already set for c,,. Also, instead of
extending the sequence c¢gy, ¢q, ..., co,_1 by periodicity, we add an extra corner ¢y, to
the right of ¢y and we let co,4; = ¢ for i € {1,2,...,0(co) — {+}. The definition of the
successor

s(i) = inf{j > : l(c;) = l(c;) — 1}, s(¢;) = ) (15)

then makes sense for i € {0,1,...,2n+ {(cy) — ¢, — 1}, and we can draw the arcs from ¢;
to s(¢;) for every i € {0,1,...,2n+ £(cy) — ¢« — 1}. In particular, note that the arcs link
Con With ¢, &, ..., 0’2(60)4*71, Coo Into a chain, which we call shuttle, and to which are
connected the arcs ¢; — s(¢;) with i < 2n — 1 and s(i) > 2n — 1. Let g’ be the map
obtained by this construction. This map contains two distinguished geodesic chains, which
are, on the one hand, the so-called maximal geodesic made of arcs between consecutive
successors ¢y, $(cg), s(s(cp)), ..., Coo and, on the other hand, the shuttle linking c,,, ¢},
Chy oo CZ(CO)—Z*—I’ Cs- Note that both chains indeed have the same length (number of
edges), equal to {(co) — ¢,. In particular, we have dy(co, o) = dg(co, cs) = €(co) — L,
where q is the quadrangulation from the previous section, constructed from the same
well-labeled tree (t, ¢). These two chains are incident to a face of @' of degree 2dq(co, ¢oo),
and all other faces have degree 4. Observe that the maximal geodesic and the shuttle
only intersect at the root vertex of the tree and v,; as a result, the boundary of the degree
2dq(co, ¢ )-face is a simple curve. Finally, the quadrangulation q can then be obtained
from q' by identifying one by one the edges of the maximal geodesic with the edges of the
shuttle, in the same order.

3.3 Plane quadrangulations with a boundary

We now present the variant for plane quadrangulation with a boundary, which is a par-
ticular case of the Bouttier-Di Francesco-Guitter bijection [14]. We rather use the pre-
sentation of 9], better fitted to our situation.

The encoding object of a plane quadrangulation with a boundary having n internal
faces and perimeter 2/ is a forest f = (tq,...,t;) of [ trees with n edges in total, together
with a labeling function ¢ : V(f) = | |, V(t;) — Z satistying the following:

o for 1 <i </, the tree t; equipped with the restriction of ¢ to V (t;) is a well-labeled
tree;

e for 1 <i <[, we have {(p;4+1) > {(p;) — 1, where p; denotes the root vertex of t; and
setting ¢(pi41) = ¢(p1) by convention.
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Note that the condition on the labels of the root vertices is different from the condition on
the labels of neighboring vertices of a given tree. The reader familiar with the Bouttier—
Di Francesco—Guitter bijection may recognize the label condition for faces of even degree
more than 4. We will come back to this during Section 5.

Here and later, it will be convenient to normalize ¢ by asking that ¢(p;) = 0. As
before, we define ¢, = min{l(v) : v € V(f)} — 1. We identify f with the map obtained by
adding [ edges linking the roots p1, po, ..., p; of the successive trees in a cycle. This map
has two faces, one of degree 2n+1 (the bounded one on Figure 4) and one of degree [ (the
unbounded one on Figure 4). We then follow a procedure similar to that of Section 3.1.
We let ¢q, ¢, ..., conii—1 be the sequence of corners of the face of degree 2n+1 in contour
order, starting from the root corner of t;. We extend this list by periodicity and add
one corner ¢, incident to a vertex v, lying inside the face of degree 2n + [, with label
l(cs) = l(vi) = L. We define the successor functions by (15) and draw an arc from ¢;
to s(¢;) for every ¢ € {0,1,...,2n+ 1 — 1}, in such a way that this arc does not cross the
edges of f, or other arcs.

The embedded graph q” with vertex set V(f) U {v.} and edge set given by the added
arcs is a plane quadrangulation with a boundary, whose external face is the degree-2[ face
corresponding to the face of degree [. It is rooted at the corner of the unbounded face
that is incident to the root vertex of t;, and it is naturally pointed at v,. See Figure 4.

Figure 4: The bijection for a plane quadrangulation with a boundary. Thel edges we added to f
are represented by dotted lines and the root edge of q" is represented in red. Note that we used
for £ the normalization given by £(p1) = 0.

The above mapping is a bijection between previously described labeled forests and the
set of pointed plane quadrangulations (q, v.) with a boundary having n internal faces and
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perimeter 2/ that further satisfy the property that dq(ef,v.) = dg(e,,v.) + 1, where e,
denotes the root edge of q, that is, the oriented edge incident to the root face that
directly precedes the root corner in the contour order (see Figure 4). In words, the
pointed quadrangulations that are in the image of the above mapping are those whose
root edge points away from the distinguished vertex v,.

The requirement that the root edge is directed away from the distinguished vertex is
not a serious issue, as we can dispose of this constraint simply by re-rooting along the
boundary:

Lemma 10. Let (Q,v,) be uniformly distributed in the set Ql';r of rooted and pointed
quadrangulations such that Q@ € Qq,, and such that the root edge e, points away from v,.
Let ¢ be a uniformly chosen random corner incident to the root face of @, and let ()" be
the map Q re-rooted at ¢'. Then Q' is a uniform random element of Q.

Proof. The probability that @)’ is a given rooted map ¢’ is equal

Fe==g ¥ TR@w=@=g T Y

UEV ") ¢ UEV

where the factor 1/2[ is the probability that ¢ is chosen to be the root corner of ¢, the
symbol Zj stands for the sum over all corners incident to the root face of q’ that point
away from v, and q is the map ¢ re-rooted at the corner c.

Now fix the vertex v € V(q'). Due to the bipartite nature of q’, among the 2/ oriented
edges incident to the root face, [ are pointing away from v, and [ are pointing toward v.
Indeed, let ¢y be the root corner of ), and ¢4, ¢, ..., ¢9_1, Coy = Co be the corners incident
to the root face in cyclic order. The sequence (dqy (¢;,vs), 0 < i < 2[) takes integer values,
varies by 41 at every step as ¢ is bipartite, and takes the same value at times 0 and 21.
This means that [ of its increments are equal to +1 and [ are equal to —1, respectively
corresponding to edges that point away from v and toward v.

Therefore, the sum Zj contains exactly [ elements. Noting that every map in Q;,
has n + [ 4+ 1 vertices, by the Euler characteristic formula, this gives

n+l+1
P(Q/ = q,) - o
21Qr |
which depends only on n, [ and not on the particular choice of q'. O

4 Proof of Theorem 1

4.1 Subsequential convergence

Recall the construction of Section 3.3 and consider an encoding labeled forest (f,¢). We
will further encode it by a pair of real-valued functions. Before we proceed, it will be
convenient to add an extra vertex-tree p;41 with label £(p;11) = €(p1) to the forest. This
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extra vertex does not really play a part but its introduction will make the presentation
simpler. We also add [ edges between p; and p;;1, for 1 <14 <[. See Figure 5.

We let cg, ¢, ..., conii—1 be as in the previous section and we add to this list the cor-
ner ¢, incident to the extra vertex-tree p; 1. We define the contour and label processes
on [0,2n + ] by

C(j) = de(cjyprp) =1 and - £(j) = l(e;),  0<j<2n+l

and by linear interpolation between integer values.

Figure 5: The contour and label processes associated with the labeled forest of Figure 4. The
extra verter-tree py and the edges linking the roots are represented with a dashed line. Note that
the normalization we chose for the labels is equivalent to imposing £(0) = 0.

Let us fix L € (0,00) and a sequence (,,n > 1) such that I, ~ Lv/2n as n — co. We
let (F,,, ¢,) be uniformly distributed over the set of labeled forests of [,, trees with n edges
in total, and let (Q,,v.) be the random pointed quadrangulation associated with F,, via
the bijection of Section 3.3. Note that up to re-rooting (), at a uniform corner incident
to the root face, we may assume that (), is uniform in Q, , by Lemma 10.

We let C,,, ¢, be the associated contour and label processes, and we define their
renormalized versions

Cu((2n + 1n)s) . Ly(s) = (i

V2n &n
We let D, (i,7) be the distance in @), between the vertices incident to the i-th and j-th
corner of F,, for i,j € {0,1,...,2n + [,}. We extend D,, to a continuous function on
0,2n + 1,,]* by “bilinear interpolation,” writing {s} = s — | s] for the fractional part of s,
and then setting

Dy(s,t) = (L= A{s})(1 = {£}) Du(Ls], [£]) + {s}(1 = {t}) Du([s] + 1, [t])
+ (L= {sP){t} Dn(ls], [t] + 1) + {sH{t} Dn(ls] + L, [t] + 1).

We finally define its renormalized version

1/4
Ciny(s) = ) Kn((Zn + ln)s) , 0<s<1.

(16)

1/4
Dy (s,t) = (%) Dn((2n+1,)s,(2n+1,) 1), 0<s,t<1. (17)
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It is shown in [10] that, from every increasing family of positive numbers, one can extract
a further subsequence along which

(d)
(Cays binys Dy) — (X, Z,D)

n—oo
in distribution in the space C([0,1]) x C([0,1]) x C([0,1]?). (At this moment, the need
of extracting a subsequence is caused by the last coordinate D(,) and the convergence
without extraction holds if one drops this coordinate.) Here, D is a random pseudo-
distance on [0,1] and (X, Z) has the distribution® F} defined in Section 2. This means
that X is a first-passage bridge, attaining level —L for the first time at time 1, and Z is
the associated snake process.

Moreover, the pointed random metric space (V(Q,), (9/8n)Y4dg,,v.) converges in
distribution, still along the same subsequence, to the random metric space ([0, 1]/{D =
0}, D, z,), in the sense of the pointed Gromov—Hausdorff topology. Here, we let =, =
p(ss), where p : [0,1] — [0,1]/{D = 0} is the canonical projection, and s, is the (a.s.
unique [10, Lemma 11]) point in [0, 1] at which Z reaches its global minimum.

Proposition 11 ([10]). Almost surely, the space D = [0,1]/{D = 0} is a topological disk
whose boundary 0D satisfies

p '(OD)={s€0,1]: X, = X_}. (18)
Almost surely, the Hausdorff dimension of D is 4, and that of 0D is 2.

Recall that v, is a uniform random vertex in @),,, conditionally given the latter. From
this observation, we obtain an invariance under re-rooting property of (D, D, x,), along
the same lines as [25].

Lemma 12. Let U be a uniform random variable in [0, 1], independent of (X, Z, D). Then
the two pointed spaces (D, D,p(U)) and (D, D, x,) have the same distribution.

The following lemma is an easy consequence of the study of geodesics done in [9].

Lemma 13. Almost surely, for every x € D\ 0D, there ezists a geodesic from x to w,
that does not intersect OD. Moreover, this is the only geodesic from x to x, for p-almost
every x € D, where i = p,(Lebp ).

Proof. For s € [0, 1], we define the path @ : [0, D(s,,s)] — D by
O (w)=p (sup {7" D Ly = s, + w}) , 0 <w< D(8y,8) =2Zs — Zs,.

It is shown in |9, Proposition 23| that the path &g is a geodesic from z, to p(s) in D
and that a.s. all the geodesics from =z, are of this form. We call increase point of a
function a point ¢ such that the function is greater than its value at ¢ on a small interval

3This is of course an abuse of notation since (X, Z) previously denoted the canonical process, however
we did not want to introduce a further specific notation at this point.
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of the form [t — €,t] or [t,t + €] for some € > 0. Clearly, for 0 < w < D(s.,s), the
point sup {r P Ly = Zs, + w} is an increase point of the process Z, which is furthermore
different from 0. On the other hand, the expression (18) shows that p~1(9D) is made
only of increase points of X, together with the point 0. Moreover, |9, Lemma 18| states
that, a.s., the processes X and Z do not share any increase points. As a consequence, P
may only intersect 0D at its endpoint p(s) and the first statement follows.

In addition, |9, Proposition 17| entails that, for 0 < s <t <1, D(s,t) = 0 if and only
if one of the following occurs:

(192) X, = X; = X, ;
(19b) Zy=Z = Z,, ov Zy = Z; = Z,,.

Moreover, for s # t, only one of the previous situations can happen. In some sense, this
can be thought of as a continuous version of the bijection from Section 3.3: point (19a)
constructs the continuous random forest and drawing an arc between a corner and its
successor becomes, in the limit, identifying points with the same label and such that
the labels visited in between in the contour order are all larger (point (19b)). Standard
properties of the process Z then allow us to conclude that Leby yj({s: 3t # s : D(s,t) =
0}) = 0, so that, for u-almost every x € D, the set p~!(x) is a singleton and the only
geodesic from z, to x is thus Pp-1(a)- O

Combining Lemmas 12 and 13, we see that the conclusion of the latter is still valid
if z, is replaced by a uniformly chosen point in D, that is, a random point of the form
p(U) as in the first lemma. Finally, we will use the following result.

Lemma 14 ([10]). The following properties hold almost surely.
e DeD.

o D(s,s,) = Zs— Zs, for every s € [0,1].

4.2 Identification of the limit

Recall the notation D* from Section 2.3. In this section, we show the following result.
Theorem 15. Almost surely, it holds that D = D*.

Theorem 1 is an immediate consequence of this. Indeed, since D* is a measurable
function of (X, Z), this shows that D* is the only possible subsequential limit of D).
This, combined with the tightness of the sequence (D,),n > 1) that we alluded to above,
implies that D(,) converges in distribution to D*.

In turn, this convergence implies that of (9/8n)Y‘Q, to BD, = (D, D*) in the
Gromov-Hausdorff sense and even that of the pointed space ((9/8n)Y4Q,, v.) to (BDy, .),
where we recall that x, = p(s.). Let us recall how to prove this fact. First, one can assume
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that the convergence of (Cn), {(n), D)) to (X, Z, D*) is almost-sure, by using Skorokhod’s
representation theorem. Then we define a correspondence R, between @), and BD by

Ry = {(Ul_(Qn—Hn)sJ?p(S)) ts € [O’ 1]} U {(U*7p(8*))}a

where v; is the vertex of (), incident to the i-th corner ¢;. It is elementary to see from the
uniform convergence of D,y to D* that the distortion of R, with respect to the metrics
(9/8n)Y4dg, and D* converges to 0 as n — oo.

Recall that [a,b] is an excursion interval of X above X if a < b and X, = X;, = X,.
Let us arrange the excursion intervals of X above X as [a;,b;], i« > 1 in decreasing order
of length. For a given i, the excursion interval [a;, b;] encodes a Brownian map with a
geodesic boundary in the sense of [26]. Namely, let dy(s,t) = Z, + Z; — 2Z,,, ., for
s,t € [a;, b;], and let D’ be the maximal pseudo-distance on [a;, b;] that is less than d,
and satisfies dx(s,t) =0 = Di(s,t) = 0. More explicitly,

k
Y o 7 . k?Z]_, Slat17827t27"'78k7tk€[aiabi}aslzsa tk:t7
D(s’t)mf{zle(sj’tj)' dx(tj,sj41) =0 for every j € {1,...,k — 1} '
j:

The next key lemma states that the distance D can be identified as a metric gluing of
the maps with geodesic boundaries ([a;, b;], D?)/{D? = 0}, i > 1. This guides the intuition
of its proof, which will partly consist in going back to the discrete slices that compose the
quadrangulations with boundaries we took the limit of.

Lemma 16. Let D be the pseudo-distance on Uisilai, bi] defined by D(s,t) = Di(s,t)
if 5, t € [a;,b;] for some i > 1, and D(s,t) = oo otherwise. Then for almost every
(s,t) €10,1]* with respect to the Lebesque measure, it holds that

k
. - . kZL 817t17327t27"'75katk’€[071]731:8atk:t7
D(s,t) = inf {ZID(S”tJ) ©dy(tj,sj41) =0 foreveryje{l,....k—1} '
J:

Moreover, the above infimum is attained.

Proof. Clearly, D(s,t) < dz(s,t) < d'(s,t) whenever s, t € [a;,b;], so that D(s,t) <
D(s,t) for s, t € [0,1] and, as a consequence, the left-hand side is smaller than the
right-hand side. We then only need to prove the converse inequality.

Let us first define the discrete analogs to the functions Di. We consider the i-th largest
tree t of F,, and we suppose that it is visited between times a}' and b} in the contour order
of F,. For j, k € {a®,...,b"}, we let D,(j, k) be the distance in the slice corresponding
to t between the vertices v; and vy, incident to the j-th and k-th corner of F,. In other
words, f)n( J, k) is the length of a shortest path linking v; to vy and that do not “traverse”
the images in (), of the maximal geodesic and shuttle of the aforementioned slice. We
then extend D,, to a continuous function on [a?, b7']% by bilinear interpolation, and define

its renormalized version [?(n) on a subsquare of [0, 1]? by the analog of (17). We define
Di

(n

) arbitrarily for ¢ > [,,.
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As an easy consequence of [26, Proposition 9.2], we obtain that

<C<n),f(n), (D?m)@) — (Xv Z, (DZ)@) (20)
in distribution in the space C([0,1]) x C([0,1]) x C([0,1]*)". Applying Skorokhod’s rep-
resentation theorem, we furthermore assume from now on that the previous convergence
holds a.s.

It suffices to prove the claimed formula where s, ¢t are replaced by two independent
uniform random variables U, V| independent of (X, Z, D). Let ~ : [0, D(U,V)] — D be
the geodesic in (D, D) from p(U) to p(V'), which by Lemmas 12 and 13 is unique and
does not intersect OD, a.s. Let also Im(vy) = ([0, D(U, V')]) be the image of 7 and define

(U, V) ={i>1:p ' (Im(y)) N [a;, b] # D}
Claim 1. The set I(U, V) is finite almost surely.

Proof. Let us argue by contradiction, assuming that I(U, V) is infinite with positive
probability. Then it holds that, still with positive probability, there is an increasing
integer sequence (i),>1 and a sequence (ry,),>1 with values in [0, D(U, V)] such that
v(rn) € p([as,,b;,]). Then, up to extraction, the sequence (r,) converges to some limit r,
and if s,, € [a;,,b;, ] is a choice of a given element in p~!(y(r,,)), then, again up to possibly
further extraction, (s,) converges to a limit s with p(s) = v(r). By construction, s is not
in {J,~,(a;,b;), since the intervals in this union are pairwise disjoint. This implies that
X, = X, meaning that y(r) = p(s) € dD, which is the contradiction we were looking
for. &

Let 77, 7% be the left and right “geodesic boundaries” of the space ([a;,b;]/d%,d%),
defined by

v(t) = p(inf{s € [a;, b)) : Zy = Zy, — t}),  7.(t) = p(sup{s € [a;,b;] : Zs = Za, — t}) ,

where ¢ ranges over [0, Z,, — Z,,,.] (recall that Z,, = Z,,). Those are geodesic paths
in (D, D) from p(a;) to p(s;), where s} is the (a.s. unique [29]) time in [a;, b;] at which
Z attains its infimum on that same interval. Alternatively, these paths are parts of the
geodesics ®,, and @y, introduced earlier. Note also that Tm (/) NTm(~?%) is not necessarily
reduced to {p(s})}.

Claim 2. [t is not possible to find 1 < r9 < 13 such that y(r1),v(r3) € Im(v}) and
v(ry) ¢ Im(~7). The same statement is valid for ! instead of ~;.

Proof. Indeed, such a situation would clearly violate the uniqueness of the geodesic 7,
since we could replace it between times r; and r3 by the arc of 4} from ~y(r;) to y(r3), and
still obtain a geodesic from p(U) to p(V'), distinct from . <&

Claim 3. Almost surely, for every i > 1, the topological boundary of p([a;, b;]) in (D, D)
is included in Tm(~}) U Tm(~72).
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Proof. This claim is relatively obvious with the interpretation that ([a;, b;]/{D* = 0}, D?)
is a space with geodesic boundaries given by v/, 7%, but since we are not referring explicitly
to these spaces, let us give a complete proof for this. In fact, the topological boundary
of p([s,t]) for any a; < s <t < b; is given by [9, Lemma 21| but, as the proof is quite
short, we restate the arguments here. Note that p([a;, b;]) is closed so that every point
in dp([a;, b;]) is of the form p(s') for some s’ € [a;,b;] and is a limit of a sequence of
points of the form p(s,), n > 1, where s, ¢ [a;, b;] for every n > 1. Up to extraction,
(sn) converges to a limit s ¢ (a;,b;) such that D(s,s’) = 0. If s € {a;,b;} then the
claim follows immediately. Otherwise, s # s and, as mentioned during the proof of
Lemma 13, this implies dx(s,s’) = 0 (19a) or dz(s,s’) = 0 (19b). It cannot hold that
dx(s,s") = 0 because s’ € [a;,b;] while s ¢ [a;, b;], so necessarily dz(s,s’) = 0. Assuming
for instance that Z, = Zy = Z, ,, so that Z, > Zy for every u € [a;, §'], this implies that
dz(s,inf{u € [a;,b;] : Z, = Z,) = 0. Finally, we get that p(s) = 7/(Z,, — Zs) € Im(7}).
Similarly, if Z, = Zy = Z,, ,, we obtain that p(s) € Im(7%). &

XU

From the three claims above, we obtain that there exists a finite number of points
T1, To, ..., Tpgp1 € D and integers iy, ..., i with x; = p(U), 241 = p(V), such that ~
visits the points 1, 29, ..., Ty in this order, and such that the segment of v between z;
and x4, is

(21a) either included in Im(ylij ) or included in Im(7,)

(21b) or included in p([as,, b;,]) and such that its intersection with Im(’ylij yUIm(y7) is a
subset of {z;, 11}

Indeed, Claims 1 and 2 entail that Im(y)N(|J; Im(;)UIm(47)) is a finite union of segments
satisfying (21a) and the parts of 7 linking two successive such segments satisfy (21b), by
Claim 3. Since the segment of v between x; and x;4, is included in p([ay,,b;;]) in both
cases, we may choose s;, t; € [a,;,b;,] such that z; = p(s;) and x;11 = p(t;). For any
such choice,

k
DU, V)= D(s;t;).

We will soon justify that we can choose s;, t; satisfying the extra property that
D(sj,t;) = D(s;,t;) on the event {max(I(U,V)) < N}. Since, by definition, p(t;) =
p<5j+1)7 one has @X(tjy Sj+1) =0or dz(tj, Sj+1) =0 so~that D(tj, Sj+1) =0or dz(tj, 8j+1)
= 0. Similarly, D(U,s1) = 0 or dz(U,s1) = 0 and D(ty,V) = 0 or dz(tx,V) = 0. As
a result, up to potentially doubling some s;’s and ¢,’s, we wrote D(U, V') in the desired
form and we conclude the proof by letting N — 0o, as max(I/(U,V)) < oo almost surely
by Claim 1.

Let us work from now on on the event {max(I(U,V)) < N} and justify the possi-
bility of choosing s;, t; as previously claimed. If the segment of 7 between z; and x4,
satisfies (21a), then the claim readily follows from Lemma 14, as

D(s;,t;) > |D(sj, 5.) — D(t;,8.)| = |Zs, — Z,| = diy(s,t;) > D(s;,t;)
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(Recall that the converse inequality always holds.) We now suppose that the segment
of v between z; and z,,; satisfies (21b) and we go back to the discrete setting. For
u€{0,1/(2n+1,),...,1}, we denote by ¢,(u) the (2n + [,)u-th corner of F,. We let a}!
and b} be such that ¢,(ai ) and ¢,(b}) are the first and last corners of the i;-th largest
tree of F,. Standard properties of Brownian motion and the convergence C(,) — X entail
that @i — a;; and b} — b;;. Choose two sequences s7, 17 € [ag, bZ] indexed by n such
that s — s; and t] — ¢;. We denote by u} and v} the vertices incident respectively to
cn(s}) and c,(t}) and we let 77 be a geodesic in @, from v to v7.

We also let V; be the set of vertices of i,-th largest tree of F;, that do not belong to the
maximal geodesic of the slice corresponding to this tree, seen as a subset of V(Q,). We
will see that Im(v}) \ V; is only constituted of vertices “close” to the extremities of 7} in
the scale n~'/%. Notice first that the middle point 77 (|Dg, (u?,v})/2]) of 4} necessarily
belongs to V; for large n. Indeed, let us assume otherwise. Then, for infinitely many
values of n, we can find real numbers u, ¢ [a},, b} ] such that c¢,(u,) is incident to the
middle point of 47. Up to further extraction, we may suppose that u, — u & (a;;,b;,),
so that p(u) does not belong to the interior of p([a;;,b;]). As p(u) is at mid-distance
between z; and x;1, we obtain a contradiction with (21b).

We then let 57 € [af, b} ] be such that ¢, (57) is incident to

v#(min {o < Dg, (uf,v})/2 : 7}(8) € V; for all 5 € [, Do, (u,v})/2]})

and, symmetrically, 7 € [a}!, b} ] be such that ¢, (1) is incident to

v (max {o > Dg, (u?,v})/2 : 7}(B) € V; for all 5 € [Dg, (uf,v})/2,0]}).

Up to further extraction, we may suppose that s — $; and f}‘ — fj. We necessarily have
p(sj) = p(5;). Indeed, let us argue by contradiction and suppose that p(s;) # p(5;). The
definition immediately entails that p(s;) € Im(y,”) UIm(y”). But, as p(3;) € p([a;,, b;,]),
the condition (21b) yields p(s;) = p(3;), a contradiction. This implies D(s;,5;) = 0,
which also implies dx(s;,5;) = 0 or dz(s;,5;) = 0, so that D(s;,5;) = 0 as s; and §;
both belong to the same excursion interval [a;;,b;;]. The same argument shows that

D(t;,t;) = D(t;,;) = 0. Finally, Dy (37,17 = D&)(éy, ") by construction and we obtain

377

D(3;,t;) = D(5;,1;) by (20), and then D(s;,t;) = D(s;,t;) by the previous discussion. [

Note that from the formula for D(s,t) given in the statement of Lemma 16 and the
definition of D*, it holds that D(s,t) > D*(s,t) for Lebesgue-almost every s,t € [0, 1], so
that equality holds since D < D* by Lemma 14. Since D* < dz, which is continuous on
[0,1]* and null on the diagonal, we get immediately that the pseudo-distances D, D* are
continuous when seen as functions on [0, 1]?, and by density we get that D = D*. This
proves Theorem 15.
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5 Boltzmann random maps and well-labeled mobiles

5.1 The Bouttier—Di Francesco—Guitter bijection

There is a well-known extension of the Cori—Vauquelin—Schaeffer bijection to general
maps. This extension, due to Bouttier, Di Francesco and Guitter 11|, can roughly be
described in the following way. Any bipartite map can be coded by an object called a
well-labeled mobile. Namely, a mobile is a rooted plane tree t (we usually call ey its root
edge) together with a bicoloration of its vertices into “white vertices” and “black vertices.”
We denote by V,(t), V.(t) the corresponding sets of vertices, and ask that any two
neighboring vertices carry different colors, and that e; € V,(t), meaning that mobiles
are rooted at a white vertex.

Moreover, the set V,(t) carries a label function ¢ : V,(t) — Z, that satisfies the
following property: if v' € V,(t) is a black vertex, and if v(, v], ..., vj,_; € Vo(t) denote
the neighbors of v arranged in clockwise order around v’ induced by the planar structure
of t (so that k = deg,(v')), it holds that

(v ) —L(v;) > —1, Vie{0,1,....,k—1},

with the convention that v; = v{. A simple counting argument shows that, as soon as one
of the labels, say that of ¢(v}), is fixed, there are exactly (Qkk_ 1) possible choices for the
other labels ¢(v]), ..., £(v,_;). At this point of the discussion, we do not insist that the
label of any given vertex is fixed, so we really view £ as a function defined up an additive
constant, as we did in Section 3. We will fix a normalization in the next section.

In our context of maps with a boundary, we use the following conventions. The objects
encoding the bipartite maps with perimeter 2 (maps of B;) are forests f = (t1,...,t;)
of | mobiles, together with a labeling function ¢ : V(f) = | |, Vo(t;) — Z satisfying the
following;:

e for 1 < i < [, the mobile t; equipped with the restriction of ¢ to V,(t;) is a well-
labeled mobile;

e for 1 <i <[, we have {(p;11) > ¢(p;) — 1, where p; denotes the root vertex of t; and
U(pi1) = Lp1).

Remark 4. These forests are in simple bijection with the set of mobiles rooted (unusually)
at a black vertex of degree [. But since the external face really plays a different role from
the other faces, we prefer indeed to view those as forests of individual mobiles, rather
than one single mobile.

The BDG bijection is very similar to the construction presented in Section 3.3. We
consider a forest f = (tq,...,t;) of I mobiles, labeled by ¢ as above and we set ¢, =
min{/(v) : v € V,(f)} — 1. We let NV be its number of white vertices, N¥ be its number
of black vertices, and N¥ = NV + NF be its total number of vertices. (The reason for
this notation will become clear in a short moment.)
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We identify f with the map obtained by adding [ edges linking the roots pi, po, ...,
pi of the successive trees in a cycle. This map has one face of degree [ incident to the [
added edges and another face of degree 2N¥ — [, incident to the [ added edges as well
as all the mobiles. In the latter face, we let ¢q, ¢1, ..., coyv_;_; be the sequence of
corners incident to white vertices, listed in contour order, starting from the root corner
of t;. We extend this list by periodicity and add one corner ¢, incident to a vertex v,
lying inside the face of degree 2N® — [ with label {(cy,) = l(v.) = £.. We define the
successor functions by (15) and draw arcs in a non-crossing fashion from ¢; to s(¢;) for
every i € {0,1,...,2NY —[—1}. We root the resulting map at the corner of the degree 2I-
face that is incident to the root vertex of t;. We obtain a rooted bipartite map m with
perimeter 21, with vertex set V,(t)U{v,}, which is naturally pointed at v,, and such that
the root edge points away from v,.

As in Section 3.3, the fact that the root edge necessarily points away from v, is a
bit unfortunate and we use the same trick in order to overcome this technicality. More
precisely, we consider the map obtained from m by forgetting its root and re-rooting it
at a corner chosen uniformly at random among the 2/ corners of the root face.

A noticeable fact about the BDG bijection is that the black vertices of the forest are
in bijection with the internal faces of the map. More precisely, if v € V(f) corresponds to
the face f of m, then deg,,(f) = 2degg(v). Furthermore, the white vertices are bijectively
associated with V(m) \ {v.} (so that we can naturally identify these two sets), in such a
way that the label function ¢ gives distances to v, via the formula

dm(v,v,) = L(v) — min £ + 1. 22
(v,0.) = £(v) = min £+ (22)
As a result (and with the help of the Euler characteristic formula), note that NV +1, N¥

and N¥ respectively correspond to the number of vertices, internal faces, and edges of m
— this explains the notation.

5.2 Random mobiles

We now show how to represent the pointed Boltzmann measures W} of Section 1.4.2 in
terms of random trees, via the BDG bijection. Let p, be the geometric distribution with
parameter 1/Z,, given by

(k;)—l 1o ' k>0
folt) = > z ) =

q q

Let also .
Z
Mo(k) _ q( k )Qk+1
fo(29)

Let M, be the law of a two-type Bienaymé-Galton-Watson forest, with [ independent
tree components, and in which even generations (white vertices) use the offspring dis-
tribution p,, while odd generations (black vertices) use the offspring distribution .

kE>0.
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Formally, we let M; = (M;)®" where M is defined by

Mi({t) = ][] uo ) 11 u.

UGVo ’LLGV.

for every tree t, where k,(t) is the number of children of w in t. Finally, given a forest
with law M, the white vertices carry random integer labels with the following law. Let &;,
&, ... be a sequence of i.i.d. random variables with shifted geometric(1/2) distributions

P& =1)=2""2, 1>—-1,i>1,

and let (Y1,...,Y%) be distributed as the partial sums (£1,& + &, ..., &+ ... + &) condi-
tionally given & + ...+ &1 = 0. We say that (Y1,...,Y%) is a discrete bridge with shifted
geometric steps, and we let v be the law of this random vector. It is simple to see that,
if 9 is the uniform distribution on

k+1
{(‘rlv"kaaxk-{—l) € {—1,0,1,2,...}k+1 : ZLEZ = O} ,
i=1

then v is the image measure of v under (z1,...,z541) — (O, x5, 1 < j < k).

Conditionally given the tree, if u is a black vertex with parent uy and children wy, us,

, Uk, then the law v of the label differences (¢(u;) — €(up), 1 < i < k) is given by vy,
while those label differences are independent as u ranges over all black vertices. Finally,
the labels of the roots pi, ..., p; of the forest have same law as (0,Y,...,Y;), where
(Y1,...,Y)) has law 1. These specify entirely the law of the labels, and in fact, one sees
that labels are uniform among all admissible labelings of the forest, in which the root p;
of the first tree carries label 0. For simplicity, we still denote by M, the law of forest of
well-labeled mobiles thus obtained

For S € {V,E,F}, we let B}, % be the set of pointed maps (m,v,) € B® such that
m € B}, and we define

Win =W (- B (23)

In

where W* was defined by (4).

Proposition 17. Let g be an admissible sequence, and | > 1. Then the image of M, under
the Bouttier—Di Francesco—Guitter bijection is, after uniform re-rooting on the boundary,
the probability measure W7

For S € {V,E,F}, the same statement holds if we replace both M, with M,;(-| NS =
n)) and W with Wl'ns

This is proved by following the same steps as in [30, Proposition 7| and by apply-
ing a straightforward analog of Lemma 10; we omit the details. At this point, we can
prove Lemma 3, which describes the set £5(q) of pairs (I,n) such that W(Bfn) > 0 or,
equivalently, such that M;(NS = n) > 0.
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Proof of Lemma 3. Let us fix the symbol S. By Proposition 2.2 in [33], under the law M,
there exist two constants «, h such that the support of NS is included in o + hZ,, and
moreover, for every m large enough, M (NS = a + hm) > 0. In particular, there exists /3
such that M;(NS = 8+ hm) > 0 for every m > 0. This means that the support of the
law of NS under M, is equal to RU (3 + hZ, ), for some R C {0,1,...,3—1}. From this,
we immediately deduce the similar result for forests under the distribution M;. Namely,
the support of NS under M is equal to R; U (Bl + hZ.), for some R; C {0,1,...,8] —1}.
From this observation and Proposition 17, using the remark at the end of the preceding
section that the image of N under the BDG bijection is S| — 1{s_v}, we obtain that the
support of the law of |S(m)| — 1;g—v} under W} (or under W; by the absolute continuity
relation (5)) is equal to
R U (Bl+hZ,).

The result follows immediately from this, since the explicit form of A was computed in
Section 6.3.1 of [38]. O

Again, in all the following, when considering pairs (I,n) where [ corresponds to the
boundary length of a map, and n to its size (measured with respect to the symbol S), it
will always be implicitly assumed that (I,n) € £5(¢), which by Lemma 3 means that, up
to finitely many exceptions,

n = A5 [modh®].

6 Convergence of the encoding processes

Let us now consider an infinite forest F with distribution M., = (M;)®N. With it, we
associate several exploration processes. Let vg, v1, vg... denote the vertices of F' (black
or white), listed in depth-first order, tree by tree. Let H be the so-called height process
associated with F, that is, H (i) denotes the distance between the vertex v; and the root
of the tree to which it belongs. For ¢ > 0, we denote by é(z) the label of v;, as well as
O3 = (i) — U(p@)), where pgy is the root of the tree to which v; belongs. Note that
this notion of label process differs from the one introduced during Section 4; we use the
notation with a hat in order to avoid confusion. Recall also that, under M, the labels are
normalized in such a way that the root of the first tree gets label 0, so that the process /
is defined without ambiguity. Finally, let (i) be the number of fully explored trees at
time 4, that is, Y(i) + 1 = p whenever v; belongs to the p-th tree of F', that is p) = pp.
We also let
n=inf{i >0:7(i) =1}

be the number of (black or white) vertices in the first [ trees of the forest. Note for
instance that, with the notation of Section 5.1, one has N¥ = 7; under the law M.
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6.1 Convergence for an infinite forest

A key result is the following. Recall that Z, is given by (6) and p, = 2—{—Zé3 fi(Z2,). Define

Z
o2 = ZaPa oul = Pa

q 4 ) E Zq .
Proposition 18. The following joint convergence holds in distribution in C(Ry, R) under
M
H(m-) YT(m-) (m- 2 2
(m )7 (m )7 (m ) ﬂ _<X_£>7_O-EX7 EZO
\/m \/ﬁ ml/4 m—oo \ 04 3

where (Xy,t > 0) is a standard Brownian motion, X, = info<.<; X and Z° is the Brow-
nian snake with driving process X — X, introduced in Section 2.2.

Proof. We note that the two-type branching process with offspring distributions ., fie
and alternating types is a critical branching process, in which the offspring distributions
have small exponential moments (this is the place where we use the fact that ¢ is regular
critical), as discussed in Proposition 7 of [30]. Furthermore, the spatial displacements
with distribution v, are centered and carried by [—k, k]* respectively. In particular, they
have moments of all orders, which grow at most polynomially, in the sense that for every
a >0,
e, |- %) = O(K?),

where || is the Euclidean norm in R*. This is exactly what is needed to apply Theorems 1
and 3 in [32], which in our particular context stipulate that

H(m-) T(m-) m- 2 2
(m >7 (m )7 (m ) ﬂ _(X_K%_ZK}E\/jZO )
vm T oym T omt/t ) mes \ o be o
where the constants o, b, and ¥ are defined in the following way. The mean matrix of
the two-type Galton—Watson process under consideration is given by

0 ms
me O ’
1

where m, is the mean of u,, and m, is the mean of y,. Note that me = mJ" as an
immediate consequence of the fact that ¢ is regular critical. This matrix admits a left
invariant vector a = (a,, a,) normalized to be a probability, namely a, = (1 +m,)~! and
ae = (1 4+ m,)~!, and a right invariant b = (b,,b,) normalized in such a way that the
scalar product a-b = 1, namely b, = (1 + m,)/2 and b, = (1 + m,)/2. Finally, with
(Ho, fe), ONeE can associate a quadratic function Q : R? — R? given by

Q(@s,w4) = (03 + mo(me — 1)) a7, (07 + ma(ma — 1)) 27) ,
where 02 and o2 are the variances of ji, and p,. Then o2 is given by the scalar product

o’ =a-Q(b).
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Finally, 2 is given by the formula
1 pel(k)
22 i k\2
32 (D)
k>1

where (3%)2 = (v, | - |?) = k(k + 1)/3, as can be checked in [30]. After computations,

which have been performed in Section 3.2 of [30], one obtains in particular
z Z4p P
o=2,—1, by==1 R L
Mo = Zam o 2 7 T T4 6
The conclusion follows. O

We are also going to need the following fact. For every m > 1, let

AV(m)=[{ie{0,1,....m—1}:v; € Vo()}],

A¥(m) = |{i e {0,1,....m =1} : v, € V.(£)}], (24)

be respectively the number of white vertices and the number of black vertices among the
first m vertices of F' in depth-first order. For convenience, we also let AV (m) = m (the
number of vertices of either type), so that AS makes sense for every S € {V,E, F}. Define

av =Z; ", ap=1-Z", ag = 1. (25)

The first two quantities are the ones that appeared in the proof of Proposition 18, under
the notation ay = a, and ap = a,. (Recall that, through the BDG bijection, V correspond
essentially to white vertices, F' to black vertices and E to edges of the mobile, which are
in direct bijection with the set of vertices of both colors.)

In the following statement and later, the notation oe(n) stands for a quantity that is
bounded from above by cexp(—c'n") for three positive constants ¢, ¢/, ¢, uniformly in n.

Proposition 19. Fiz S € {V,E,F}. Then it holds that

(m) — (agt, t >0)

m m—00

in probability under My, for the uniform topology over compact subintervals of R,. More
precisely, for every K > 0, one has the concentration result

S\ 3/4\ _
Mo <0§I£12§m |A°(k) —as k| >m > oe(m) .
Proof. The result is obvious for S = E, so that we suppose S € {V,F}. We first note
that, since AS(k) < k, it suffices to prove the same bound with the maximum restricted
over indices k € [m'/2, Km]. Now [32, Proposition 6 (ii)] shows that if G is the number of

vertices in depth-first order (of either type) that have been visited before the k-th vertex
of type S (white if S = V, black if S = F), then M, (|G% — ag' k| > k%) = oe(k). Now
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|AS(k) — ag k| > m®* implies that G5

S
sk+m3/4 < kor G(ask—m3/4

> k, the probability of

)
which is bounded from above by "

I\\/JIOO(]GSSk+m3/4 —ag'(ask + m3/4)| > a§1m3/4)
+ MOO(|G(SaSk7m3/4)+ —ag'(agk —m**),| > a§1m3/4) :

Taking the maximum over all k € [m'/2, Km| N Z, we see that this quantity is oe(m), as
claimed. O

6.2 Convergence for a conditioned forest

We now want a conditioned version of Proposition 19. We are going to need the following
estimates. Recall the definition (2) of hS, the definition (8) of jz(A), and define Q5(I,n) =
M, (NS = n). We will also need the notation

Tls = AS(Tl> .

In words, 7% = 7; is the number of vertices in the [ first trees of the forest, while 7Y
(resp. 7F) is the number of white (resp. black) vertices in these trees.

Lemma 20. Let S € {V,E,F}. Then

— 0.

n—oo

, n
sup Z2QS(Z, n) — hS J1/os <l_2)

neﬁf

Proof. Suppose first that S = E. In this case, a consequence of the convergence of the
second component in Proposition 18 is that

T (d)
2 H—OZ Ti/og
where we recall that T} /5, = inf{t > 0: X, = —1/0g} is a.s. a continuous function of X

under the Wiener measure, due to the fact that X, > —1/og > XTWE% a.s. for

—&)+
every € > 0. Moreover, 7, under M, is the sum of lEi.i.d. random variables with same
law as 71: these are given by the number of vertices of the first [ trees in the infinite
forest of independent random mobiles. Since it is well known that T}, follows a stable
distribution with index 1/2, with a density given by ji /oy, We conclude that 7 under M,
is in the domain of attraction of this law. The statement is then a consequence of the
local limit theorem for stable random variables |13, Theorem 8.4.1].

The remaining two cases S € {V,F} are now direct consequences of the case S = E

and of Proposition 19, which together imply that we have
5 AS(m)  asm (1+o0p(1))

I E ’ (26)
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where op(1) denotes a quantity that converges to 0 in probability. This yields that

S

(@) (d)
l% l—)—o>o G/STI/GE = T\/@/UE = Tl/os )

as can be checked using (7) and (25). The conclusion follows by the same arguments as
in the case S = E. ]

In this section, it is convenient to consider processes whose total duration is not fixed.
We let W be the set of real-valued continuous functions f defined on an interval of the
form [0, ¢] for some ¢ = ((f) € [0,00). This set is endowed with the distance

dist(f,9) = [l/(- AC(F)) = g(- AC(9)lloe + 1C(f) = C(9)]

which makes it a complete separable metric space. For instance, the height process H
under the law M is a function with duration ((H) = N®.
Recall the definition of .# given right after (7).

Proposition 21. Let S € {V,E,F} and (Ix, ng)r>0 € S for some L > 0. Then, under
M, (- | NS = ny,), it holds that

Hlas m) Tosme) Clasm) ) o, (2 xy _pox  [20850)
\/n_lc \/n_k nk1/4 k—o0 \/a—sdq 3

in distribution in the space W?* where, in the limit, X, Z° are understood under the law F}
defined in Section 2.2.

Proof. For simplicity, let =; denote the triple appearing in the left-hand side of the con-
vergence. Denote by F, the o-field generated by the p first trees of the generic (canonical
process) infinite forest f = (tq,ts,...), together with their labels. Let G’ be measurable
with respect to F;, with [ <[;. Then we have

M, [G|N® =ny] =My |G

QU — i — TZ)] | (27)

QS (I, nk)

where it should be understood that the quantity in the expectation is 0 whenever le > ng.

Now, we impose that G = ®(Z}) is a continuous, bounded function of the triple of

processes

— <H(aslnk . /\Tl;c) Y (ag'ny - /\Tl;) °(ag'ny, - /\T%))
—k — 9 9 1/4 )

vaL” vV 1k ny
where we assume that [}, ~ L'og\/ny for some 0 < L' < L. Proposition 18 shows the
convergence in distribution

Hlos ) Tlos ) Blos i) ), <3<X_x>,—aE1, %%ZO),
\/aglnk \/aglnk (CL§ nk) koo \ 0q
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where the limit is understood under the law P. Using the convergence of the second
component, the asymptotic behavior of I} and the fact that agog® = og?, it follows that

7, (4)
,1]6 ? TL’ )
ag Nk k—o0

and that this convergence holds jointly with the previous one. From this, it follows that =),
converges in distribution under M, to the triple

— 2 20’5
:‘go = ( (X - X) ATy —0s X./\TLM TZ(.)/\TL,>

\/as O0gq

and an application of (26) implies that TZ /ny — Ty jointly with the above convergence.
By the Skorokhod representation theorem, we may assume that the probability space is
chosen in such a way that these convergences hold in the almost-sure sense, and then (27)
together with Lemma 20 implies that

: (1—1Tw)
2 s\ o (L= L)

(L—L")? , 1
]1/0’5 o 2L2
S
and the limit can be re-expressed as

jr—(1—=Tp)
Jr(1)

By definition, ®(Z.)) is Gr,,-measurable and, by Galmarino’s test, we have Gr,, =
o(X. NTy> 4 QATL,), so that, if it exits, the limit of the triple considered in the statement of
the proposition necessarily has the claimed law, by virtue of Proposition 9.

To conclude the proof, it remains to prove that the laws of the processes under consid-
eration are tight in WW3. We can argue as follows. Let f be a continuous function defined
on an interval I, and J C I be a subinterval of /. Denote by

w(f,é, J) = sSup |f(t)_f(3>|

s,ted, |t—s|<d

—_ d —
My, [®(Z,) | NS =n] D E 0=

E |®(Z,)

o0

| = FeE

the modulus of continuity of f restricted to J, and let w(f,d) = w(f,d,I).
Here, let Y} denote either of the components of Z. Then, under My, (- | NS = ny,),

w(Yk, (5) < W(Yk, 5, [O, asTl;c/nk]) + W(Yk, (5, [asn;c/nk, (Isle/nk])
while the second component has same distribution as

w (Y, 0, [0, astk—l;c/nk])
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by a symmetry argument (the [ trees of the labeled forest are exchangeable). Choosing
I}, ~ l/2, we obtain from the convergence of =) (for L' = L/2) that

lim sup My, (w(Y, 8) > ¢)
n—oo

S lim sup Mlk (W(Yk, (5, [0, asTl;C/nk]) Z 8/2) + Mlk (W(Yk, 5, [0, (Isle_l;C/nkD Z 6/2)

n—o0

< QFi(w(Yma 67 [OvTL/2]) > 5/2) )

where Y, is the limit of Y}, (for instance Y, = 2(X —X))/\/as 0, if Y}, is the first component
of Z). This quantity converges to 0 as § — 0, for any fixed ¢ > 0. From this, it is an
immediate consequence of the Ascoli-Arzela theorem that the laws of Z., k > 1 are
relatively compact in W3, O

Corollary 22. Let S € {V,E,F} and (Ij,n)x>0 € 5 for some L > 0. Then, under
M, (| N® =ny,), it holds that

Hlos ) Tlasmer) fosm) ) @, (2 (¢ ) oo [257)
N Nk nk1/4 k—o00 \as 0q 3

in distribution in the space W? where, in the limit, X, Z are understood under the law F}
defined in Section 2.2.

Proof. It suffices to apply the preceding proposition, noting that one can get the following
representation for the label process ¢ in terms of ¢°:

0@y = () + B(X(0)) ,

where B is a discrete bridge with shifted geometric step, with law 14, defined in Section 5.2.

It holds that, under our hypotheses, B(og\/nx -)/ \/205n,1€/ * converges in distribution to a
Brownian bridge b with duration L (see |10, Proposition 7]). Putting things together, we
obtain that

A

lag'ng-)  O(ag'ny-) . B(osy/mx (Y(ag'ng -)/osy/nr))

n L/ ny /4 n /4 ’

which converges in distribution to s — /20s/3 Z++/20s b_x _, jointly with the rescaled
processes H and Y. By definition (12), this yields the result. O

Finally, we note that the convergence of AS stated in Proposition 19 still holds under
conditioned forests. Indeed, since the conditioning event { NS = n;} has a probability
QS(ly,ny) = O(1;%) = O(n; ") by Lemma 20, we obtain that for any ¢ > 0,

M, ( max_|AS(i) — agi| > ni/4 | NS = nk)

0<i<NE

< cny My, ( max |AS(i) — agi| > ni”) + M, (NE > ny | NS = ny).

0<i<c'ny
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for some constant ¢ > 0. The first term is oe(ny) by Proposition 19. The second term is
equal to 0 if S=E and ¢ > 1. If S =V, it can be bounded by

cng Moo (MY (dny,) < ) = oe(nyg)

as soon as ¢ is chosen strictly larger than a(,l, again by Proposition 19. The argument is
the same if S = F. In particular, as AS(N¥) = N5, this implies that, under M, (- | NS =
ng), one has

in probability as k& — oo. This implies the following reformulation and refinement of the
preceding corollary.

Corollary 23. Let S € {V,E,F} and (I, ni)x>0 € S5 for some L > 0. Then, under
M, (- | NS = ny,), it holds that

E . E . ) E .
H(N )a T<N )7 K(N ) ﬂ 2 (X _X)a_O'SXa %Z )
Ve i ot ) e \ Vas o 3
1

in distribution in the space W?, where, in the limit, X, Z are understood under the law F} .
Moreover, one has, still under under My, (-| NS = ny,),

,0<t < 1) — Id[oyl]
k—o0
i probability.

6.3 Convergence of the white contour and label processes

Finally, we consider a variant of the latest corollary where the height process is replaced
by the slightly more convenient contour processes. First, given the forest F' with possibly
infinitely many trees, we let C' be its contour process, defined as follows. We first add
edges linking the roots of consecutive trees as we did before (see for instance the left part
of Figure 5). We then let g, ¢1... be the list of corners of the trees, arranged in contour
order. The purpose of the added edges linking the roots is to “split in two” the root
corners of the trees: a tree with p edges will thus have 2p+1 corners. Finally, we let C(7)
be the distance between ¢; and the root of the tree to which it belongs. Note that there is
slight difference with the contour function C' defined in Section 4.1, where a downstep was
separating the contours of successive trees, instead of the horizontal step we have here. It
is a standard fact, proved in |21, Chapter 2.4], that the contour and height process of a
forest are asymptotically similar in the following sense. First, let f(i) + 1 be the number
of distinct vertices incident to the corners ¢, c1, ..., ¢; (these vertices being vy, ..., vyu)-
Then it holds that f(i) <i for every i > 0, and for every m > 0, one has

sup |C(6) — H(f(0)] <1+ sup [H(i+ 1)~ H()

0<i<m
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and '
OB

From this, and the convergence of the rescaled height process stated in Corollary 23, it
follows easily that under the same hypotheses,

1

0<i<m

max
0<i<m

CeNT) @, 2 (x_ ),
\/n_k k—)oo\/@(]'q

where X is understood under F}. Now, we want to consider the white contour process C°,
defined as follows. We let ¢, cf, ..., cye_, be the list of corners that are incident to white
vertices, arranged in contour order as above. Then 2C°(i) is the distance between ¢§ and
the root of the tree to which it belongs (note that this number is even). In the contour
process, white vertices are visited once in every pair of steps, except at times when one
of the trees has been fully explored. The number of such exceptions is I, = O(\/ny), so
clearly the preceding convergence implies

So ( ATE

cE @ (x-x),

\/n_k k—oo \/@ Oyq

where the limit is understood under F}. Define Y°(i) to be the number of completely
explored trees when visiting ¢, as well as €°(i) to be the label of ¢. Beware that the
definitions of C°, T° and ¢° involve corners listed in contour order, instead of vertices
listed in depth-first order, as in the definitions of H, T and {. Similar arguments entail
the following joint convergence.

Corollary 24. Let S € {V,E,F} and (I, ni)x>0 € £ for some L > 0. Then, under
M, (- | NS = ny,), it holds that

(C"(NE‘) TNVE) ”’(NE')) ON ( L (X X), —osX, 2%2) ,

Ve me T ngt/4 k—oo \ \/as 0y,

in distribution in the space W?, where, in the limit, X, Z are understood under the law F* .

7 Proof of the invariance principle

In this section, we prove Theorem 5 and Theorem 8. The arguments, originating in |20,
Section 8|, are now very standard, and have been applied successfully in [6, 2, 11, 1] in
particular. Our approach is an easy adaptation of the arguments that can be found in
either of these papers, so here we will be a bit sketchy. Let ¢ be a regular critical sequence
as in the previous section.
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7.1 Convergence of conditioned pointed maps

The goal of this subsection is to prove the following analog of Theorem 5 under the pointed
laws W7 defined by (23).

ln?

Theorem 25. Let S denote one of the symbols V, E, F, and (Iy,ng)r>0 € S for some
L > 0. For k >0, denote by M} a random map with distribution Wl'ksnk Then

4 2 —1/4
< s ) e % BD,
9 k—o0

i distribution for the Gromov—Hausdorff topology.

Fix S € {V,E,F} and (I, n))x>0 € -#p for some L > 0. For every k > 0, consider
a forest (F,¢) of labeled moblles with law M, (- | NS = ny), and let Mg be the random
map with distribution W », Obtained by the process of Proposition 17.

The proof of the Convergence of M} to the Brownian disk follows closely in spirit that
of [26, Section 8|. Let

Dk(l j)_dM'(za j) ngv.]SNE

(with the convention that ¢}s = ¢f) and extend Dj, to a continuous function on [0, N*]?
by a formula similar to (16). In this way, D), satisfies the triangle inequality, and one has

Di(i,5) < £°(i) + £°(j) — 2max ( min /(°, min EO) +2, 29
( j) ( ) ( ) [ing,iv]] [sz,NE]U[O,i/\j] ( )
see for instance |24, Lemma 3.1] for the special case of p-mobiles (in which black vertices

all have degree p, which corresponds to 2p-angulations via the BDG bijection), but the
proof in this general context is the same. Clearly, it also holds that, if ¢} and ¢ are
incident to the same vertex, which means that C°(i) = C°(j) = min,ejirjivj Co(r) and
Y°(i) = Y°(j) then D} (i,j) = 0. This generalizes to all s, ¢t € [0, N¥] rather than just
integer values.

Now for s, t € [0,1] let Djy,(s,t) = (40s*n4/9)""/* D} (N®s, N¥t). The same proof as
[24, Proposition 3.2] (the key ingredients being (29) and the convergence of the rescaled
labeled process ¢°, established in Corollary 24) shows that, under M, , the laws of D(k:)
are tight in the space C([0, 1), R). Therefore, from any extraction, one can further extract

a subsequence along which one has the following joint convergence in distribution under
M, (- | N® =),
< C«o(NE) TO(NE> KO(NE)

A /nk/(\/asaq) ’ 0S+/ N} ’ (40’52nk/9)1/4 ,
where D’ is some random continuous function on [0, 1]?, and (X, Z) is the snake process
under the law F} introduced in Section 2.2. Recall the definition of the set D in Section 2.3,
as well as the definition of s,, the a.s. unique time in [0, 1] such that Z;, = inf Z. We

have the following result, which follows from a simple limiting argument, based on (29)
and the discussion below, as well as (22) for the last point.

ng)) DX X, -X,Z,D)  (30)

k—o0
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Lemma 26. Almost-surely, it holds that
e the random function D' is a pseudo-distance on [0,1], such that D" € D, and
e for every s € [0,1], D'(s,s.) = Zs — Zs,.

Let D* be the Brownian disk distance defined from the process (X, Z) by (14). By
definition, it holds that D’ < D*. The conclusion will follow from the following re-rooting

property.

Lemma 27. Let U, V be two independent uniform random variables in [0, 1], independent
of the other random variables under consideration. Then D'(U, V') and D'(s,,U) have the
same distribution.

Proof. This is again obtained by a limiting argument. The idea is to couple the random
variables U and V' with two uniformly chosen vertices of M.

For i € {1,2,...,NV}, let g(i) be the first time j such that ¢} is the i-th white
vertex in depth-first order. We also let g(0) = 0 and extend by linear interpolation g
into a continuous increasing function on [0, NV]. Recall the definition (24) of AY (i) (for
0 <i < NE), the number of white vertices among v, ..., v;, where vy, v;... are listed in
depth-first order. For i € {1,2,..., NV}, let

K(i) =inf{j € {0,1,...,N¥} : AV(j) = i},

so by definition, v ;) is the ¢-th visited white vertex in depth-first order. Recall also from
Section 6.3 that f(j)+ 1 is the number of distinct vertices incident to the corners o, ...,
¢, so if we let

K'() = inf{j > 0 f(j) = i}
then cg(;) is the first time of visit of the vertex v; in contour order. Consequently, K'(K(i))
is the first time of visit, in the contour sequence cg, ci.. ., of vg(;. Finally, since g(i) is
the first index j such that ¢} is incident to vg(;), we have that

g(i) = K'(K(i))/2 + Re(i) (31)

where the error term satisfies sup, ;< yv [Ri(7)| < [ = O(y/nx), recalling the discussion
of Section 6.3.
It follows from the last part of Corollary 23 and from (28) respectively that

K(NV") K'(NE.)
TNE o e e (o2 Mo

in probability under M, (-| NS = n;). From this and (31), we conclude that

g(NV)
T NE k_>—o>o Idjoq, (32)

still in the same sense.
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Now, if I is a uniform random variable on {1,2,..., NV} independent of the rest, then
v (ry is uniformly distributed among the white vertices of the forest, that is, among the
vertices of the map M} distinct from the distinguished vertex v,. Therefore, if we let
V1) = Vg(nvo)) and vy = vg vy, then vy, vy can be coupled with two independent
uniform vertices UE1)> UE2) of My in such a way that the conditional probability given M}
that vy # v(;), @ € {1,2}, is at most 1/[V(Mg)|. The latter quantity, also equal to
1/(NVY + 1), converges to 0 in probability under My, (| N® = n;) as k — oo.

Since v, is a uniform random vertex of M}, we obtain that

(d)
dary (v, U(ay) = daap (V) V()
Due to the above discussion, outside a set of vanishing probability, we may assume that
7’21) = v and UE2) = v(2).
Now note that, by (22),
dare (V. v(y) = €2 (g([NVUT)) —inf £° + 1,
and, by definition of Dy,
dars (V1) v(2)) = Di(g(TNVUT), g(INVVY)) .

Using (32), we conclude that

4og’ny, ~l (d) . /
das (Vs v(1y) — Zy —inf Z = D'(s,,U),
9 k k—o0
while "
4as2nk a (d)
( 3 ) dg (va), v@) —> D'(U,V).
It follows that D'(U, V) and D’(s., U) have same distribution, as claimed. O

To conclude the proof of Theorem 25, we note that, by Lemma 27,
E[D'(U,V)| = E[D'(s.,U)]| = E|Zy — inf Z] = E[D*(s,,U)] = E[D*(U, V)],

whence it follows that D'(U,V) = D*(U,V) a.s. since D’ < D*. Note that we have used
the fact that D*(s,,U) and D*(U,V) have same distribution, a fact that follows from
Theorem 15 and Lemma 12. This is in fact the only place where we use the specific study
of Sections 3 and 4.

This implies, by Fubini’s theorem, that a.s. D'(s,t) = D*(s,t) for a.e. s, t € [0,1], so
that D' = D* a.s. by a density argument. This identifies D’ uniquely, and shows that the
convergence of Dzk) to D' = D* holds without having to pass to a subsequence. From

there, showing the Gromov-Hausdorff convergence of (40sn;/9)~*/* M2 under Wl'ksnk to
BDy is routine, see e.g. |10, Section 3.2].
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7.2 De-pointing

Here we show how to dispose of the pointing that intervenes in Theorem 25. The argument
closely follows the last section of 1], see also [11] for a similar situation.
Similarly to the absolute continuity relation (5), for S € {V,E,F}, we have

S

AW (m) = 5

d(¢.W;,7) (m) (33)

where K5 = Wi2[1/[V[]™L. In particular, WY, = ¢, W}, for every [, n, so there is
nothing more to prove for S = V; Theorem 5 is equlvalent to Theorem 25 in this case.

Now suppose that S € {E,F}. Then, by Propositions 17 and 19, it holds that, for
every € > 0,

WQ,S

lk,mk

a a
(‘|V| ——Vnk’ >87’Lk> :Mlk (’Nv—i—l——vnk‘ > ENy,
as as

NS = nk> = oe(ny) -

(Note that a bound of the form o(1/ny) would suffice for the argument to work.) From
this and the fact that 1/|V| < 1, we obtain that, for every § > 0,

.S av T .S av _
WS, [ PRt H <0 (Tm ) WIS, (|7 m— V1] > 8[V]) = 5+ oc(my).
since

weS (a—vnk—|V|‘>6|V|> <wpS, (|V| < “V”’f)

Ui
as as 2
av av Ny
+ Wy nk() o ng — | V| ’ 5—7> = oe(ny) .

From this it follows that Kp = ng(l+o(1)) as k — oo, and then that

S
wes (| B )| g
Lo |V | k—o0 '

From this and (33), we obtain the following result.

Lemma 28. For every S € {E,F}, and every (Iy, ny)r>0 € 75, one has

HWlSlek ¢ W Uk, nkH —> 0,

where || - || is the total variation norm.

Theorem 5 is now a direct consequence of this statement combined with Theorem 25.
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7.3 Proof of the convergence of Boltzmann maps

This section is dedicated to the proof of Theorem 8. As in the proof of Theorem 5, we
first focus on random maps with distribution W7, which are easier to handle, since they
are directly related by Proposition 17 to random labeled forests with law M.

The result follows from the fact that, for any measurable and bounded function &,

W] = > Wi (V] =n+1) WY [@] (34)
= > M(NY =n) WV [@].

At this point, recall from Lemma 3 that &Y = RY U (8VI+ hVZ,), where 8¥V > 1 and
RY c {0,1,...,8Y1 — 1}. For simplicity, let us use the notation 8 = 3V and h = hV.
Therefore,

Wp[@] = M (NY = Bl + hn) Wi, [®] + Ry

n>0

= / PQY (L AL+ hPA) WSy 2 [P dA + R,
Ry

where |Ry| < [|®]|oc W3 (V] < S5l). Recall that, under Wy, the random variable |V| — 1
has same distribution as a sum of [ i.i.d. random variables with distribution QV(1,-). The
proof of Lemma 20 yields that, under W;

VI @ 1 .,
T oo gt

where A° is a stable random variable with density j;. Clearly, this implies that R; — 0
as [ — oo. Now assume that ® = ¢((2(/3)"Y/2M) where ¢ is a continuous and bounded
function on the Gromov—Hausdorff space. Then one has, by Theorem 25,

Wi anay [ (21/3)7V200)] = B[ ((how® )7 BD sy-15)| = [0 (BD1 o).

where the lase equality follows from Remark 3. At this point, we apply Lemma 20, which
implies that for every A > 0,

QY (1,8l + h|IPA)) — hj1/oy (RA) = hov?ji (hov?A) .

Since we are dealing with probability densities, the Scheffé Lemma implies that the latter
convergence holds in fact in L'(dA), and we conclude that

Jim W; [((20/3)712M)] = / hov?ji(hov®A) E[p(BDy jey24)] dA

R4

= [ (AEBD, )4
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and this is equal to E[p(FBDY)]. The second part of Theorem 8 follows.

To obtain the result under W; instead of W7, note that (5) implies

Wi (V] =n+1)
n+1

W,([V]=n+1) =K, (35)

where K; = W?[1/|V]|]~!. We then use the following lemma, which is certainly known,
but for which we did not find a proper reference.

Lemma 29. Let X7, X,...be a sequence of i.i.d. r.v.s with values in {1,2,3,...}, and

such that
c

k—oo k&

for some constants c € (0,00) and o € (0,1). Then

E 1t e [1

- H J—
where S is the limit in distribution of (X1 + ...+ X;)/I1Y® as | — oo (so that S is a stable
distribution of index «).

Proof. By hypothesis and standard facts on stable domains of attractions [13, Chapter §|,
our hypotheses imply that as s 11,

E[s*]=1-¢(1—5)*(1+o(1))

for some constant ¢ € (0,00) depending only on ¢ and a. Applying this to s = exp(—\)
for A > 0 implies that
Elexp(—AX1)] =1 —A*(1 4 o(1))
as A | 0, so that there exists ¢ € (0, 00) such that for every A € [0,1], one has
Elexp(—AX7)] <1— "\

< exp(—c’'A\?). (36)
On the other hand, the assumption that X; > 1 a.s. implies that Elexp(—AX7)] < exp(—2)
for every A > 0. This implies that, possibly by choosing ¢’ smaller, one can assume
that (36) is valid for every A > 0, as we supposed « < 1.

Now note that, for every x > 0, one has (using the inequality 1j91)(u) < e exp(—u) in
the first step)

P(X+. 4+ X < all?) < eBlexp (= (Xy 4.0+ X))/ (21'/)) ]
< eE[exp (= X/ ("))’

<eexp(—c'z7%),

where we used the version of (36) valid for all A at the last step. This stretched-exponential
tail bound is uniform in [ and clearly implies the convergence of all negative moments. []
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Since, as we observed, |V| — 1 under W} is distributed as a sum of [ i.i.d. random
variables satisfying the hypotheses of Lemma 29 with « = 1/2 (by Lemma 20), this

entails that .
. Kl O‘V2 a 1
i -E %] o
Repeating the previous argument, only changing Wy (|V| = n + 1) by W,(|V]| = n + 1)
in (34) and applying (35), and then performing the same steps using the equivalent we
obtained for K;, we obtain

. _ hov?®
lim W, [p((21/3)2M)] = /R ) hav—‘;Ayl(haV?A)E[gp(BDWVQA)}dA

and this is E[p(FBDy)], as wanted.
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