Scaling limits and fluctuations for random growth
under capacity rescaling
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Abstract

We evaluate a strongly regularised version of the Hastings-Levitov model HL(«) for
0 < a < 2. Previous results have concentrated on the small-particle limit where the size of
the attaching particle approaches zero in the limit. However, we consider the case where we
rescale the whole cluster by its capacity before taking limits, whilst keeping the particle size
fixed. We first consider the case where o = 0 and show that under capacity rescaling, the
limiting structure of the cluster is not a disk, unlike in the small-particle limit. Then we con-
sider the case where 0 < v < 2 and show that under the same rescaling the cluster approaches
a disk. We also evaluate the fluctuations and show that, when represented as a holomorphic
function, they behave like a Gaussian field dependent on «. Furthermore, this field becomes
degenerate as o approaches 0 and 2, suggesting the existence of phase transitions at these values.
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1 Introduction

Random growth occurs in many real world settings, for example we see it exhibited in the growth
of tumours and bacterial growth. We would like to be able to model such processes to determine
their behaviour in their scaling limits. Since the 1960’s, models have been built in order to describe
individual processes. Perhaps the most famous examples of such models are the Eden model [3] and
Diffusion Limited Aggregation (DLA) [12]. The Eden model is used to describe bacterial colony
growth, whereas, DLA describes mineral aggregation (see for example [11]).

In their 1998 paper [5], Hastings and Levitov introduced a one parameter family of conformal
maps HL(«) which can be used to model Laplacian growth processes and allows us to vary between
the previous models by varying the parameter «. In contrast to many well studied lattice based
models, HL(«) is formed by using conformal mappings [5]. We can then use complex analysis
techniques to evaluate the growth. We consider a regularised version of this model and show that
at certain values of a a phase transition on the scaling limits occurs.

1.1 Outline of the model

In order to define our model we start by defining the single particle map. Define A as the exterior
of the unit disk in the complex plane, A = {|z| > 1}. For any conformal map f : A — C we define
the logarithmic capacity of the map to be,

lim log (f'(2)) = log f’(c0).

Z—00

For each ¢ > 0, we then choose a general single particle mapping f. : A — C\K which takes the
exterior of the unit disk to itself minus a particle of logarithmic capacity ¢ > 0 at z = 1. Note that
we can then rescale and rotate the mapping f.(z) to allow any attaching point on the boundary
of the unit disk by letting f,(z) = e f. (ze7%") where 6, is the attaching angle and ¢, is the
logarithmic capacity of the n'" particle map f., (z).

We can now form the cluster by composing the single particle maps. Let Ky = A¢ = {|z| < 1}.
Suppose that we have some compact set K,, made up of n particles. We can find a bi-holomorphic
map which fixes oo and takes the exterior of the unit disk to the complement of K, in the complex
plane, ¢, : A — C\K,,. We then define the map ¢, inductively;

G+l = Pn 0 fnr1 = fro foo....0 far1.

There are several possible choices for the particle map f.. The choice we make is determined by
what shape we would like the attaching particle to have. Hastings and Levitov introduce both the
strike and bump mappings in [5]. The strike map attaches a single slit onto the boundary at z = 1
whereas the bump map attaches a particle with non-empty interior. We would like results to not
be dependent of the specific choice of particle shape. In [8], Norris et al show there exists some
absolute constant cg such that, provided 0 < ¢ < ¢g, all of the aforementioned shapes of particles,
and indeed many other natural choices, satisfy the condition,

fu(2) = ez exp (2_1 4, <z>) 1)

-~ 3 B
where 6.(z) is some function of z with |0.(z)| < % and A € [0,00) is some constant not

dependent on ¢ or z. Therefore, we take our single particle mappings from a class of particles



satisfying (1) for fixed X. In the proofs that follow it will become clear that our results do not
depend on the precise value of d.(z).

Now it just remains to define how the attaching points 6, and capacities ¢, are chosen. We
want to model Laplacian growth and so we choose the 6, to be uniformly distributed, independent
for each n, on the circle. This choice is made because after renormalisation of ¢,, the Lebesgue
measure of the unit circle under the image of ¢,, is harmonic measure as seen from infinity [11], and
the harmonic measure of a portion of the unit circle is just the arclength of that portion rescaled
by 2.

Finally, we must choose how the capacities ¢, are distributed. Hastings and Levitov [5] intro-
duced a parameter « in order to distinguish between the various individual models they would like
to encode within this one model for Laplacian growth. They choose,

en = cldr,_y ()7

for some ¢ > 0. This gives an off-lattice version of the Eden model when o = 1 and DLA whein
a = 2. In Section 3, we show that the total capacity, ¢/ (0c0) is well approximated by (1 + acn)a.
Therefore, if we define a version of HL(«) using the very strong regularisation ¢, = ¢|¢),_;(c0)|™,

Cn, is approximately given by
c
*
c

ne 1+ ac(n—1) @

In what follows, we denote ¢, = f10...0 f, where f,(z) = ew"fc;fl (ze~) with 6, i.i.d uniform on
[0,27]. Throughout the paper we keep ¢ fixed. Occasionally we may require ¢ to be bounded by
some constant which may depend on « but, crucially, not on n. We then rescale the cluster by its
total capacity and evaluate the shape of the rescaled cluster e~ Y ¢n as N — 00.

1.2 Previous work

With the model now defined we can outline the work already done in this area. Most work has been
done in the small-particle limit. This method involves evaluating the limiting cluster ¢,, as we send
the particle capacity ¢ — 0 while sending n — oo with nc ~ ¢ for some ¢. Using this method Turner
and Norris show that for a = 0 the limiting cluster in the small particle case behaves like a growing
disk [9]. Furthermore, Turner, Viklund and Sola show that in the small particle limit the shape of
the cluster in a regularised setting approaches a circle for all @ > 0 provided the regularisation is
sufficient [6]. Moreover, Silvestri [13] shows that the fluctuations on the boundary, for HL(0), in
this small particle limit can be characterised by a log-correlated Gaussian field.

A different approach to that of the small-particle limit is to not let ¢ — 0 as n — oo, but in-
stead, the limit of the cluster is found by rescaling the whole cluster by the capacity of the cluster
at time n, before taking limits as the number of particles tends to infinity. Rhode and Zinsmeister
introduce a regularisation to the Hastings-Levitov model and show that in the case of @ = 0 the
limiting cluster under capacity rescaling exists and has finite length [11].

Our work will follow the second approach. We will use results and ideas from the papers listed
above, and in particular methods from [8], in order to characterise the limiting shape of the cluster
in a regularised setting for 0 < o < 2 and then evaluate the fluctuations. Our results break down
for o > 2, this will be the subject of future work.



1.3 Statement of results

We first consider the case where o = 0 and show that under capacity rescaling, the limiting structure
of the rescaled cluster is not a disk. This comes in the form of the following theorem.

Theorem 1.1. Given any sequence {0y }i1<k<n of angles between 0 and 2w and ¢ > 0, set V,, =
fro...ofn where fi(2) = €% f.(e7%2) and f.(2) is any fived capacity map in the class of particles
given by (1). There exists some co > 0, which depends only on X such that for all 0 < ¢ < ¢, there
exists an € > 0 such that for all r > 1,

lim sup sup |e” "W, (2) — z| > e.

n—00 |z|>r

In particular if {0k }1<k<n are i.i.d uniform on [0, 27| then ¥,, is the HL(0) process and the statement
above shows that HL(0) does not converge to a disk under capacity rescaling.

This result is particularly interesting because it is independent of our choice of angles. If we
have a constant capacity map of the right form then there is no possible way to choose the angles
so that under capacity rescaling the limiting cluster looks like a disk.

Next we consider the case where 0 < o < 2 and show that under capacity rescaling the HL(«)
cluster approaches a disk. We then evaluate the fluctuations and show that they behave like a
Gaussian field dependent on «. Our two main results are stated as follows.

Theorem 1.2. For 0 < a < 2, let the map ¢, be defined as above with ¢}, as defined in (2) and 0,
i.i.d uniform on [0,27]. Then for any r > 1,

o logn
P | limsup{ sup e~ Zi=1% ¢, (z) — z| > =0.
(P

This result tells us we have uniform convergence of our cluster in the exterior disk to a disk.
The following result shows that the fluctuations behave like a Gaussian field.

Theorem 1.3. Let 0 < a < 2 and ¢, be defined as in Theorem 1.2. Then as n — oo,
vn (ei Lizi el On(z) — z) — F(z)

in distribution on H, where H is the space of holomorphic functions on |z| > 1, equipped with a
suitable metric dy defined later, and where

i Am + 1By,
m=0

with Ay, Bm NN( ’W) and A, By independent for all choices of m and k.

Notice that it is clear this result does not hold for &« = 0 or « = 2. This is in contrast to [6]
where results hold for all a > 0 and suggests a phase transition at these values.



1.4 Outline of the paper

The outline of the paper is as follows. In Section 2 we will show that for clusters formed by
composing maps of constant capacity and of a certain form, we can not pick a sequence of angles so
that the limiting cluster under capacity rescaling approaches a disk. In particular, under capacity
rescaling HL(0) is not a growing disk. Then in Section 3 we will show that our choice of capacities
is a good approximation to the regularisation of HL(«) at oo. In Section 4, we show that the
pointwise limit of the cluster for 0 < o < 2 is a disk and then in Section 5 we will use a Borel-
Cantelli argument to show we have uniform convergence on the exterior disk. Finally, in Section 6
we will evaluate the fluctuations for 0 < a < 2 and show that they are distributed according to a
Gaussian field dependent on «.

2 The case where o« =0

We want to evaluate the limiting shape of our random cluster. We first deal with the case where
a = 0. We will show in this section that in the limit HL(0) does not approach a disk. Furthermore,
we will prove a stronger statement that for clusters formed by composing maps of constant capacity,
in the class of particles defined in (1), we can not approach a disk under capacity rescaling. We
note that in the case where a = 0 our regularisation does not effect the model, so this result holds
for HL(0) under no regularisation. Our proof is reliant on the fact that under capacity rescaling
the limit for HL(0) exists, this result was proved by Rhode and Zinsmeister in [11]. One might
expect, given this result, that the scaling limit is a growing disk, this would agree with the result
in the small particle limit [9]. However, the following theorem proves this does not hold.

Theorem 1.1. Given any sequence {0y }i<k<n of angles between 0 and 2w and ¢ > 0, set V,, =
fro...0fn where fr(2) = € f.(e7%2) and f.(z) is any fived capacity map in the class of particles
given by (1). There exists some co > 0, which depends only on X such that for all 0 < ¢ < g, there
exists an € > 0 such that for all r > 1,

limsup sup |e” ", (2) — z| > €.
n—oo ‘Z|>’f‘

In particular if {0k }1<k<n are i.i.d uniform on [0, 27| then ¥,, is the HL(0) process and the statement
above shows that HL(0) does not converge to a disk under capacity rescaling.

Proof. First suppose this does not hold. Then for any € > 0,

limsup sup |e” "V, (2) — 2| < e.
n—oo ‘Z|>T‘

Then we can write,
W (2) = 2] = (€ ful2) = 2) + e (V1 (ful2)) = ful2) |
which we can bound below for all |z| > r as follows,

7MW (2) =21 2 e ful2) =2l = s el 01 (=) = ol
z|>r

We can then take the supremum of both sides, and use that |f,(z)| > r for all |z| > 7, to reach the
following bound on the supremum,

Sup [~ W0 (2) = 2 > sup [ fu(2) — 2| — sup |l VW, 1 (2) 2], (3)
|z|>r |z|>r |z|>r



So consider supy,s, [e~“fn(2) — 2|. Using the definition of f.(2) = e“zexp (2%01 . (z)) we can

bound this below by,
2¢
exp<1+5 (= )> —1'.

Then by using the integral form of Taylor’s remainder formula we see that for any complex =z,
le* — (1 + x)| < |z[>e*! and therefore,

sup |e”“fn(2) — z| > sup |z|
|z|[>r |z|>r

e — 1] > || — |z|%el".

Hence, we can find a lower bound on the expression above,

2

e fo(2) = 2 2 sup ¢ (\f_clm(z) -2 ) e (|2 ot >)>
2c 2c 2

Zgrgo|z\<z_1 )] - | 2 v exp(\w()))

> 2c — S\C%
where  is defined as in (1). Therefore, combining this inequality with the inequality (3) gives,

sup |e” "W, (2) — z| > 2¢ — Az — sup e ¢l|le "D, _ i (2) — 2|
|z|>r |z|>r

Taking the limit supremum and using our initial assumption we have,

c

limsup sup |e” "V, (z) — z| > 2¢ — Aez — e Ce.

n—oQ |Z‘>'f"

So choose 0 < ¢ < & oL then 2¢ — Ac2 > 0 and if we choose ¢ = (2lc+)‘fc2) > 0 then

limsup sup |e” "V, (z) — z| > €

n—oo  |z|>r
a contradiction. O
This is a strong result because it proves that if we have a cluster which is composed of functions

of the right form, no matter how we pick our sequence of attaching angles {6,,} the limiting structure
of the cluster, when rescaled by its capacity, does not approach a disk.

3 Regularisation

The aim of this section is to provide some justification for the choice of ¢, as an approximation to

the regularisation of HL(«) at co. Recall that we choose,
Ge—
1+ ac(n—1)

We start by providing some notation used throughout the remainder of the paper. Let ¢, and c
be defined as above, then we denote
Con = Z .

i=k



3.1 Error term evaluation

In order to more easily apply complex analysis methods to our cluster we would like to write the
sum C7,, in a simplified form. We do so by providing the following approximation on the sum,
subject to an error term which converges to 0, uniformly in k&, as n — oc.

Lemma 3.1. Forc), = m we have the following equality;
1 14+ acn
cr,=—1 — (1
kn ™ Og(1+ac(k—1)> (14 k)
where -
0< epn < a‘c*(n—k+1) < ac

(14 ac(k —1))(1 + acn)log (71452?121)) ~ log(1 + acn)
Therefore, €. — 0, uniformly in k, as n — oo.

Proof. We will approximate the sum with

1 1+ acn ntl c
Zlog [ — ) _ S
! 1+ aclk—1) . lHac(z—1)

Then
1 1+ acn s il c
cr,,——1 — ) = *_ .y
b Og(l—l—ac(k;—l)) ;(CZ /Z 1+ ac(z —1) x)
< (e — i)
i=k

B act(n —k+1)
(14 ac(k —1))(1 +acn)’

Thus,

a?c(n—k+1)
(1 4+ ac(k —1))(1 + acn) log (%)

0<eérn<

So we consider,

a?c(n—k+1)
sup
k9%1+adk—DX1+amwbg<

14+acn
1+ac(k—1)

B a2c? n—k+1
14 acn sup . 1taen )
k<n (14 ac(k — 1)) log

1+ac(k—1)

So let us find,
n—k+1
sup (

k<n (14 ac(k — 1)) log

1+acn ’
1+ac(k—1)



Let x = 1+ ac(k — 1) and find the derivative

d ( 1+acn—a:> ~ (T+acn)—(1 + acn) log (2<2) — g
s 1+acn - 1+ 2 :

dz \ rlog (F22) 22 (1o (1522))

The numerator in this fraction is increasing and from this it is clear that the derivative is negative.
Therefore the maximum occurs when k& = 1. Thus,

Oé262 n acC

0< < < .
R log (1 + acn) ~ log(1l + acn)

Furthermore, taking the limit as n — oo we have €, — 0, uniformly in £, as claimed. O

The following corollary provides a nice bound on (1 + ack)!T¢» which will make computations
in later sections easier.

Corollary 3.2. Let €, be defined as in Lemma 3.1. Then for 1 <k <n and o > 0 the following
bound holds,
(1 + ack)Ten < (14 ace®)(1 + ack).

Proof. We can write
(1 + ack)Tn = (1 + ack)(1 + ack)® = (1 + ack)(1 + (1 + ack)%®n — 1).
So let 0, = (1 + ack)*n — 1, then
St = (eek,nlog(l—i—ack) —1) < e log(1 + ack)en log(1+ack)

We have just shown that

lepn| < <
ol = log (1 + aen)”
So,
0 < |0kn| < ace™
Therefore,

(1 + ack)Tern < (14 ack)(1 + ace™).

3.2 Regularisation approximation

With the estimates provided above we can now provide justification for our choice of c},. We start
by providing some more notation. For each n € N, ¢ defined as above we denote ¢5° = ¢2° ; o f°
where f°(z) = € fz (27" with 6,, i.i.d uniform on [0, 27] and

Furthermore, we define,
n
Crn =Y .
i=k

The maps ¢7° correspond to the true model for HL(«) regularised at co. The aim of the remainder
of this section will be to prove the following theorem.



Proposition 3.3. For C7,, and élm defined as above, the following inequality holds,

)C;n ~ gl <126

Furthermore,

én=cn(1+€eX)
where €° — 0, uniformly in n, as ¢ — 0.

Therefore if we choose our ¢ sufficiently small we see that our regularisation is a good approx-
imation to regularisation at infinity. In order to prove Proposition 3.3 we first form a difference
equation on CY .

Lemma 3.4. With C7,, defined as above the following equality holds

aC

_ *
Cin = Cinfl +ce b=l 4 Ky,

2ac?
where 0 < Kk, < Trac(n-1)

Proof. Let

_ * * —aCy _
Fp = (Cl,n - Cin 1) —ce “Min-1,

Then by the definition of C}

1,n
*
*0401,7171.

Kn = C,, — c€

Thus, using the approximation from Lemma 3.1,

c
fin =t = (14 ac(n —1))1+en—

1
I
1+ ac(n—1) ( (1+ ac(n — 1))61m—1)
c

= Tracm 1) L~ P (Caun-log(l+ac(n —1))).

Since €7 5,1 is small for small ¢ we can Taylor expand the exponential to get,

C

- m (€1,n—1log(1 + ac(n — 1)) —r(n,c)).

Rn
where 7(n, c) is the remainder term in the Taylor expansion. From Lemma 3.1 we know 0 < €1 ,,—1 <

m. Moreover, 0 < r(n,c) < e*(e1 -1 log(1 + ac(n — 1)))?, so for ¢ sufficiently small,

202

0<h, <—mF——.
=fin = 1+ ac(n—1)

We can now show that C7,, and (jlm are sufficiently close by proving Proposition 3.3.



Proof of Proposition 3.3. We will prove the statement inductively. By definition, C7; — C~’171 =0.
So assume,

‘Cin_l - Cﬁ,n,ll <12

Then note that since,

- c
Cn = =
/
‘( 30—1) (00)
then
- c
Cn = - o
(ecl,nfl)
Furthermore,
él,n = él,n—l + 6n
Therefore,

~ ~ c
Cl,n = C11,71—1 +——=
(ecl,n71>
Thus, by Lemma 3.4,
Cin - él,n = (Cik,n—l - él,nfl) +c (e_acin_l — e—aé17n71> + Kn

= (Cinﬂ - C‘l,n—1) + ce”*n <1 — ea(cl’nfl_ol*"‘l)) + Kn.

_él,nfl)

Taylor expanding the i term gives,

Cin— Ciy = (Cfn,l - élﬂ_l) + cae “Cin-1 (él,"_l —Cf 1 —r(n, c)) + Kn

= (C’in_l - C~’17n_1> (1 - cae_acin—l) + (mn —r(n, c)cae_acfm*) :

. 2
where r(n, ¢) is the Taylor remainder term. We know r(n,c) = %a (Cin_l - CLn,l) for some ¢

between 0 and o (Cin_l — C~’17n,1). Thus, under our assumption that |C’in_1 - C’l,n,1| < 12¢, we
have,

X 144¢3a2el2ac
in-1 < —
“1+ac(n—1)

0 < r(n,c)cae

Then if ¢ is small enough,

. —2ac?
_ r(n, C)Caefo‘c1,n71 > i
1+ ac(n—1)

10



~ o —aCy 4 —2ac? 2ac?
Let Ry, = Ky — r(n, c)cae m=1_then Tracn—T) < FRp < TTracn=T)" Hence,
* = = ~
Cin = Cin= (Cf,n—l - CLn—l) Pn—1 + En

_ *
where p,_1 = 1 — cae”““Tn-1. So,

Cik,n - C~11,n = (Cl n—2 Cl n— 2) Pn—2Pn—-1 + Kn—1Pn—1 + Kn

but since (Cfl - C~'171) =0,

n—1 n—1
Cin — C1,n = E fﬁj H Pk | + Rn-
=2 =j

We first analyse HZ;]I Pk

kl_[pk:H<1—cae 1k1)
- 13 < 1+ ac(k i61))1+euc1>

ac

n—1
= 1 1-—
o | 2 Og( (1 + ac(k - 1>>1+€w—1>

k=j

3
Lo

Using the Taylor expansion of log (1 — we have,

ac )
(1+ac(k—1)) Te1p-1

n—1 n—1 —ac n—1
H Pk = €XP Z (1 + ac(k _ 1))1+€1,k—1 eXp Z T(k’ C)
k=j k=j k=j

where 7(k, ¢) is the Taylor remainder term. But since for each 2 < k <n — 1, ZZ;; 7(4,¢) <0 in

. _ ac
the expansion of log (1 (1+ac(k—1))1+61v’€*1)’

n—1 n—1
osgkaexp ; T odh ))HEL,H : 4)

By Corollary 3.2,

0 < (1+ac(k—1)Tar=1 < (14 ace®)(1 + ac(k — 1)).

11



Therefore,

ac - ac
(1 + ac(k — 1))1*+ere-1 = (14 ace*)(1 + aclk — 1))

Thus,
= ac S 1 — ac
= (1 + ac(k — 1))Hree-1 = (1 4 ace*) = (1+ ac(k—1))
n
> 1 / ac e
(14 ace*) J; (1 +ac(r —1))

_ 1 o 1+ ac(n—1)
N (1+ace°‘c)1 g(l—l—ac(j—l))

where the second inequality follows using a Riemann sum approximation. Hence by (4),

n—1 .
1 1+ac(j—1)
0 < < eQtace™e) 7
_Hpk_e 1+ ac(n—1)
k=j
Finally we see that,
n—1 n—1 n—1 .
R L[ on | <6ac®) 5 - 1i+m0?
= P P ac(j —1) 14+ ac(n —1)
6oc? 3

n—3
Kj H o | > —6ac?—————.
o Pl 1+ ac(n—1)
Thus for ¢ small enough,
n—1 n—1
/%j Pk < 6e.
=2\ k=j
Hence, since for all n, and ¢ sufficiently small,
|Fn| < 6c
it follows that,
= Crn| < 126 (5)

. . g
Finally, consider o

én (14 ac(n—1))

eaél,n
_ ea(é log(l—&—ac(n—l))—Cin)ea(Ci"n—C’l,n)

*
n

12



Thus by (5),

Cn < e (110g(1+ac(n 1))-Cf - 1) el2ac

*
CTL

Therefore using the bound in Lemma 3.1,

Cn < g~ €ln-1 log(1+ac(n71))el2ac

Thus,

where €2° — 0 uniformly as ¢ — 0. O]

Now define the following measures on the space S = [0, 27] x [0, 00) ,

d,uz(e, t) = (5§z(t)dt, dﬂc(e, t) = 5£C(t)dt

where,

5 = €xp ( Zekl[c1 k=101 k}(t)>’ éc(t) = €Xp (Z Zekl[él,kflvél,k] (t)) ’

k=1

Using the theory of Loewner chains (see, for example, section 7 of [6]), ¢y, is a good approximation
to ¢o° provided the measures p) and fi. are close in the sense stated in Corollary 3.5 below. For a
function g and a measure u, denote,

(g, 1) = /S 9(0,£)dpu(0,1).

It follows that, for the measures p’(60,t), fic.(0,t) defined above,

Cix

C* 0
gnuc Z/ o eka 7 gnu’c :Z/ 9k> )d
lk 1

—1/C1k-1

Then the following corollary holds.

Corollary 3.5. Let g : S — R be a continuous bounded function with compact support. Then,

(g, ) — (g, )] = 0
uniformly as ¢ — 0.

Proof. Since g has compact support, there exists some 0 < T' < oo such that g(z,t) = 0 whenever
t > T. Thus,

Cix

9(0, 1) dt—Z/ 9(0y, t)

C1 k-1

(g, pe) — (g, fic)|

lkl

13



where kr = inf{k : C}, A CN’Lk > T}. By the continuity of the function g there exists s; €
[ ik—l?Cik] and §;, € [C’l,k_l,ém] such that,

kTt

(g, 18) = {g: fie)| <D Ickg Bk, sk) — Eg (O, 31)]
k=1

We can bound the term in the summation as follows,
k9 (Ok, sk) — g Ok, Si)| <ci 19Ok, si) — (O, Sk)| + |k — Cul [9(Ok, Sk)|

<cp, ( sup [g(Ok,s) — g(Ok, )| + fingHoo>
[s—t|<14c

where €7° is the uniform bound from Proposition 3.3. Therefore, since bounded continuous functions
on compact time are uniformly continuous we can find a uniform bound on the first term and hence
a uniform bound on the sum,

kr
g, 1) = (g, fie)| < (Zdi) < sup  [g(6,s) — g(6,t)| + sup 6i"llglloo)
k=1

|s—t|<14c,0€]0,27] 0<k<oo

(T + 14c) ( sup |9(0,5) — g(6,)] + sup GingHoo)
|s—t|<14c,0€[0,27] 0<k<oo

which converges to 0 uniformly as ¢ — 0.
O

For notational simplicity all subsequent results are proved for ¢,,, however, it is straightforward
to verify that ¢ can be chosen sufficiently small such that analogous results hold for ¢2°.

4 Pointwise convergence for 0 < a < 2

4.1 Estimates

In this section we will provide estimates for several variables which we will then call on throughout
the rest of the paper. Whilst this work is an essential part of the analysis, we advise that the reader
may skip the proofs of this section if they are only interested the main results of the paper.

We start by providing some notation used throughout the remainder of the paper. Let ¢ and
¢ be defined as above. Recall, we denote C}, = >, c¢f. Then for any z € C we define our
increments Xy, ,(2) as;

Xin(2) = e Cin (¢kz (6702“”%2) — Qp—1 (670’:’%)) : (6)

Let Fi_1 be the o-algebra generated by the set {6; : 1 <1i < k — 1}. We first show that for all
0<k<n,
E(Xk,n(z)]]:k,l) = 0.

This is shown in the following lemma.
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Lemma 4.1. Define the sequence { Xy, n(2)}}_, and corresponding filtration Fj, as above. For each
z € C, the following property is satisfied for all 0 < k < n,

E(Xkn(2)|Fr-1) =
Proof. We first show;

21 ) ) do

O 1 (€ g (7)) 5 = b (ehz).
0 e

Let w = €, then the integral can be rewritten as

2w
: o .. do Pr—1( wfc (z/w))
0 —i6
0 Dr-1(e Jei (e 2))271' 2772/
where C' is the unit circle centered at 0. The map ¢_1(wfe: (2/w)) : A — A is analytic with a

removable singularity at 0 and so by Cauchy’s integral formula,

/ Pr-1 wfck SZL P Tim @1 (wfey (2/w))

= Pr—1(lim wfe (2/w))

2
= ¢r_1 <lim <eczz + apw + alw—2 + >>
w—0 z

for some complex number sequence of a;’s. Thus,

27i

27
B Fy (e 2) 22 = Gy (e52)

0

as required. So now let us consider E(¢y(z)|Fr—1). This can be rewritten as
E(ér(2)|Fio1) = E(@p-1(e" fer (7 2))| Fi1).
The only randomness here comes from 6y, the c;, are pre-determined, and so,
2m i0 i0 d9 *
E(¢r(2)|Fr-1) = Pr—1(e"” fer (™" Z))% = ¢r—1(e%2).
0

Therefore,
E(pr(e“Fim2)| Fiio1) = dp_1(e“Fn2).
Thus,
E(XpnlFr1) = ¢ (E(oy(e%41n2)| Fia) = b1 (e%inz)) =0

as required.
Therefore, we also define the sum,

=) Xpnlz) = Dingy(z) — 2 (7)
k=1

15



which, by Lemma 4.1, is a martingale. We will also need to define the bounded variation
n
=Y E(|Xpn(2) | Fro1)- (®)
k=1

Our aim is to show that we approach a disk pointwise, equivalently, for a fixed value z, | M, (z)| = 0
as n — o0o. Throughout we use A to denote strictly positive, unless stated otherwise, constants
which may change from line to line. Where these constants depend on parameters from the model
we indicate these explicitly.

We will find pointwise bounds on Xy, ,(z) and T;,(z). By definition;

[Xia(2)] = € Cnfgp(eTFrmz) = gy (eTn2)]
= il gg1 (€ fop (7 e Thrm2)) — g (¢Thnz)|
So we introduce the following parameterisation.

Definition 4.2. For eachn € N, z € C, k <n and 6.(z) defined as in (1), we define the following
parameterisation for 0 < s < 1,

* 20* oz *
Men (S, 2) = eChinz exp | s — k + dc (e ’ekeCkH,nz) .
e~ ke ktiny — 1

We start by showing that for |z| > r, for some r > 1, we can bound 0. (e*iakec’zﬂmz) by a

constant via the following lemma.

Lemma 4.3. For Cy , and d.(z) defined as above, and for |z| > r for some r > 1, the following
bound holds,

—1

|dcx (e*wkecfzﬂ»nz) | < Moy, ¢, r)ké*%nﬁ < Ma,e,m)k™2 < Ma, ¢, )

w

where Xa, ¢,r) is a positive constant dependent on «, ¢ and .

Proof. From equation (1) we know

16,1 (2)] < o Mep)zlel
cy =
' |z = 1(J2[ = 1)
where )\ is some constant. Therefore,
- 8, o
‘(5 * (e*wkeczjtl,nz)‘ < )\(CZ)Q |e k+1’n2’
Cp = 0 C* o ]
]e ke k+lny — 1‘(|€ k+1,nz| _ 1)

Since |z| > 7,

‘502 (eiwkeczﬂv"z)‘ (5‘( ) eCiting

k+1 np — 1)2

16



Note that A could equal zero here. So using the estimates on eCkiin and €k,n from Lemmas 3.1
and Corollary 3.2 respectively we have the following bound,

_ig, C* 1.3
Ocz (6 ’9k60k+1vnz)‘ < Ma,c,r)ka"2n

|l

3
< Maye,m)k™2 < Ma, ¢, r)
where A(a, ¢, 7) is a constant dependent on «, ¢ and 7. ]

Note that we will need the intermediate bound in a later proof. Now using Definition 4.2 we
see, A
n(0) = ez, n(1) = % for (e PreCininz)

where fex(2) is defined as in Section 1. Therefore,

| Xin(2)] = € “ln |1 (n(1)) — dr-1(n(0))].

Before finding pointwise bounds on Xj, ,(z) and T5,(2), we first find pointwise bounds on elements
of Nk (s,2) and its derivative.

Lemma 4.4. For ng (s, 2) defined in (4.2), for each z € C with |z| > r and each 0 < s <1, the
following pointwise bound holds,

2¢c; » +
exp (S ( - Ck + 562 <6—19k60k+1,nz)>) ’ < Ma, c,r)

. *
e Wke“kt1ny — 1

where A, ¢,r) is a constant dependent on «, ¢ and r. Furthermore,

C*
cpe by

C

c;;ec?i,n
——.
eChtiny — 1

’ﬁk,n(su Z)‘ < /\(Oé, c, 7’)

1\ < Mae,r)

. *
efleke k+1,nZ —_

Proof. Let A(«,c,r) be some constant that we allow to vary throughout the proof. First notice
that since ¢j < c and ¢“k+1n|z] > r it follows that

2c;, < 2¢
S - < .
6—i9k60k+1,nz -1 r—1

Therefore as,

2¢;, —i0y, C;
exp | s —— + Opx (e ke k+1’"z)
e~ Wk kting — 1 r
< exp( Ocx (e e k+1, z)D

we use the bound above along with Lemma 4.3 to reach the following bound

2¢; —iby C 2¢
exp <5 (e—ineCZH,nZ T + Ocr (e e kaz) < exp s + Ma, e, )

= Mo, ¢, ).

%
2ck
C

-+

. *
e ke ktiny — 1

Now consider 7 (s, 2). Recalling that

* 20* . *
Uk,n(& Z) = eCkv"Z exp (S < = k + 502 <610k60k+1,n2>)>

e=WreCiting — 1

17



we see that

*
2¢;,
C

mk,n(svz)‘ < + d¢x e_iekeczﬂ‘nz ‘nk,n(sva'
&

e=ike%hiing — 1
Then using the bound we found above,

*
2¢;,
C

e (5, 2)] < Ma, ¢, 7)|eChnz] (

‘ + ‘502 <€7i0keck+1’"z)

)

where A(a, ¢,r) is some constant. Now using the fact that |z| > r and the bound from the proof of
Lemma 4.3 we see that

=
e~ ke ktiny — 1

2cteChnz 2¢teCkn
] s, 2)| < Aa,e,r k* ‘</\acr *k .
‘nk,n( ) )‘ —= ( ) ) 67i0k60k+17nz 1= ( ) )eck+l,nr 1
where the second inequality follows by using that |z| > r again. O

Now we can use the bounds above to give us a pointwise bound on X}, ,(2). We will use the
following distortion theorem in the proof [10].

Theorem 4.5. For a function from the exterior disc into the complex plane F' : A — C that is
univalent except for a simple pole at oo and Laurent expansion of the form

0
F(z)=z+ao+ Z anz "
n=1
we have the estimate
‘2
z € A.

ePo1 2 2]
< |F <
pp SRS gy s

Our bound on X}, (%) is given by the following lemma.

Lemma 4.6. For the sequence { Xy, (2)}}_, and corresponding filtration Fy, defined as above, and
for a fized |z| > r, the following property is satified for all 0 < k < n;

C*
| Xin(2)] < e, ¢,7) 52—
e ktlnp — 1

where A(a, c,r) is a constant dependent on «, ¢ and r. Furthermore, for 0 < a <1,

1
Sup [ X (2)] < M 1)~
k<n n

and for o > 1,

1
sup | Xpn(2)| < Mo, ¢,7)—.
k<n na

Proof. By definition

| Xpn(2)] = € n |1 (n(1)) = dr_1(n(0))].

18



Hence,

|Xk,n(z) | =e “in

1
/0 By1 (Mhn(5: 2)) in(5)ds

1
< ¢~Cin /0 (81 (o (5, 2))| o ()] ds

Using Lemma 4.4 we have,

) 26;’;60’:7"?”

Mk (5)] < A, ¢, 7) - ———.
e k+inp — 1

where A(a, ¢, 7) is a non-zero constant that will vary throughout this proof. Moreover, we can find
a bound on fol | @), _1 (M, (s, 2))| ds using Theorem 4.5,

1
C* |77kn(8,2)‘

Pre_ Men(8,2))| ds < e bkl sup ——————.

J; st ) S, T 1

Note that in order to apply the distortion theorem to our function ¢,_1; we had to rescale by a
factor of e“Lrk-1. Tt is easy to show that info<s<i [0 (S, 2)| > |2| and therefore for |z| > r,

1
x r
/ ’¢§c—1(77k,n(57 Z))‘ ds < “lh-1__
0 r—1
Thus, by compiling the bounds above,

c* x CF
1,k—1 k,
Cl*’ne ) r 2Ck€ nr

X A ;
| k7n(z)| < (047 C7T)e r—1 eck+1,nr —1

Using the estimates in Lemma 3.1 and Corollary 3.2 we have,

1

| Xpn(2)] < Ao, e, r)kia'n"a.

First consider the case where 0 < o < 1. Then I?Ta > 0. Hence, it is clear that the maximum

occurs when k = n and thus

1
sup | Xpn(2)| < Mo, e,7)—
k<n n

l—«
However, when o > 1, k™= <1, s0

1
sup | Xy n(2)| < Ma, e, 7)—
kJSTL na

where A\(a, ¢,7) is a constant dependent on «, ¢ and r. ]

It is now clear to see that as m approaches infinity the bound on Xj ,(z) approaches zero
pointwise.

Corollary 4.7. For Xy, (z) defined as above;

lim sup [ Xy n(2)| =0

n—00 k<n
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Now we want to calculate a bound on the variation T;,(2) = Y. 7_; E(| Xk n(2)[*|Fr—1). This is
given by the following lemma.

Lemma 4.8. The following inequality holds for sufficiently large n. If 0 < o < 2,
1
To(2) < M, ¢,7)~
n

where A(a, ¢, r) > 0 is some constant.

Proof. First let us look at | Xy ,(2)|?. As before we can bound

* 2 .
[Xin(2)? < e 2in | sup [nia(s)
0<s<1

1
A<%1mm@a»w

Therefore,
207 ! 2
Ewnm@W\fkaSe—1meQ/°%]0mAa@>@)suamm@W|ﬂcQ.
0

0<s<
We can find an upper bound on the integral using a distortion theorem again and then remove it
from the expectation. By above,

T2

! / 2 207y 0
| [ a2 | < it T,

So all that remains to calculate is E(supg<y<i [Mkn (s, 2)[*|Fe—1). Firstly by Lemma 4.4, for all
0<s<1,

. C*e I:,n
15,0 (5)] < A, e, 1) et ———.
e ktlnp — 1

Then let w = %k and so

* _cr
Ck e“kw

[0 (s, 2)] < Ale e r) =g

Moreover, since the c; are predetermined, the only randomness here comes from the 6 and thus,

2 2 2k n |w[2
E( sup |mpn(s Fi—1) < 4(c; eck/ . do.
(s I | Fi) < e | gt
It is easily shown that for w € C,
[
o lePw—12" 7 Jw| -1
Therefore,
« Z+1 n
E( sup [min(s)2|Fk 1) < 24(c}) 2 —
0<s< re k+imn — 1
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It is clear for all k < n, ¢; < c, therefore,

C*
. re kn
E(sup [min(s)]? | Fro1) < 24e*(c})* —e—
0<s<1 re k+in — 1]
Finally we can use the bound 02:1 < C}:l % and bring together the previous bounds to
re m—1 re kn—1

reach the following bound on 7},(z). Let A(«, ¢,r) > 0 be some constant that will vary throughout.
Then,

n . Cin
Tn(z) < )\(OZ,C, 7") Z (6201@ 620171@—1 (CZ)2€1>

—1 fr'eC;,n —
n e_C;:,n
< Maye,r) Y () o
k=1 <6 knp — 1)

3

< Nase,r) > (ch)?e 2,
k=1

We can substitute in the known values for ¢ and C} , to reach the following bound on T5,(2),

Tu(2) < A( )an i 2 (1+ac(h— 1)\ =0T
miE) = AH 6T — 1+ aclk—1) 1+ acn '

Let x = H%gz;l) Then,

1 1
Th(z) < Moy, T)l—i-()dcn/ ) va2dz.

14+acn

This integral is bounded above by a constant if 0 < a < 2. Therefore we bound above by

1
Tn(z) < )\(Oé, C’T)E'

Moreover since T,,(z) > 0, we have the following corollary.

Corollary 4.9. For 0 < a < 2,
lim 7,,(2) =0

n—oo

4.2 Results

We are now in a position to analyse the limiting structure of the map ¢, as n — oo for 0 < a < 2.
Our aim is to use the bounds on the increments Xy, ,,(2) and T},(2) found in the previous section
to produce a pointwise estimate on the difference between the cluster map and the disk of capacity

¢“km. In order to do so we will apply the following theorem of Freedman [4].
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Theorem 4.10 (Freedman). Suppose Xy, is F-measurable and E{X}p, | Fx—1} = 0 and define
My, =301 Xin and T, = >3 Var{Xy,,, | Fi—1}. Let M be a positive real number and suppose
P{|Xkn| < M |k <n}=1. Then for all positive numbers a and b,

9
P{M, > a and T, <b for somen >0} < exp [Q(aG—I—b)} .

Recall, e n én(z) —2=>p_; Xkn(z). Hence, we can now apply Theorem 4.10 to our cluster
to obtain pointwise results for 0 < o < 2.

Theorem 4.11. Let ¢ and ¢, be defined as above. Then for 0 < a < 2, and any positive real

number a < % and n sufficiently large,

2

P (\e_Ci"@L(z) —z| > a) < 2eX@an)

log(n)
vn

and

for some strictly positive constant A(a, ¢,r). Therefore, for all 0 < o < 2 and ﬁ <a<
for all z € C with |z| > 1,

lim P <|e_cl*m¢n(z) —z| > a) =0.
n—oo

Proof. First note, we have shown in Lemma 4.1, E(X} ,(2)|Fx—1) = 0 where

Xin(z) = e Cin (qﬁk (eC’:Hv"z) — dr_1 (eczvnz» )

Recall, M, (z) = >"}_; Xk n(2), and note that we can split M, into real and imaginary parts, thus,

P(|Mp| >a) <P (éR(Mn) > %) +P (%(Mn) > ﬂ> .

Moreover,

sup §R(Xvk,n(z)) < sup |Xk,n(z)‘
k<n k<n

sup %(Xk,n(z)) < sup |Xk,n(z)|
k<n k<n

It is easy to see that both R(Xj ,(2)) and (Xj ,(z)) satisfy the property that the expectation
with respect to the filtration is zero and so by Theorem 4.10, for any positive real number a,

P <| iXk,n(Z)‘ > a) <P (?R (é Xk,n(z)> > \;%) +P (% <§ Xk,ﬂ(@) > \%)

(bx (k. ) & + br(n))

< 2exp [4

where bx (k,n), br(n) are the bounds on | X}, ,(2)| and T),(z) respectively. We first deal with the
case that 0 < o < 1. In Lemma 4.6 we have seen

1
sup | Xgn(2)] < A(a,c,r)—
k<n n
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for some positive constant A(«, ¢, r) and by Lemma 4.8,
2 1
To(2) < A0 c,7) -
n

for some positive constant A\?(a, ¢, ). Therefore,

7(1271

P (1o o> o) < 20 ET)

But for n sufficiently large, A\}(o, ¢, r)% < A%(a,c,7) so let Mo, e,7) = 82\ (a, ¢,7) then

2

—a’n

P (|e_z?=1 % pn(z) — 2| > a) < 2eXeern),

Now for 1 < a < 2,

1
sup [ X (2)] < A(a, ¢,7)—
kﬁn na

for some positive constant A\ («, ¢, r) and
2 1
Tn(z) < X (a,er)—
n
for some positive constant A\*(«, ¢, ). Therefore,

1
—a?na

1—a
Al(a,c,r)%+kg(a7c,r)n a )

But for a < %, and n sufficiently large, \'(a,c, r)% < M(a,c, r)nITTQ Therefore, using the
same \(a, ¢, r) as above,

2

P <\e_ Lisi% g, (z) — 2| > a) < 2N |

So for all 0 < o < 2,

—a2n

P <‘67 Z?:l c:(ﬁn(z) — Z‘ > a) < RGN

1 log(n)
Therefore for T <a < N

lim P (]e_cikvnqﬁn(z) -zl > a) =0.

n—oo

5 Uniform convergence in the exterior disk for 0 < a < 2

So far we have seen that when evaluated at a fixed point our map looks like a disk. Our aim now
is to show that if we map from a disc of fixed radius then all points on the exterior disk will satisfy
the same property. Our aim of this section will be to prove the following theorem.
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Theorem 1.2. For 0 < a < 2, let the map ¢, be defined as above with ¢}, as defined in (2) and 60,
i.i.d, uniform on [0,2x]. Then for any r > 1 we have the following inequality

n . 1 _ log(n)2
P sup [e” Z=1% ¢, (2) — 2| > log(n) < M(a, ¢, r)e” Meen
B vn

where A\ (a, ¢, 1), A2(a, c,7) > 0 are constants. Hence, by Borel Cantelli,

n £ 1
P (hmsup{sup ’6_22':101' On(2) — 2| > ogn}) =0.

n—oo |z‘2r \/ﬁ

The proof of the theorem will be constructed as follows. We will show that for a finite number of
equally spaced points along the circle |z| = r the inequality holds. Then we will show that between
these points the probability that the difference between the maps when evaluated at these points
is sufficiently small. First define

M, (z,w) := My,(z) — My (w)

with M, (z) defined in equation (7). Then we must choose the spacing between the finite set of
points. With the choice of o and ¢ fixed we choose points, on a radius |z| = 7, to be equally spaced
at angles % where

Ly, =7(ac, r)n%

and y(a, ¢, 1) is a constant,

o, e r) = 4777%(66 +1)(1 + ac)(1 + ae™) (log <T1> + 1> (log(1+ac)+1).  (9)

The reason for this choice of spacing will become clear in the proof of the lemmas that follow. We
start by proving that we can find a finite number of equally spaced points, with the above spacing
along the circle |z| = r, such that the inequality in Theorem 1.2 holds.

Lemma 5.1. Let {zz}zL:Tl" be defined as finite set of points on the boundary of the unit circle of
radius |z| = r with equally spaced at angles LQT—”n and L, defined as above. Then, for sufficiently

large n, we have the following inequality

, 1 [(log(1 + acn))? —(log(1tacn))?
P (32 P M ()| > 2\/( % +acn))) ) < A(a,c,r)e M@en

where M (a, ¢,7), \2(a, ¢,7) > 0 are constants.

Proof. We have shown using Theorem 4.11 that for 0 < a < 2 and a < 1981 and for any 1 <i< L,,
\/ﬁ b

2

—a“n

P (|Mn(zi>’ > g) <9eMaer)

for some constant A(«,c,r) > 0. Therefore,

Lr,n 2
. a _—a’n_
P (3@ DMy (z)| > 5) <2 ’;1 eMaer) |
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So let a? = %. Then,

log(1+acn)

<E|z | M (2)| > Og”><226 Naer

The terms in the sum have no dependence on k and as such we can find an upper bound,

logn —log(n)?
L S 2LT n€ A(e,e,r)
2/ :

P (3i: 130, >

5 —log(n)?
= f)/(a, c, r)nz e Ma,er)

where (o, ¢,7) > 0 is the constant defined in equation (9). Let A'(a, ¢,7) = ¥(a, ¢, 7), then

log(n)?

logn> S )\1((1,6, T) lg”* Maer),

2\/n

P ( D My(2i)] >

For sufficiently large n > e3M@em),

%logn < 1
log(n)? — 92°
A(()C7C7Tl)

Therefore, let A\?(a, ¢, ) = 2X\(a, ¢, ) and then for n sufficiently large,

logn 1 —(IOE’,(”))2
< A(a,e,r)e A een
SE2) < Ni(acn)

with A (a, ¢,7), A\2(a, ¢, 1) > 0. O

P <3i LMy (2)] >

We now prove that for points w € C in between the points in the set {zl}L the difference
M, (z;, w) is negligible.

Lemma 5.2. For |z| = |w| = r with arg(z) = 0., arg(w) = 0y, and |0, — 0, < 2= — and Ly, defined
as above we have the following bound;

log(n)

M) < G0

and hence,

o lo g(n)
P(3 : — —, | M,

Proof. We want to find a bound on |M,,(z, w)| so we first find a bound on | X}, ,, (2, w)| = | Xpn(2) —
Xk,n(w)|'
| Xk (2, w)]
= e_ zz:l C;'k

o 4502 =1 (45)) - o (5m) s ().

Let 0 < s,t <1 and then

T n(S) _eck+1 n|Z|6 (025460 (1—5))

Pn (t) =€Ckn| 2]t O=t+0w1-1)
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Thus,
| X (2, w) < D8 (Tr,n (1)) — 1 (7,0 (0))| 4 [ D1 (P, (1)) — Pr—1(Pr,n(0))]-

If we consider the 7 terms in the upper bound, we have

1 I
1(7i(1)) = 0u(rin O] < [ 675D I ()]s

Using the distortion theorem [10],

* Tk S *
60Tk (1)) — Fx(Ten(O)] < i sup 72 Ciig. g 1121
0<s<1 |Tkn(s)] — 1

Therefore,

*
eck+1,n

|61 (k0 (1)) = 1 (71,0 (0))] < 0 [2[*18 — Ou|

e k+1,n|z| _ 1

By a similar argument

ececk+1 n

|61 (Pkm (1) = Gr1(pr.n(0))] < €L |26 — 61|

e k+1,n’z’ — 1

Therefore using the fact |z| = r,

C*

9 e k+1,n
[ Xk (2, w)| < r7(e” + 1)0. — Ou] e
’ k+lnp — 1
i} 1
We can therefore use the approximation eCin (%) “ and take the sum to write
1+€k7n
n <1+o¢cn) o
14+ack
| My (2, w)| < 72(e +1)[02 = 0] | Y T
k=1 1+ a
r (HZEZ —1

where €y, is the same error term from Section 2. We can use the bound from Corollary 3.2 to
remove the €, term,

1 s /1 e 1 a
+acn \ + acn a +acn \ «
= B i <1 acy (2 T
<1+ack> <1+ack) < (1+ace )<1—|—ack>
1 1
Then z = (}igﬁ‘) “ and integrating between x = <11‘:%) “ and z = 1 gives
1+€k,n
1+ a acn\ &
& (1+3i7k1) 1] G5 1+ ack
Hhin =% re—1 d
k=1 r (l-l-acn) o -1 €l
1+ack
1
1+acn )\ a
]. ( 14+ac ) ]_
< —(1+ acn) / " dx|.
c 1 re—1
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Thus,

1+€k,n
n (1+acn) a 1 1
1 k —
e 1t+€ < 7(1 + acn) log : 1
k=1 14+acn a cr r ltacn ) > 1
r 14+ack -1 I+ac
1
1 1 a
< L1+ aen)log (NMC”)) |
cr r—1
Therefore,
| M, (z,w)| < W\GZ — Op|nlogn
7

where y(a, ¢,r) is the constant defined in equation (9). Then we use the fact that [0, — 6, = szn
and write 7

logn
My (z, < .
So,
27 logn
P <E|w,z €C:10,— 0, < m, | My (z,w)| > 2\/ﬁ> =

So we can combine these two lemmas to give our proof of Theorem 1.2.

Proof of Theorem 1.2. As in the previous two lemmas we separate the circle into points L2T—7rn apart.
We can then form the following bound; ’

_Co* logn
P sup |e Cl,nqﬁn(z) —z| >
<|z|:r \/ﬁ

. 1logn
<P E|Mn i =
< (z ] (Z)|>2\/ﬁ>

+P<E|w,z€C:]02—0w|<

2 11
T , My (z,w) > 3 0gn>.

Lr,n \/’E
Using Lemmas 5.1 and 5.2 we see,
. logn —(log(n))?
P sup le"“Tng,(2) — 2| > —= | < A(a,¢,r)e N (@en)
<|z:r " \/ﬁ

where A\ (a, ¢,7), \2(a, ¢,7) > 0 are constants. Then using the maximum modulus principle we see
that that the maxiumum occurs on the boundary and so,

_cx logn 1 —(log(n))?
P sup |e Cl’"qﬁ (2) — z| > < M(a,c,r)e Maen
(427» " N '

It is clear to see the upper bound is summable and hence by a Borel Cantelli argument,

_Co* logn
P [ limsup sup |e Clin n(2) — 2| > =0.
(m ¢~ (z) - 2 \/ﬁ>
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6 Fluctuations for 0 < o < 2

6.1 Discarding the lower order terms

In the previous sections we have seen that, by using the result of Freedman [4], we have convergence
to a disk in the exterior disk. Now we would like to see how much we fluctuate from this disk.
To do so we aim to produce a central limit theorem that will tell us what the distribution of the
fluctuations is. Up until this point we have used

X (2) = ¢ (g1 (712 ) = gps (%2 ) ).

We aim to prove that the fluctuations are of order \/n. First, we want to show we can discard the
lower order terms of the increments Xy (%) in order to simplify the calculation of the fluctuations.
Therefore, we introduce the rescaled increment,

2cf\/nz

. * .
ek eCkt1ny — 1

sz,n('z) =

The following lemma shows that we can discard the lower order terms.

Lemma 6.1. Let Y}, ,,(2) = /nXpn(2) — X n(2). Then if 0 < o < 2, for any € >0 and r > 1,

ZYM ):0

k=1
Proof. Fix some r > 1. Then in Theorem 1.2 we showed that for |z| > r,

_Co* logn
P | imsup < sup |e Clin n(2) — 2| > =0.
(e 22

_Co* logn
w(r) = < limsup ¢ sup |e Clv"d)n z)—z| < .
) { msu {wr (2) -2 < 2

Now choose 7’ = %, then,

z|>r

(hm sup
n—oo ‘

Denote the event,

P ( lim sup ZY’”L e> P <hm sup ZY’M <e|lw(r )) P (w(r))
TLHOO‘Z|>T 1 TLHOO‘Z|>T 1
+P | lim sup Yin(2)] <e|w@)|P(w(r)e).
(mlw’; (1) ) P (w(r)")

We have shown that P (w(r’)) = 1. Therefore,

ZY,M =P | lim sup
n—00 |z|>r

k=1
We first calculate a bound on |Y} ,(z)|. Let

<€

ZYkzn

w(r’ )) .

lim sup
n—oo ‘Z|>7”

1
Xk,n(z) = \/ﬁe_ok’n/ "?k,n(saz)ds
0
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where 7, (s, 2) is defined as in Section 3. Then,

VX n(z) — )?kn(z) = /ne Cin </01 Mhen (8, 2) (¢k—1(77k,n(8, 2)) — ecik71> ds) )

But for |z| > r’ on the event w(r'),

log(k — 1)

-C*
e “Lk-1 z)—z| <
| Pn(2) — 2| —

Then let g(z) = e “1k-1¢,(z)—z. The map g is holomorphic on the closed disc |¢ —z| < R = |z|—7".
So by Cauchy’s theorem, for 0 < o < 2,

J(2) = 1 9(¢)

27 oy, (¢ - 2)?

where Cp is the circle of radius R centred at z. Therefore,

dg

1 log(k—1)
(Il =) vVE-1 "~

l9'(2)] <

So on w(r'),

- . 1 Ciit loa(k —
|Xk:,n(Z) - Xk,n(2)| S \/ﬁefol,n (/0 ﬁkm(s,z) ((nkn(s’lzﬂ — T/) 2%(11‘3 1)) ds) ]

Then since, info<i<p |Mkn (s, 2)| > |2],

> 1 _o+ log(k—1) /1 )
Xin — Xkm < k,n n\$S, d
Xuale) ~ K2 < Vit e G D s as

7«./
o log(k—1)  crefm
< Mae,r)y/meCin 1821 Ge
kE—1 e ktinp —1

v log(k)ka
1

< Xa,c,r
o ( )'n,E k‘%

Where the second inequality follows from Lemma 4.4. Now consider,

| Xkn(2) = Xion(2)]

2ct _o* 1
</n kK e Tk $,z)ds — z
>~ \F <6i9k60k+1,n2 - 1> ( /0 nk,n( ) ) ‘
1
++/n <e_Ck,n/ nk7n(s,z)ds> 50;2 (6719’“601%1,”2’)
0

2¢* 1
()
e ktinp — 1 0

where A(a, ¢, 7) is some positive constant that we will vary and

2¢c; , *
Tpn(s) =s < k + dex (eile’“ eckﬂvnz)) )

e=WreChting — 1

eThon(s) _ 1‘ ds) + Ma, ¢, 1)

66* (e_iek eC;+l,n Z) ’)
k
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Furthermore,

leZn(8) — 1] < XNa, ¢, 7)|zen(s)] < Mas ¢, r)ké—ln%

where the second inequality follows from Lemmas 3.1 and 4.3 and Corollary 3.2. Hence by using
the bound on ¢, from Lemma 4.3 we see that,

X —1\ 2
[ Xk (2) = X (2)] < A, e,7")v/n ((k;_ln o

. 1 1
Since k« < na we have

|5(:k,n(z) — ka(z)‘ < )\(Oé, c, T)ka_ini_a'

Therefore,
1 1.1 3

Yin(2)] < AMa,e,r)log(n)n2 " aka™2.

Then we split into cases, if 0 < a < %,

1
sup [Yin ()] < Mav, ¢, r) 125
kSTL n

—0

as n — oo. However, if % < a < 2 then

Q[

sup ‘Yk,n(z)‘ < /\(Oz, c, 7“) log(n)n% -0

k<n

as n — 0o. Moreover,

n log(n)2ka
E(Y'k,n(z)’2 | Fr—1) < AMay, c, T)2g(k)'
na

thus if 0 < a < 1,

n

E([Vin(2)* [Fe-1) < M, e7) log(n)” —

k=

[y

asn —oo. If 1l <a<?2,

n log(n)2%n
E([Vin(2)I? [Fe1) < Mo, migg) )
k= e

[y

as n — oo. Therefore, since Y}, ,(2) is also a martingale difference array we can use these bounds
to apply the same methods to the difference Y}, ,(2) as we did to X}, ,,(2) in Sections 4 and 5 along
with a Borel Cantelli argument to show that

P <T}LH;O |SZUP Z |kan(z)| > 6) = 0.

>7 =1
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6.2 Laurent coefficients

In the previous section we showed that we could discard the lower order terms of X}, ,(z). We now
wish to calculate the Laurent coefficients of the remaining higher order terms A}, (2) and hence
evaluate the fluctuations of the cluster. We first notice that

E(Xk,n(z)\}"k_l) =0

and therefore X}, ,(2) is also a martingale difference array. We aim to use the following result of
Mcleish [7] to produce a central limit theorem.

Theorem 6.2 (McLeish). Let (Xj,)i<k<n be a martingale difference array with respect to the
filtration Fip, = 0(X1n, Xop,s ooy Xip). Let My, =30 | Xin and assume that;

(I) forallp>0,> 7, Xlg,n 1(| Xkn| > p) — 0 in probability as n — oco.
(I1) >4, X7, — s* in probability as n — oo for some s? > 0.
Then M, converges in distribution to N(0, s%).

Note that condition (I) in Theorem 6.2 combines two conditions in [7]. Theorem 6.2 only applies
to real valued random variables and as such we will split X}, ,,(2) into real and imaginary parts. We
start by calculating the Laurent coefficients.

2ci\/n 1

*
Ck:Jrl,n ]_ —

Xk,n(z) = 1

e~ ke ———
e~ WOke k+1,n 4

1

. *
e~ Whe ktlmny

o0 *
)= 3 —avn L
’ m—0 (e_iekeck’-l»l,n)m“l‘l Zm

We can choose | < 1, then

So the m™ coefficient is dependent on n and k and we can rewrite Xin as

an Zakn

2cg\/n 10k (m+1)

o —— . So we can calculate real and imaginary parts of these coef-
(e k+ln)m

where aj, ,(m) =

ficients,

R(ar,n(m)) = m cos(Ok(m + 1)),

2¢5\/n
IS — k g
S(akn(m)) = (Chrimymit sin(0p(m + 1)).
In order to use Theorem 6.2 we need to calculate the second moments of the coefficients. We
will just consider the case of the real coefficients here but the imaginary coefficients give the same
results. Thus, we calculate,
2 (02)2 I 2
E((R(agn(m))) | Fr-1) = —5— 5= cos“(0(m + 1))do
’ ( Cryn, n)2(m+1 ) 27
e
(e Crs, n)2(m+1
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It is clear to see here why we have the same expected value of the imaginary coefficients. So now
we can take the sum over n,

HILII;OZE (akn(m )) | Fr—1) = hm 2”2 2(m+1)
( o1, n)

Recall that ¢ = m
the following way;

and we have shown we can approximate the term in the denominator in
Iteptin
Ciiim — 14+ acn o
1+ ack
where €41, is the error defined in Lemma 3.1. Therefore, we can write

@

( (1tepp1.0)(2(m+1)) > .

9 L 5w (14 ack
nh_}n;()ZE (agn(m)))*| Fr—1) —nh_>1r1;o 2nc Z

. <<1+ek+1,n><2<m+1>>)
= (1+ acn) “

We know €41, — 0 so our aim is to show that this term in the sum is insignificant. We define the
function h : R — R as the term inside the sum;

(A+z)(2(m+1)) ) _
(1+ ack)( o ) 2

(1 )((1+z)<2(m+1))>
+ acn @

h(zx) :=

Our aim is to show,
n

. 2 . _
lim 2ne ; (h(egs1.0) — h(0))]| = 0.
If we can show this then we can just ignore the €, and find the limit,
n
. 2
nlgglo 2ne ;h(O)

which we will show converges to a real number. We provide this in the form of the following lemma.

Lemma 6.3. With h: R = R defined as above we have

nlgrolo one? Z (h(€k+1,n) - h(O))‘ =0

k=1
Proof. Consider
((1+€k+l,n)(2(m+1)))72 ((2(m+1>>) 9
| (1 + ack) “ (14 ack)\ =«
|h(€kt1n) — R(0)] = ((1+ek+1!n)(2(m+1))) - (M)
(14 acn) “ (1+acn)
2m+2
Then let yy , = Giggﬁ) ¢, thus we can write
hetcrnn) — RO = syl [ 1.
’ (14 k)27 [Thn
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Furthermore, since log(ykn) < 1,

€k+1,n _ _
yk,n 1‘ -

efk+ln log yk,n __ 1’ < ’€k+1,nH log Yk

So using the first bound on ¢, from Lemma 3.1 we have,

2mt2 o (ac2(n — k:))

2m—+2
l+ack) @
10g ((14—3571) > ‘

1 1+ ack
— <
’h(ek-i—l,n) h(0)| = (1 —{—ack:)2 <1 +acn>

(14 ack)(1 + acn)log (}igiﬁ)
(14 ack)™a™ 3

(1 + acen) R

< (2m + 2)ac’n

Now we take the sum over k,

n

n 1 )
2ne? Z |h(6k+1’n) —h0)] < 4n2(m + 1)0464 Zm2 Z(l + ack) e -3,
k=1 (1+acn)™ a —

Which we can approximate with a Riemann integral;

m+2 -3

n 1 .
2nc’ Z her+1,0) = h(0)] < 4n*(m + 1)ac* / (1+ ozcx)QT dx.
0

o (1+ acn) e+

Now we need to consider cases, firstly in the case where we have % —3# —1 and so

lim 2nc® " (h(egr1,0) — h(0))

) |

n—0o0
k=1
1 1 "
< lim 4n%(m + Dact 1+ ace)a""2
< g e e R [ae@m ) T |
, 2(m + 1)ac? n? n?
= hm 3 - 2m+2 :
n—o0 m + 1 — (1 + acn) (1 + acn) « +1
Hence, since 0 < a < 2,
n
lim 2nc® Y " (h(eppin) — h(O))| —0
k=1
Now consider the case where % — 3= -1 and so
n
. 2 .
i 206"3 (hlets) h(O))‘
< lim 4n*(m + 1act ! 11(1+ )n
im 4n*(m ac —1lo acx
~ n—oo (1 + acn) 2”;+2+1 ac & 0
_ i 4nc log(1 + acn)
n—00 (1 + acn)3

=0.
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Therefore in all cases we have
n

lim 2nc® > " (h(€xt1,n) — 7(0))| = 0.

n—00
k=1

O
Hence by using the above lemma we can ignore the €41, term in our summation. We now
want to check the conditions of Theorem 6.2. We introduce the notation,

n

= Z R(agn(m)), By, = Z S(ag,n(m)).
k=1

k=1

We aim to apply Theorem 6.2 to show joint convergence in distribution of (A}, B”)Z j>1 to some
multivariate Gaussian distribution. The Cramér-Wold Theorem (see for example [2]) tells us that
it is sufficient to show convergence in distribution of all finite linear combinations of A7, B

Therefore, let
P q
= wiR(arn () + > v S(aq(5))
i=1 j=1

for some 1 < p,q < oo and sequences of scalars (i;)1<i<p, (Vj)1<j<q. It follows that Xj , is also a
martingale difference array. Therefore, we will apply Theorem 6.2 to X}, to show that we have
convergence in distribution of finite linear combinations and hence joint convergence in distribution
to a multivariate distribution. We start by checking condition (II) of Theorem 6.2 holds.

Lemma 6.4. Assume m >0 and 0 < o < 2. Then

2

2 - =
JE&ZE (ar,n(m))?*| F-1) = lim ZE Staeam) 1 Fi1) = S e —ay

Furthermore, for any mq,mg > 1,

Cov(R(ag,,(m1), S(ag,(m2))) =0

and if my # mao,

Cov(R(akn(mi), R(akn(ms2))) = Cov(S(akn(mr), S(axn(ms))) = 0.

Proof. We have shown above that, in the case of the real coefficients, calculating
limy, o0 D opey E((R(agn(m)))?|Fr—1) reduces to calculating the expression

L (14 ack) (25) =2
Z ((2(m+1)))
k=1 (1+ acn) E

lim | 2nc
n—oo

The imaginary coefficients follow by the same argument. We can approximate this with a Riemann
integral.

"1+ ack)<(2(w‘:+1>>>_2 2nc? " ((2(m+1))> 9
2 Cent1))_
2nc ((2(m+1))) ((2(m+1))) /0 (1+ aczx) dx
k=1 (14 acn) o (14 acn) E
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(2(m+1))

Since for all m > 0 and 0 < a < 2, — 2> —1, we have,

2nc? 1 @1\ _ 1"
- (1_‘_0(6”)(@) 26(m+1)_ac(1+acx)( i ) 1 0
_ 2¢? n _ n
IR T L
We know for all m > 0 and 0 < a < 2, W > 1 and so when we take the limit as n — oo we
have, e
lim | 2nc? z”: (1 + ack) ( ’ ) - 2 )
e k=1 (1+ acn) (W) a2(m+1) - )
Therefore,
i 3 2
nlglgokﬂ E((R(ag,,(m 2| Fre1) = hm ZE S(akn(m)) V| Fre1) = m.

Furthermore, calculating the covariance pairwise of each combination of the random variables we
see that for any mq, mo

Cov(R(ak,n(m1)), S(akn(m2))) = E(R(akn(m1))S(akn(m2)))
4n(cp)?

21
- 27T(eclz+1,n)m1+m2+2 /0 COS(Q(ml + 1)) Sln(@(',n2 + 1))d9

=0.
Moreover for my # ma,

Cov(R(arn(m1), R(axn(1m2))) = ER(akn(m1) R(axn(m2))
_ 4N(CZ)2 2 . X ) .
B 2W(602+17n)m1+m2+2 /O COS( (ml + )) COS( (m2 + ))

=0.

For ma 7& ma,

Cov(S(ak,n(m1)), S(akn(m2))) = E(S(akn(m1))S(ak,n(m2)))
4n(cp)?

27
- 277(602+1,n)m1+m2+2 /O Sln(@(ml + 1)) Sln(@(mQ + 1))d9

=0.
O

So we have shown that sum of the second moments of the real and imaginary parts converge.
Note that it is clear to see that letting o = 2 will not provide a finite limit using the above lemma.
To apply Theorem 6.2 we need to show that Y }_;(Xx,)? also converges. We prove this with the
following lemma, using a similar method to that of Silvestri in [13].
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Lemma 6.5. Let 0 < a < 2 and assume for each m > 0, the following limit holds in probability
for some s >0,

HILIEOZE (agn(m \fk 1) = hm ZE S(akn(m ) | Fr-1) =

Then for each m > 0, in probability,

n—oo

lim Y R(agn(m)® = lim Y S(agn(m)))? = s
k=1 k=1

Therefore, if the following limit holds in probability for some s* > 0,
Jim > E ()1 ) =
k=1

then in probability,

n

_ 2
nh_}ngOkZl(%k n)? =%

Proof. First we note that
Vi(2) = (R(arn(m)))? — E(R(arn(m)))*| Fr-1)

is a martingale difference array with respect to the filtration (F n)k<n-
We need to show P(| > 7_; Vk(2)] > n) — 0 as n — oo. So we first notice that by Markov’s

inequality,
P Wl >n] < SE[ID W) =35> EQR).
k=1 n k=1 N k=1

and so finally by using the property that for a random variable X, E((X —E(X))?) < E(X?) we see

P (I D Vil > n) < 71122 E(R(arn(m)))").
k=1

k=1

We have shown,
_ 2gym
§R(a1€7n(m)) = W COS(Qk(m + 1))

* 1/
So using the property that c; = m and e Fk+in < (H“k) we reach the upper bound,

14+acn

(1 + ack)™ 1

R(agn(m)) < 2¢(1+ ac)v/n e (10)
(14 acn) =
Thus,
4(m+1)
14 ack -4
Rk (m)! < (26(1 + ac)) 0T =T
(14 acn)™ «
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Then we consider cases. If 0 < o < (m + 1) then when we sum over k we reach the following

bound,
(ZE (apn(m ))4)> < )\(a,c)%

where A(q, ) is some constant. This converges to zero as n — co. Moreover, if 3(m +1) < o < 2
then when we sum over k£ we reach the following bound,

<ZE (agn(m ))4)> < Ma, ) 41(27“)

n [

where A(a, c) is some constant. This converges to zero as n — oo. Therefore in both cases we
have convergence to zero. The proof of the imaginary case holds by the same argument. Now we
consider limy, o0 >y E((X.n)?|Fr—1). By the same argument as above,

Since the function f(z) = 2*, where f : R — R, is convex, by Jensen’s inequality,

i1 |l (R (akn( )+ 301 5l (S(akam ()
T Il + Zj:l v '

(%k,n)4 <

Therefore,

pinfi<icy i + qinfi<j<, V]

1
s ( Ly IilE (Rlapn()') + S0, I51E ((%(ak,nw“))

k
< ps UpP1<i<p (’Hz| Zkz 1 ((%(akn(l))4)) + qsupi<j<q (\Vj| 22:1 E ((%(ak,n(j))4))

pinflgigp |Mz| +q inflgqu |l/j|

as n — oo by above. O

Therefore, we have shown, in the form of the following corollary, that the condition (II) of
Theorem 6.2 is satisfied.

Corollary 6.6. For ay,(m) defined as above, then for each m > 0 the following limit holds in
probability,
2

i > o)) =l S Sonn () = Sy

k=1
Therefore, with Xy, ,, defined as above,

Mﬁ

n q
1 = _
nigolozi{kn 2:1( 2Z+2—Oz)>+,:

J

. (V?a(2j +22 - a)>
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So now we just need show condition (I) of Theorem 6.2 holds in order to apply it. We will again
use a similar method to Silvestri [13].

Lemma 6.7. Let 0 < a < 2 and let Xj, be defined as above. Let p > 0 then the following limit
holds in probability,

n

> (X)L Xpnl > p) =0
k=1
asn — oo.

Proof. We use a similar method as [13]. Let § > 0 then

P <Z(3€kn)21(|xkn| > p) > 5)

1
<E ( max \xkn\)
p 1<k<n
1 P q
=3 Z“ﬁﬁf?ﬁfnm%n ) Z (lrg,ggn|c<akn<g>>|)

with the second inequality following by Markov’s inequality. As in the proof of Lemma 6.5, we have
shown that for each m > 0,

1+ ack
R(orn(m))] < 26(1 + a2k =
(14+ acn) =
Soifm+12> a,
R(aon(m))] < 26(1 + ac)y/m
01}11?2( Wk {M))| = =€ . n(l—l—acn)'
Then if m+1 < a,
1

_ o
o, R eun ()l < 260 ¥ eV

In both cases maxo<i<n R(akn(m)) converges to zero as n — oo. The imaginary case follows by
the same argument. Thus the finite sums also converge to zero,

Zuz (s R0 >+Zu] (s 190t | 0

as n — oo. Therefore,
n

D (k) *1(|Xpml > p) = 0

k=1
in probability as n — oco. O
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So now we have all we need in order to apply Theorem 6.2. This leads to the following result.

Theorem 6.8. Let 0 < a < 2 and A, B}, defined as above. Then the following limit holds in
joint distibution,

AP +iB} A By

A 4B, Am B

where (A;, Bj)ij>0 is a multivariate Gaussian distribution with E(A;) = E(B;) =0 for alli,j >0
and covariance structure given by,

COV(Ai, B]) =0

2
Cov(Ai, 4;) = Cov(Bi, By) = 8 <a<2+2_a> )

for any i,5 > 0 where 6; j is the Kronecker delta function.

6.3 Convergence as a holomorphic function

Now that we have proved that the Laurent coefficients converge, we wish to show that we also have
the convergence of the fluctuations as a holomorphic function. We first define the functions,

F(n,2) = v (¢ Cngn(z) - 2)
and

i A + 1B,
m=0

where A,,, By, are defined as in Theorem 6.8. Our aim is to show that F(n,z) — F(z) in
distribution as n — 0o on the space of holomorphic functions, H, equipped with the metric,

— Z 2—m (1 A sup | f(2) —9(2)!> :
= |2|>142-m

We use a similar method as in [8] by defining,

d.(f,g) = sup [f(2) — g(2)|.

|z|>r

To make notation easier, we also define M(n,m) = Y, agp,(m). We first need the following
lemma used to discard the tail terms.

Lemma 6.9. Letr > 1 and N > 0 then for any ¢ >0

o
lim sup P | d, M(n,m)z"™,0] >e| =0.
e (35 a0
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Proof. Using the definition of d,.(f, g) we see that,

dr<ZM(n,m m())—sup
m=T

|z|>r

ZMnm) .

m=T

By Markov’s inequality,
2

00 o0
1
P (dr <§ jM(n,m)z—m,c)) > e) < E | sup | M(n,m)z""
T € |z[>7 | o

IA
|
i

2
1
5 sup Z | M (n,m)||z|~™
€ |z|>7

m=T

| /\
I'T'I

. 2
e (($: )
m=T

Using the Cauchy-Schwartz inequality we have,

B R e ()
A g (ﬂ; |M(n,m)\2rm>

where A(r) is some constant dependent on r. Then we can take the expectation inside the sum,
thus,

P (dr <Z M(n,m)z_m,O) > 6) < ;2 Z E (|M(n,m)[*)r™.
m=T

Now notice that,

E(|M(n,m)|*) =E

n
Z ak,n(m
k=1

But in equation (10) we show that

2(m+1) 2(m+1)7
Y kT a 2

(Rlakn(m))? + (S(arn(m)* < AMa, e, r)n'~
where A\(a, ¢, 7) is some constant. Taking the sum over k we see that,
E (|M(n,m)?) < Ala, ¢, 7).

Therefore,

o o]
lim sup P <dr (;M(n,m)zmﬁ) > e) < Tlgr;o 6—2/\ a,c,r mZTT

—0asT — oo.

40



Therefore, through Theorem 6.8 we have shown that we have convergence of the Laurent coeffi-
cients. Moreover, Lemma 6.9 shows that the tails of the Laurent series tend to zero in the limit. We
can then combine these two results with a result of Billingsley [1] to show that we have convergence
as a holomorphic function and therefore the fluctuations behave like a Gaussian field.

Theorem 1.3. Let 0 < a < 2 and ¢, be defined as in Theorem 1.2. Then as n — oo,
vn <e_ i1 g (2) — Z) — F(2)

in distribution on H, where H is the space of holomorphic functions on |z| > 1, equipped with metric

dy defined above, and where

Z m + iBm

m=0

and Ay, By, ~ J\/( ) and A, Br independent for all choices of m and k.

? af 2m+2 )
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