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Abstract

We study the dimer model on subgraphs of the square lattice in which vertices on a
prescribed part of the boundary (the free boundary) are possibly unmatched. Each such
unmatched vertex is called a monomer and contributes a fixed multiplicative weight
z > 0 to the total weight of the configuration. A bijection described by Giuliani et al.
(J Stat Phys 163(2):211-238, 2016) relates this model to a standard dimer model but
on a non-bipartite graph. The Kasteleyn matrix of this dimer model describes a walk
with transition weights that are negative along the free boundary. Yet under certain
assumptions, which are in particular satisfied in the infinite volume limit in the upper
half-plane, we prove an effective, true random walk representation for the inverse
Kasteleyn matrix. In this case we further show that, independently of the value of
z > 0, the scaling limit of the centered height function is the Gaussian free field with
Neumann (or free) boundary conditions. It is the first example of a discrete model
where such boundary conditions arise in the continuum scaling limit.
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1 Introduction
1.1 Free boundary dimers

Let G = (V, E) be a finite, connected, planar bipartite graph (in our analysis we
will actually only consider subgraphs of the square lattice Z?). Let 3G be the set of
boundary vertices, i.e., vertices adjacent to the unique unbounded external face, and let
OfreeG C 0@ be a fixed set called the free boundary. A boundary monomer-dimer
cover of Gis aset M C E such that

e cach vertex in V' \ dgecG belongs to exactly one edge in M,
e cach vertex in dgee G belongs to at most one edge in M.

We write mon(M) C dgee G for the set of vertices that do not belong to any edge in M,
and call its elements monomers. Let MD(G) be the set of all boundary monomer-
dimer covers of G. We will often call such configurations simply monomer-dimer
covers, keeping in mind that monomers are only allowed on the free boundary. Finally
let D(G) be the set of all dimer covers, i.e. monomer-dimer covers M such that
mon(M) = @.

We assign to each edge ¢ € E a weight w, > 0, and to each vertex v € OfeeG a
weight z, > 0. The dimer model with a free boundary (or free boundary dimer
model) is a random choice of a boundary monomer-dimer cover from MD(G) accord-
ing to the following probability measure:
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Free boundary dimers: random walk representation and scaling limit 737

P(M) = é [Twe ] 2 (1.1)

eeM vemon(M)

where Z is the normalizing constant called the partition function. For convenience
we will always assume that the partition function Z > 0, i.e., that MD(G) # @. In
this work we will only focus on the homogeneous case w, = 1, for all e € E, and
zy = z > 0 for all v € 9geeG, With the exception of the technical assumption on
the weight of corner monomers described in the next section. If we did not make the
exception for the corner monomers, i.e., if z, = z for all v € e G, then

1
P(M) = Ez"m“(M)‘. (1.2)

The dimer model on G can be now defined as the free boundary dimer model condi-
tioned on D(G), i.e., the event that there are no monomers.

The main observable of interest for us will be the height function of a boundary
monomer-dimer cover which is an integer-valued function defined (up to a constant)
on the bounded faces of G. Its definition is identical to the one in the dimer model (see
[39]). We simply note that the presence of monomers on the boundary does not lead
to any topological complication (i.e., the height function is not multivalued): if # and
u’ are two faces of the graph, and y and y’ are two distinct paths in the dual graph
connecting u and u’, the loop formed by connecting ¥ and ' (in the reverse direction)
does not enclose any monomer. More precisely, we view a configuration M € MD(G)
as an antisymmetric flow (in other words a 1-form) wy; on the directed edges of G in
the following manner: if e = {w, b} € M, then wy (w, b) = 1 and wpy (b, w) = —1
where b is the black vertex of e and w its white vertex (since G is bipartite, a choice
of black and white vertices can be made in advance). Otherwise, we set wps(e) = 0.
Equivalently, we may view wj as an antisymmetric flow on the directed dual edges,
where if ' is the dual edge of ¢ (obtained by a counterclockwise 7 /2 rotation of ¢),
then wys(e") = wpr(e). To define the height function we still need to fix a reference
flow wo which we define to be wy = E[wy/], i.e., the expected flow of M under the
free boundary dimer measure. Now, if u and u’ are two distinct (bounded) faces of G,
we simply define

hw) —h@') =Y (ou(e’) — wole))

etey

where y is any path (of dual edges) connecting u to u’. This definition does not
depend on the choice of the path since the flow a)M(ef) — a)o(eT) is closed (sums over
closed dual paths vanish), and hence yields a function & up to an additive constant, as
desired. Note that our choice of the reference flow automatically guarantees that the
height function is centered, i.e., E(h(u) — h(u")) = 0 for all faces u and u’.

We finish this short introduction to the free boundary dimer model with a few words
on its history and the nomenclature. In the original model studied in [18, 19] monomers
could occupy any vertex of the graph, and hence the name monomer-dimer model.
This generalization poses two major complications from our point of view. Firs of all,
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738 N. Berestycki et al.

the height function is not well defined, and secondly the model does not admit a Kaste-
leyn solution as was shown in [20]. From this point of view, it would therefore be natural
if the version of the model studied here was called the boundary-monomer-dimer
model. However we choose to use the less cumbersome name of free boundary dimers.

1.2 Boundary conditions

We now state conditions on the graph G = (V, E) which will be enforced throughout
this paper. First, we assume that G is a subgraph of the square lattice Z2, and without
loss of generality that 0 € V and is a black vertex. This fixes a unique black/white
bipartite partition of V. We also assume that

e V is contained in the upper half plane H = {z € C : J(z) > 0}.

e IeeG = VNR(# 0), so the monomers are allowed only on the real line. Further-
more, we assume deeJ is a connected set (interval) of an even number of vertices.
The leftmost and rightmost vertices of V N R = e G Will be referred to as the
monomer-corners of G.

e G has at least one black dimer-corner and one white dimer-corner (where a dimer-
corner is a vertex v € V that is not a monomer-corner, and is adjacent to the outer
face of G, and has degree either 2 or 4 in G).

See Fig. 3 for an example of a domain satisfying these assumptions (ignore the bottom
row of triangles for now, which will be described later). We make a few comments
on the role of the last assumption that there are corners of both colours. For this it is
useful to make a parallel with Kenyon’s definition of Temperleyan domain [22, 23].
In that case, this condition ensured that the associated random walk on one of the four
possible sublattices of Z? (the two types of black and the two types of white vertices)
was killed somewhere on the boundary. As we will see, in our case the random walk
may change the lattice from black to white when it is near the real line, resulting
in only two different types of walks. Then the role of the third assumption (at least
one dimer-corner of each type) is to ensure that each of the two walks is killed on at
least some portion of the boundary (possibly a single vertex). This follows from an
observation that the boundary condition of a walk on a black (resp. white) sublattice
changes from Neumann to Dirichlet (and vice-versa) at a white (resp. black) corner.
See Fig. 5 for an example of a vertex with Neumann and Dirichlet bondary conditions.

1.3 Statement of main results

The free boundary dimer model as defined above was discussed in a paper of Giuliani
et al. [16]. It was shown there that the partition function Z can be computed as a
Pfaffian of a certain (signed) adjacency matrix. Furthermore, a bijection was provided
to a non-bipartite dimer model (the authors indicate that this bijection was suggested
by an anonymous referee). Hence using Kasteleyn theory the correlation functions can
be expressed as Pfaffians of the inverse Kasteleyn matrix K ~!. The bijection, which
is a central tool of our analysis, will be defined in Sect. 2 where we will also recall the
precise definition of the Kasteleyn matrix K.

We will now state our first main result which gives a full random walk representation
for K~!'. Suppose that G is a graph satisfying the assumptions from the previous
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Free boundary dimers: random walk representation and scaling limit 739

section. Fix z > 0 and assign weight z to every monomer on G except at either
monomer-corner, where (for technical reasons which will become clear in the proof)

we choose the weight to be
2
, Z b4
== 1+ —. 1.3
d=5+ V1t , (1.3)

Thus formally the free boundary dimer model we consider is of type (1.1) rather than
of type (1.2). Fork e N={0,1,...},letuscall Vy = V;(G) = {v € V : J(v) = k},
SO dfeeG = Vo, where J(v) denotes the imaginary part of the vertex v seen as a
complex number given by the embedding of the graph. Let us call Veyen = Veven(G) =
VoU Vo U . ..and Vogg = Voaq(G) = ViU V3 U .. ..

Theorem 1.1 (Random walk representation of the inverse Kasteleyn matrix) There
exist two random walks Zeyen and Zoqq on the state spaces Veyen(G) and Viogd(G)
respectively, whose transition probabilities will be described in Sect.2.6 (see (2.26)
and (2.30)), such that the following holds. Consider the monomer-dimer model on G
where the monomer weight is z > 0 on Vo (G) except at its monomer-corners where the
monomer weight is 7/, as defined in (1.3). Let K be the associated Kasteleyn matrix,
and D = K*K, so that K=" = D™'K*. Then for allu,v € V, we have

Goaa(u, v) ifu,v € Vodd,
D', v) = L (=D Geyen(u, v) ift, v € Veven, (1.4)
0 otherwise.

where Geyen, Godd are the Green’s functions of Zeyen and Zqq respectively, normalised
by D(v, v).

Here, by normalised Green’s function of a random walk (with at least one absorbing
state), we mean

l o0
G, v) = 5o IEM(Z(:) 1{Zk:v})a

where Z is the corresponding random walk. We now specify a few properties of the
random walks Zeyen and Zogq wWhich may be interesting to the reader already, even
though the exact definition is postponed until Sect.2.6. Both Zgyen and Zygg behave
like simple random walk away (at distance more than 2) from the boundary vertices,
but with jumps of size 42, so the parity of the walk does not change. Both have
nontrivial boundary conditions, including some reflecting and absorbing boundary
arcs along the non-monomer part of the boundary G\ 9 G. Furthermore, both walks
are allowed to make additional jumps (i.e., not necessarily equal to £2) along their
bottommost rows of vertices (Vy for Zey and Vi for Zy4q). These jumps are symmetric,
bounded in the even case but not in the odd case (although they do have exponentially
decaying tail). Hence in the scaling limit, these walks would converge to Brownian
motion in the upper half plane H with reflecting (or equivalently Neumann) boundary
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740 N. Berestycki et al.

conditions on the real axis, and with whatever boundary conditions are inherited from
the Neumann/Dirichlet parts of the other boundary arcs.

An important property of these random walks that highlights the difference with
the setup of [22], is that they can change colour of the vertex (in a bipartite coloring
of H N Z?). However, this can happen only when the walker visits the real line. This
in turn means that the entries of the inverse Kasteleyn matrix indexed by two vertices
of the same colour (which automatically vanish in Kenyon’s work) have a natural
interpretation in terms of walks that go through the real line (the free boundary). This
is a clear analogy with the construction of reflected random walks via the reflection
principle for a walk in a reflected domain. Remarkably, this exact correspondence
with reflected random walks is present already at the discrete level of the dimer model
with free boundary conditions, and is the reason why the reflected Brownian motion
appears in the correlation kernel of the scaling limit of the height function.

To illustrate this we explain here briefly a simple computation using Kasteleyn the-
ory (for more details see Sect. 5.2) where this phenomenon is apparent. Let e = {w, b}
and ¢/ = {w’, b’} be two edges of Z* N H with w, w’ white and b, b’ black vertices
in a fixed chessboard coloring of the lattice. Then, writing M for a random bound-
ary monomer-dimer cover, and using Kasteleyn theory for the dimer representation
described in Sect.2.1, we have

0K Y(w,b) K 1(w, w) K~ 1(w, b))

, _ 0 K=Yb,w) K~Yb,b)
P(e,e' € M) = aPf 0 K-l b))
0

=a(K Y w, K~ W', b))+ K~ (b, w)K(w, b)
— K Y w, w)K (b, 1)),

where the matrix is antisymmetric and a = K (w, b)K (w’, b"). We also have P(e €
M) = K(w,b)K~Y(w, b) and P(¢/ € M) = K(w', )K" (w’, b'), which leads to

Cov(leen, Lyep) = a(K (b, w)K (w, b)) — K~ Y (w, w)K ' (b, b)).

Here, the second term is new compared to Kenyon’s computation in [22] (in that
case one has K~ H(w, w') = K~1(b, ') = 0). Furthermore, using our random walk
representation, K ~l(w, w’) and K~(b, ') can be interpreted as a derivative of the
Green'’s function of the appropriate walks Zeyen and Zygq evaluated at pairs of vertices
of different colors. Then by construction the walks which contribute to these Green’s
functions must visit the boundary.

This intuition is what guides us to the next result, which however requires us to first
take an infinite volume (thermodynamic) limit where an increasing sequence of graphs
eventually covers H N Z2. We first show that the monomer-dimer model converges
in such a limit. For this we need to specify a topology: we view a monomer-dimer
configuration on H N Z? as an element of {0, 1}£® where E(H) is the edge set of
7* N'H, and equip this space with the product topology (so convergence in this space
corresponds to convergence of local observables).
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Free boundary dimers: random walk representation and scaling limit 741

To state the result we will fix a sequence G, of graphs such that G, satisfies the
assumptions of Sect. 1.2, and moreover G, 1 Z> N H. For simplicity of the arguments
and ease of presentation, we have chosen G, to be a concrete approximation of rect-
angles, although the result is in fact true much more generally; we have not tried to
find the most general setting in which this applies.

Theorem 1.2 (Infinite volume limit) Let G,, be rectangles of diverging even sidelengths
(number of vertices on a side) whose ratio remains bounded away from zero and infinity
as n — 00, and such that in the top row the right-hand side half of the vertices are
removed (if this number is even, otherwise we remove one less vertex to keep the
graph dimerable). Let ,, denote the law of the free boundary dimer model on G,, with
monomer weight 7 > 0 except at the monomer-corners where the weight is 7/, as in
(1.3). Then ., converges weakly as n — oo to a law u which describes a.s. a random
boundary monomer-dimer configuration on Z* N H.

We note that the particular type of domains chosen in this statement (see e.g. Fig. 3
for an illustration) guarantees that both the odd and even walks mentioned above are
killed on a macroscopic part of the upper rows of G, (the odd walk is killed on the
right-hand side half and the even walk on the left-hand side half of its uppermost row);
importantly this killing can occur with positive probability without touching the real
line starting from any position away from the real line. The other key requirement is that
the domain grows to infinity in a “homogeneous” way: for instance, G, both contains
a ball of radius cin and is contained in a ball of radius cpn for some suitable constants
c1, c2 > 0. Subject to these two requirements (both walks may be killed with positive
probability without touching the real line once they are far away from it, and the growth
is homogeneous in all directions), there should be no difficulty extending the result in
Theorem 1.2; see immediately above Proposition 3.7 for the kind of domains which
are explicitly allowed in the proof. For concreteness and simplicity we opted to choose
the sequence of domains as in the statement: removing (approximately) half vertices
in the top row makes it possible for walks of all types to be killed without touching
the real line.

We stress the fact that the limiting law ¢ depends on the monomer weight z > 0. As
mentioned before, we can associate to the monomer-dimer configuration in the infinite
half-plane a height function which is defined on the faces of H N Z2, up to a global
additive constant. The last main result of this paper shows that in the scaling limit,
this (centered) height function converges to a Gaussian free field with Neumann
(or free) boundary conditions, denoted by ®N¢U. We will not define this in complete
generality here (see [8] for a comprehensive treatment). We will simply point out what
is concretely relevant for the theorem below to make sense. Given a simply connected
domain € with a smooth boundary, CDE"‘“ may be viewed as a stochastic process
indexed by the space Dy(£2) of smooth test functions f : @ — R with compact
support and with zero average (meaning fH f(@dz = 0). The latter requirement
corresponds to the fact that @ is only defined modulo a global additive constant.
The law of this stochastic process is characterised by a requirement of linearity (i.e.
(DN, af + bg) = a(PXY, f) + b(PR, g) as. forany f, g € Do(Q) and a, b €
R), and moreover (<I>ge“, ), (CDEC”, g) follow centered Gaussian distributions with
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742 N. Berestycki et al.

covariance
Cov((@g™, /), (@™, 8)) = / fg L FgMGE™(x, y)dxdy,

where Gge“ (x,y) is a Green’s function in 2 with Neumann boundary conditions.
(Note that by contrast to the Dirichlet case, such Green’s functions are not unique and
are defined only up to a constant.) In the case of the upper-half plane 2 = H, the
Green’s function is given explicitly by

GY(x, y) = —log|x — y| — log|x — 3.

Informally, pointwise differences d)ﬂeu (a) — @ﬂeu (b) for a, b € H (which do not
depend on the choice of the global additive constant) are centered Gaussian random
variables with covariances

E[(DN" (@) — PR (b)) (PR (a)) — PR (b;))]
(ai —aj)(bi —bj) @ —a;)(bj — b))

——1 _ . 1.5
8 @ — b)) bi —ap@i — by)(bi —aj) 4>

Note that our Green’s function is normalised so that it behaves like 1 x log(1/[x — y|)
as y—x — 0. Naturally, (1.5) must be understood in an integrated way since pointwise
differences are not actually defined.

We may now state the announced result. For § > 0 (the mesh size), let K% denote
the height function (defined up to a constant, and by definition centered) of the free
boundary dimer model ;1 with weight z in the infinite half-plane H N 8Z? (rescaled by
8). We identify 2° with a function defined almost everywhere on H by taking the value
of 1% to be constant on each face, and view #° as a random distribution (also called a
random generalized function) acting on smooth compactly supported functions f on
H with zero average, i.e., satisfying fH f(a)da = 0 (see Sect.5.5 for details).

Theorem 1.3 (Scaling limit) Let f1, ..., fx € Do(H) be arbitrary test functions.
Then for all 7z > 0, as § — 0,

1 k
3 ok Neu
(h°, ft),:] g <_«/§T[ Dy, fl)i:]

in distribution.

Note that, maybe surprisingly, the scaling limit does not depend on the value of z > 0
(we discuss this in more detail in Sect. 1.4). We also wish to call the attention of
the reader to the normalising factor 1/(+/27) in front of ® on the right-hand side
of Theorem 1.3. It is equal to the one appearing in the usual dimer model in which
the centered height function has zero (Dirichlet) boundary conditions. We note that
comparisons with other works such as [6, 23] should be made carefully, since the
normalisation of the Green’s function and of the height function may not be the same:
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for instance, Kenyon takes the Green’s function to be normalised so that G(x, y) ~
1/(27)log 1/|x—y|asy — x,sohis GEFis 1/+/27 ours (ignoring different boundary
conditions). Also, in Kenyon’s work [22], the height function is such that the total flow
out of a vertex is 4 instead of 1 here (so his height function is 4 times ours), while itis 27
in [6] (so their height function is 277 times ours). Adjusting for these differences, there
is no discrepancy between the constant 1/(+/27) on the right-hand side of Theorem
1.3 and the one in [22, 23].

1.4 Heuristics: reflection and even/odd decomposition

As noted before, Theorem 1.3 may be surprising at first sight, when we consider the
behaviour of the model in the two extreme cases z = 0 and z = o¢. Indeed, when
z = 0, the free boundary dimer model obviously reduces to the dimer model on H, in
which case the limit is a Dirichlet GFF. When z = o0, all vertices of V(j are monomers,
so the model reduces to a dimer model on (ViU V,U...) >~ HN 72. Hence, the limit is
also a Dirichlet GFF in this case. However, the result above says that for any z strictly
in between these two extremes, the limit is a Neumann GFF.

The result (and the reason for this arguably surprising behaviour) may be heuristi-
cally understood through the following reflection argument. Let G be a large finite
graph approximating H and satisfying the assumptions of Sect. 1.2. Let Gbea copy of
G shifted by i /2, so with a small abuse of notation, G =G+i/2(herei = =1 ), and
let G be the same graph to which we add its conjugate (reflection through the real axis).
We also add vertical edges crossing the real axis of the form (k —i /2, k+i/2) for each
k € Vp; note that the resulting graph is then clearly bipartite. Given a monomer-dimer
configuration on G, we can readily associate a monomer-dimer configuration on G by
reflecting it in the same manner. In this way, a monomer in k& + i /2 necessarily sits
across another monomer in k — i /2 for any k € Vp. Such a pair of monomers can
be interpreted as a dimer on the edge (k — i/2, k 4 i/2) and once we have phrased
it this way the resulting configuration is just an ordinary dimer configuration on G
(which however has the property that it is reflection symmetric). It follows that its
height function (defined on the faces of g) is even, i.e., h(f) = h( f ) for every face
f (where f is the symmetric image of f about the real axis). Moreover, a moment of
thought shows that monomer-dimer configurations on G are in bijection in this manner
with the set ED(G) of even (symmetric) dimer configurations on G, and that under this
bijection the image of the law (1.2) is given by

P(M) = 37 Zlmon(M)| (1.6)

(where for a dimer configuration M € D(g) mon(M) is the set of vertical edges of
M crossing the real axis), conditioned on the event SD(Q) of being even, where Z is
the partition function of the dimer model on G.

Now, suppose e.g. that G is such that G is piecewise Temperleyan [36] (meaning
that G has two more white convex corners than white concave corners, see [36] for pre-
cise definitions). This happens for instance if G is a large rectangle with appropriate
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dimensions. By a result of Russkikh [36], in this case and if z = 1, the uncondi-
tional (centered) height function associated with the dimer model (1.6) converges to
a Gaussian free field with Dirichlet boundary condition in the scaling limit.

It is reasonable to believe that this convergence holds true even when z # 1. For
instance, when the monomer weights alternate between z and 1 every second vertex,
then whatever the value of z, the dimer model has a Temperleyan representation (see
[5, 27]): indeed, in that case the weighted graph is obtained as a superposition of a
planar garph and its dual for which the dual edges all have weight one.

Then by considerations related to the imaginary geometry approach (see [6]), this
convergence to the Dirichlet GFF is universal provided that the underlying random
walk converges to Brownian motion (this will be rigourously proved in the forthcoming
work [7]). In particular, given these results, we should get convergence to the Dirichlet
GFF for the height function even when z # 1: indeed, when we modify the weight of all
the edges crossing the real line, random walk will still converge to Brownian motion.
So far, this discussion concerned the (unconditioned) dimer model on Q defined in
(1.6). Once we start conditioning on ED(Q) it might be natural to expect that the
scaling limit should be a “Dirichlet GFF conditioned to be even", though this is a
highly degenerate conditioning. Nevertheless, this conditioning makes sense in the
continuum, and in fact its restriction to the upper half plane gives the Neumann GFF,
as we are about to argue. Indeed, for a full plane GFF @ restricted to Hi, it is easy to
check that one has the decomposition

Oc = S5 (O™ + o) (1.7)

where QD%“, CDHI?Hir are independent fields on H with Neumann and Dirichlet boundary
conditions on R respectively. This follows immediately from the fact that any test
function can be written as the sum of an even and odd functions, and this decomposition
is orthogonal for the Dirichlet inner product (-, -)y on Do (C). Therefore, conditioning
®¢ to be even amounts to conditioning on QDEDH“ to vanish everywhere, meaning that
® (restricted to the upper half plane) is exactly equal to q)ﬂe“ /~/2. (See Exercise 1
of Chapter 5 in [8] for details.)

We note that while this argument correctly predicts the Neumann GFF as a scaling
limit of the height function, it is however also somewhat misleading as it suggests
that the limit of 4% is not (1 / \/EJT)QDENHC” as in Theorem 1.3, but is smaller by a factor
1/+/2,ie., 1/(2m) DR,

To understand this discrepancy, we now explain why the additional factor turns
out to be an artifact of a Gaussian computation and does not arise in the discrete
setup. A convincing one-dimensional parallel can be that of Gaussian and simple
random walk bridges. Indeed, consider bridges of 2n steps starting and ending at 0,
with symmetric Bernoulli and Gaussian jump distributions with variance one. Now
condition the walks to be symmetric around time n, i.e. X(n £ k) = X (n F k). Again,
the Gaussian conditioning is singular but can be easily made sense of using Gaussian
integrals. Restricted to the time interval [0, n], the conditioned simple random walk
bridge is just a simple random walk with the same step distribution as the original
bridge. However, the conditioned Gaussian walk has step distribution with variance
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.0 3

Fig. 1 Left: A superposition of two monomer-dimer configurations, respectively blue and red. Double
edges are in purple. The boundary-touching level lines of the height-function is the collection of arcs
joining monomers to monomers marked in bald black. Right: A simulation of ALE by B. Werness (color
figure online)

1/2 as a result of the conditioning. In particular, in the diffusive scaling limit, the
former walk converges to standard Brownian motion whereas the latter to 1/+/2 times
the standard Brownian motion. The framework of the current paper is more similar to
the simple random walk case as discrete height functions are its “two-dimensional-
time" analogs. This concludes the discussion giving the heuristics for Theorem 1.3.

1.5 A conjecture on the boundary-touching level lines

In the study of the dimer model, a well known conjecture of Kenyon concerns the
superposition of two independent dimer configurations. It is easy to check that such a
superposition results in a collection of loops (including double edges) covering every
vertex. This observation is attributed to Percus [33]. These loops are the level lines of
the difference of the two corresponding dimer height functions. Kenyon’s conjecture
(stated somewhat informally in [25] for instance) is that the loops converge in the
scaling limit to CLE4, the conformal loop ensemble with parameter «k = 4 (defined
in [37], see also [38]). This is strongly supported by the fact that in the continuum,
CLE;4 can be viewed as the level lines of a (Dirichlet) GFF with a specified variance
(a consequence of a well known coupling between the GFF and CLE4 of Miller
and Sheffield, see [1] for a complete statement and proof). Major progress has been
made recently on this conjecture through the work of Kenyon [25], Dubédat [12]
and Basok and Chelkak [4], and the only remaining ingredient of the full proof is
to show precompactness of the family of loops in a suitable metric space. Updated
during the revision process: in combination with the work of Bai and Wan [2] the
above results now show that the so-called cylindrical probabilities of the double dimer
model converge to those of CLE4. This gives the proof of a weak form of Kenyon’s
conjecture.

It is natural to ask if any similar phenomenon occurs when we superpose two
independent monomer-dimer configurations sampled according to the free boundary
dimer model, say in the upper half-plane. For topological reasons, this gives rise
to a gas of loops as above but also a collection of curves connecting monomers to
monomers (and hence the real line to the real line). See Fig. 1 for an example. In fact, the
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superposition of two free boundary dimer configurations is related to the superposition
of two dimer configurations with different boundary conditions considered in [26],
with the difference being that in that model the monomers occur in fixed locations.
We note that these authors already establish connections between their results and
multiple-strand SLE.

An obvious question is to describe the law of this collection of curves in the scaling
limit. By analogy with the above, and in view of our result (Theorem 1.3), it is natural
to expect that these curves converge in the scaling limit to the level lines of a GFF with
Neumann boundary conditions on the upper-half plane. The law of these curves was
determined by Qian and Werner [35] to be the ALE process (ALE stands for Arc Loop
Ensemble. Itis a collection of arcs that can be connected into loops, but here we will not
be interested in this aspect and will only see them as arcs.). ALE is one possible name
for this set, but more precisely it is equal to the branching SLE4(—1, —1) exploration
tree targeting all boundary points, and is also equal to the (gasket of) BCLE4(—1) in
[32] and A_; , in [1].

This leads us to the following conjecture:

Conjecture 1.4 Foranyz > 0, in the scaling limit, the collection of boundary-touching
curves resulting from superimposing two independent free boundary dimer models
converges to the Arc Loop Ensemble ALE in the upper half-plane.

1.6 Folding the dimer model onto itself

The discussion in Sects. 1.4 and 1.5 lead naturally to another conjecture which we
now spell out. In Sect. 1.5 we explained a conjecture pertaining to the superposition
of two independent monomer-dimer configurations sampled according to the free
boundary dimer model. But there is at least one other natural way to superpose two
such configurations that are not independent: namely, when they come from the same
full plane dimer model. In fact, there are two ways to do the folding, depending on
whether we shift by i /2 or not.

Let us explain this more precisely. Let us define the graph G which is obtained by
adding to G its reflection with respect to the real axis. The vertices of G on the real axis
(i.e., Vp) are not reflected: we only keep one copy of them in G. (By contrast, in the
graph G, where G is shifted by i /2 prior to reflection, these vertices are duplicated).

Now, consider an (infinite volume) dimer cover M on @ viewed as a subset of
edges where every vertex has degree 1, and consider the superposition 3 obtained by
superposing M with itself via a reflection through the real line: thus,

3 = Mg U (—M)|_p.

Then ¥ is a subgraph of degree two (including double edges), except for vertices
on Vp C R which in M are connected to a vertical edge. Thus s is exactly of the
same nature as the graph in Fig. 1. It is not hard to see that the “height function”
hs, (really defined only up to a global additive constant) naturally associated with b3
converges in the fine mesh size limit to (1 /71)<I>?He“: this is because at the discrete
level, the corresponding height function /¢ (f) at a face f C H can be viewed as
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har(f) + hae(f) (where hyy is the height function associated with M), and hjy is
known to converge to (1/ ﬁn)@c [10]. These considerations lead us to the following
conjecture:

Conjecture 1.5 In the scaling limit, the collection of boundary-touching curves in by
converges to the Arc Loop Ensemble ALE in the upper half-plane.

We remark that it is also meaningful to fold a dimer configuration on G (rather
than G above) onto itself via reflection through the real line. In that case, one must
erase the vertical edges straddling the real line and view the corresponding dimers
as pairs of monomers. The resulting superposition ¥ is a subgraph of degree two,
including multiple edges and double points (on Vy C R + i/2). In particular there
are no boundary arcs in X, except for degenerate lines connecting every monomer to
itself. For the same reason as above, the height function /5 associated to ¥ may be
viewed as hp (f) — hp( f ) and so converges in the scaling limit towards (1 /n)dDEDHir.
Analogously to Conjecture 1.5, we conjecture that the loops of ¥ converge to CLEy.

1.7 Connection with isoradial random walk with critical weights

The following remark was suggested by an anonymous referee. There is a special
value of the fuagcity parameter z, namely

22 = tan(/8) (1.8)

such that the even walk Z.yen coincides (after a small change in the embedding) with
the random walk on isoradial graphs with critical weights considered in the work of
Kenyon [24]. To see this, one can notice that the even walk Z,ep is equivalent to a
random walk on two upper-half planes (or more precisely, square lattices on these half
planes) welded together via a row of triangles. See Fig. 2. Such a graph has an isoradial
embedding and the corresponding critical weights have weight 1 on the square lattice
edges, and weight z given by (1.8) on the remaining triangle edges, as follows from
elementary calculations. In that case, convergence of the derivative of the potential
kernel (i.e., part of the inverse Kasteleyn matrix) would follow from Theorem 4.3 in
[24].

1.8 Outline of the paper and structure of proof

This paper is organized as follows: In Sect. 2 we first describe the measure preserving
mapping from [16] between the free boundary dimer model on G and the standard
dimer model on an augmented (nonbipartite) graph G (as in Fig.3), which is the
starting point of our paper. We then define a Kasteleyn orientation on G, the associ-
ated Kasteleyn matrix K, and finally we choose a convenient complex-valued gauge
changed Kasteleyn matrix K (this gauge is closely related to the one of Kenyon [22]
and allows one to interpret K as a discrete Dirac operator). Kasteleyn theory (which
we recall later on in the paper) says that the correlations of the dimer model on G°
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Fig.2 After reflecting the white — o
sublattice of Veyen (dashed
lines), a graph composed of two

square lattice half-planes glued 1
together by a row of interlacing
isosceles triangles is formed

(solid lines). If the angle
between the legs of the triangle
is equal to 7 /4, the graph is
isoradial and the walk Zeyen for
2= tan(rr/8) is the same as the
walk studied by Kenyon in [24]

Vy
Vs
Va
Vi
Vo

V_1

Fig.3 An augmented non-bipartite graph G0 and its Kasteleyn orientation. The graph is constructed from
a piece of the square lattice G with 9,, G = V() by adding the bottom circuit of triangles. The two red edges
and vertices in the figure denote a single edge and vertex in GY. Diamonds represent vertices of o \ G
We assume that |V{y| even (here equal 6) so that the mapping of [16] can be directly applied. In this case
G has one black and one white monomer-corner, three black dimer-corners, and one white dimer-corner.
The additional circuit of triangles simulates the presence of monomers in the free boundary dimer model
by means of a standard dimer model. This is expressed as a measure-preserving two-to-one map between
D(QO) and MD(G) with a proper choice of weights [16]. One of the two dimer covers of gO corresponding
to the fixed monomer-dimer cover of G is depicted in orange (color figure online)

(and hence also of the free boundary dimer model on G) can be computed from the
inverse Kasteleyn matrix K ~!.

With an intention of developing its random walk representation, we therefore begin
analyzing the inverse Kasteleyn matrix when G is a subgraph of the square lattice
with appropriate boundary conditions described in Sect. 1.2. To this end we look at
the matrix D = K*K, whose off-diagonal entries we interpret as (signed) transition
weights. These weights away from dgee G (Which is a subset of the real line) are positive
and hence define proper random walks as in [22]. However, the description of D as
a Laplacian matrix associated to a random walk breaks down completely for vertices
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D(x,z) =2+ 222 D(z,z) = 34222

Fig.4 Three types of vertices x where the transition weights of D = K*K are signed. The arrows indicate
the corresponding value of D(x, y). Note the following crucial observations: First, in the rightmost case
(when x € Vjy), the absolute values of the transition weights sum up to the diagonal term. Moreover, the
transition weight is negative if and only if the size of the step is odd (more precisely equal to one). A similar
observation holds in the central picture (when x € V_j) if one ignores the transition weights that lead back
to V1. This is the basis for the construction of Sect.2.3 and the definition of the auxiliary random walk
on Z from (2.7). Our approach is to “forget” what the walk does when it stays in V_1 and resum over all
trajectories contained in V_1 and with the same endpoints in V|

on the three bottommost rows of G° (as in Fig.4). We stress the fact that the level
of complication is considerably higher for transitions between odd rows (that will
lead to the definition of the walk Z,qq). Indeed, as mentioned in Fig. 4, for even rows
the arising walk Z¢yen can be relatively easily understood as a proper random walk
reflected on the real line after taking into account a global sign factor appearing in D
(which leads to the formula in the second line of (1.4)).

Therefore the remainder of Sect. 2 is devoted to the random walk representation for
K !, which is one of the main contributions of this paper. The main idea is to “forget”
the steps of the signed walk induced by D taken along the row V_1, or more precisely
to only specify the trajectory of a path away from V_; and combine together all paths
that agree with this choice. The hope is that the resulting projected signed measure
on trajectories contained in Voqq = V1 U V3 U ... with (unbounded) steps from V; to
V1 is actually a true probability measure. Remarkably (in our opinion), we show that
this is indeed the case; this phenomenon is what really lies behind the random walk
representation of Theorem 1.1. To achieve this, an additional (intermediate) limiting
procedure is required. To be precise, we first pretend that the rows Vo and V_; of G°
are infinite. This is done by defining graphs GV , where a circuit of additional triangles
is appended to G, and then taking the limit while the size of the circuit diverges. This
allows us to perform exact computations for the transition weights from V; to V| by
analysing the potential kernel of the auxiliary one-dimensional walk on Z defined
in Sect.2.5. The required positivity of the combined weights and the identity stating
that these weights sum to one as we sum over all possible jump locations, stated
in Lemma 2.3, is the result of an exact (and rather long) computation involving the
potential kernel of this auxiliary walk.

This intermediary limit is also the technical reason for the introduction of the
modified monomer weight z’, which arises as the limiting weight of the peripheral
monomers on G. Finally, in Sect.2.6 we use the notion of Schur complement of a
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matrix as a convenient tool to implement the idea of combining all the walks with
given excursions away from (the now infinite) row V_j. All in all, at the end of Sect. 2
a random walk representation of K ! is developed and Theorem 1.1 is proved.

The goal of this section is to prove Theorem 1.2, i.e., to establish the infinite volume
limit of the model when a sequence of graphs exhausts H N Z2. By Kasteleyn theory,
it is enough that the inverse Kasteleyn matrix has a limit. This will be shown using
the random walk representation established in Sect. 2. Essentially, the main goal is to
show that in the infinite volume limit, the difference of the Green function associated
to the random walk Zeyen Or Zoqq at two fixed vertices x, y converge to the difference
of the potential kernel of the corresponding infinite volume walk. In fact, the very
definition of this potential kernel is far from clear and occupies us for a sizeable part
of this section. For the usual simple random walk on the square lattice, the definition
of the potential kernel (see e.g. [30]) relies on precise estimates for the random walk
coming from the exact computation of the Fourier transform of the law of random
walk. Such an exact computation is clearly impossible here, since the effective walks
cannot be viewed as a sum of i.i.d. random variables. We overcome this obstacle
by developing a general method (which we think may be of independent interest) to
define the potential kernel of a recurrent random walk and prove convergence of Green
function differences towards it. The main idea is to proceed by coupling. We note that
a similar idea has also been recently advocated by Popov (see Section 3.2 of [34]); but
the approach in [34] also takes advantage of some properties and symmetries which
are not available here. Instead, our starting point is the robust estimate of Nash (see e.g.
[3]) characterising the heat kernel decay. With our approach, only a weak (polynomial
of any order) bound for the probability of non coupling suffices to show the existence
of the potential kernel. An immediate byproduct of our quantitative approach (which
is crucial for us) is the proof of the desired convergence of Green function differences
towards the differences of the potential kernel, obtained in Proposition 3.7.

In Sect.4 we move on to describe the scaling limit (now in the limit of fine mesh
size) for the potential kernel of the effective walks Zeyen and Zoqq. A key idea is to
say that when such a walk hits the real line, it will hit it many times and therefore
has a probability roughly 1/2 to end up at a vertex with even (resp. odd) horizontal
coordinate once it is reasonably far away from the real line. This idea eventually leads
us to asymptotic formulae for the potential kernel which depends on the parity of the
horizontal coordinate of a point (see Theorem 4.1). To achieve this, we introduce an
intermediary process which we call coloured random walk, which is a random walk
on (twice) the usual square lattice, but which can also carry a colour (representing,
roughly speaking, the actual parity of the effective walk). This colour may change only
when the walk hits the real line, and then does so with a fixed probability p. The proof
of Theorem 4.1 relies on first comparing our effective walk to the coloured random
walk (Proposition 4.3) and then from the coloured walk to half of the potential kernel
of the usual simple random walk (Proposition 4.4).
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We are now finally in a position to start the proof of Theorem 1.3. From Theorem 4.1
we obtain a scaling limit for the inverse Kasteleyn matrix of the (infinite volume) free
boundary dimer model. After recalling Kasteleyn theory in the nonbipartite setting, we
then compute the scaling limit of the pointwise moments of height function differences
on H in Sect.5.4. The argument is based on Kenyon’s original computation [22] but
with substantial modifications coming from the fact that we use Pfaffian formulas
instead of the determinantal formulas for bipartite graphs. This leads to different
expressions which fortunately simplify asymptotically (for reasons that are related but
distinct from those in [22]). This leads to the formula in Proposition 5.6, which is an
asymptotic expression for the limiting joint moments of pointwise height differences,
with an explicit quantification of the validity of the limiting formula (needed in the
following). To finish the proof of the result, we transfer this result in Sect.5.5 into
one about the scaling limit of the height function as a random distribution. This is
essentially obtained by integrating the result of Proposition 5.6, but extra arguments
are needed for the case when some of the variables of integration are close to one
another.

Remark 1.6 An alternative strategy for establishing the scaling limit of the inverse
Kasteleyn matrix, suggested by an anonymous referee, would be the following. It
would suffice to concentrate on one of the two types of walks (say Zeyen, Which is
simpler to define than its counterpart Z,qq) and analyse its potential kernel in the man-
ner indicated above in order to derive the scaling limit of K ~Lu, ) where u € Veyen
is a given even vertex. Once this is done, discrete holomorphicity and antisymmetry
can be invoked to obtain asymptotics of K ~! on the remaining vertices, and with the
same error bounds (using a discrete version of the Poisson formula for the derivative
of harmonic functions).

We have chosen not to implement this strategy for the following reasons. On the
one hand, the asymptotic analysis of Zeyen (and in particular its potential kernel) is as
difficult as it is for Z,qq. As this is probably the most challenging part of the analysis,
there would be no real simplification in considering Zeyen only. On the other hand, the
exact random walk representation of K ~! seems interesting in its own right, especially
since it shows a connection with reflected random walks even at the discrete level.

We end the introduction by mentioning the following problem. The dimer model on
special families of bipartite planar graphs is famously related, through various measure
preserving maps, to other classical models of statistical mechanics like spanning trees
(see e.g. [28]), the double Ising model [9, 11] or the closely related double random
current model [13]. This indicates the following direction of study.

Problem 1.7 Analyse the boundary conditions in these classical lattice models induced
by the presence of monomers in their dimer model representations.
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2 (Inverse) Kasteleyn matrix
2.1 Dimer representation

In [16] arepresentation of the free boundary dimer model was given in terms of a dimer
model on an augmented (nonbipartite) graph where a circuit of triangles is appended
to dfree G- By circuit we mean here that the additional triangles form a cycle. See Fig. 3
for a picture.

Here we state a lemma that conveniently fits into our framework but the result holds
in much bigger generality.

Lemma 2.1 ([16]) Let G be a finite subgraph of the upper-half plane square lattice
such that 9,,G is contained in the real line and forms an interval of an even number of
vertices. Let G° be G with an appended bottom circuit of triangles as in Fig. 3. Assign
weight 7, to each edge of the triangle that is incident to a vertex v € 9,,G. Then, for
each monomer-dimer cover in M'D(G), there exist exactly two dimer covers in D(GY).
Moreover, this is a weight-preserving mapping.

In other words, there is a measure preserving two-to-one map between D(G°) and

MD(G).

2.2 Kasteleyn orientation, Kasteleyn matrix and gauge change

A Kasteleyn orientation of a planar graph is an assignment of orientations to its edges
such that for each face of the graph, as we traverse the edges surrounding this face one
by one in a counterclockwise direction, we encounter an odd number of edges in the
opposite direction (see e.g. [40]). For graphs as defined in Sect. 1.2 (but with an extra
row of triangles, as explained in the previous section) we make the following choice
(see Fig.3): every vertical line is oriented downwards (including the non-horizontal
sides of triangular faces at the bottom). The orientation of horizontal edges alternates:
in odd rows (starting at row —1): edges are oriented from left to right, whereas in even
rows (starting at row 0) they are oriented from right to left.

Given a Kasteleyn orientation, the standard Kasteleyn matrix K (x, y) is taken to
be the signed, weighted adjacency matrix: that is, K(x, y) = Eli~yw(y, y) Where the
sign is + if and only if the edge is oriented from x to y, and the weight wy ) is 1 for
horizontal and vertical edges (including on V_y), and z for the nonhorizontal sides of
triangular faces. However, it will be useful to perform a change of gauge, as follows.
For every k > 0 even, and for every x € Vi, we multiply by i the weight of every edge
adjacent to x. In particular, every horizontal edge in Vj with k even receives a factor
of i twice coming from both of its endpoints, whereas each vertical edge receives a
factor of i exactly once. We define the gauge-changed Kasteleyn matrix K (x, y) to be
the resulting matrix. Formally,

K (x, y)::[%(x7 y)ilXEVevenJ’_l,\’GVeven_ .1
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For instance, if x € Vj is not on the boundary, then x has five neighbours. Starting
from the vertical edge and moving counterclockwise, the weights K (x, y) are given
by —i, —1,iz,iz, 1.

2.3 Towards the inverse Kasteleyn matrix

Let D = K*K. In this section we explain the key idea involved in computing D!,
and thus ultimately K ~!. The matrix D already played a crucial role in [22], where
Kenyon observed that it reduced to the Laplacian on the four types of sublattices of
the square grid.

We will follow a similar approach but, as we will see, the immediate interpretation
of D as a Laplacian breaks down in the rows V_1, Vj and V;. Nevertheless, admitting
the formal sum-over-all-paths identity (2.2), we will be able to make a guess on the
structure of D~!. This will ultimately lead us to the identification of D~! as the
Green’s function of a certain effective random walk (or, in fact, a pair of effective
random walks) which appear in the statement of Theorem 1.1.

Therefore, the purpose of this section is mostly to explain the heuristic principles
guiding the proof, and to introduce the relevant objects and the notation. Once this
framework is defined we will start with the actual proof in Sect. 2.4. We will complete
the rigorous computation of D! (and therefore the proof of Theorem 1.1) in Sect. 2.6.

We now fix a finite arbitrary graph G that satisfies the conditions of Sect. 1.2. We first
compute D explicitly. Note that if x € Vi with k > 2, the entries of D are computed
in a way identical to Kenyon [22]. Namely, the diagonal term is

D(x,x) = K*K(x,x) = ) K*(x, DK (v, x) = ) |K(y,0)* = deg(x).

y~x y~x

Moreover, the off-diagonal terms are nonzero if and only if y is at distance two from
x, but not diagonally (the diagonal cancellation is a consequence of the Kasteleyn
orientation), i.e., if y is a neighbour of x on one of the sublattices 2Z x 27Z, 27 +
1) x 2Z+1),27Z x (2Z + 1) or (2Z + 1) x 2Z in which case one can check as above
that D(x, y) = —1. Therefore away from the boundary dfeeG, in the same way as in
[22], D is the Laplace operator associated to a simple random walk on each of the
sublattices, up to a multiplicative constant.

Complications for such an interpretation arise when x € V_; U Vp U V. See Fig.4
for the nonzero entries of D in these cases. Notice that now it is not necessarily true
that the diagonal term D (x, x) is (up to a sign) the same as the sum of the off-diagonal
entries on the row corresponding to x, or in other words, the transition weights d,
in (2.3) do not sum up to 1. Moreover, some of them are negative. While this seems
like a very serious obstacle for describing the behaviour of the operator D! in the
scaling limit, we nevertheless show in the next section how we can recover an effective
random walk for which D really is the Laplacian.

More precisely, D~! can be formally viewed as a sum of weights of paths of all
possible lengths, where the weight of a path is the product of (signed) transition weights
of individual jumps. That is, formally,
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1
-1 _
D (u,v)—D(v’v) § w(rm), (2.2)

TU—>v

where forapathm : u — v,

D(x,y)
D(x,x)’

wm)= [] dey with dey=- (2.3)

(x,y)em

For x in the bulk, d,,, = 1/4 for each y which is neighbour of x on the sublattice
of twice larger mesh size containing x, and is O otherwise, which is the same as the
transition probability of a simple random walk on that sublattice.

Let us now point out that the transition weights between an even row and an odd
row are always 0. Compared to the odd rows, the construction for even rows is much
simpler. As seen in Fig.4, for x € Vj, D(x, x) is in fact equal to the sum of | D(x, y)|
for all y # x. We can therefore view |dy y| for x € Vj as the transition weights of
a random walk that is reflected on row Vj (and can make jumps of size one and two
on that row). When we take into account the signs of d(x, y) in (2.3), this gives rise
to a global sign factor which depends only on # and v can be seen in the second line
of (1.4).

The rest of this section is devoted to the more complicated task of giving a random
walk representation to D~ ! restricted to the vertices in odd rows Vodd. We now describe
the main idea. We will manage to give a meaning to the right hand side of (2.2) by
fixing a specific order of summation. We will later on prove that this definition really
does give us the inverse of D, and we will also find a random walk interpretation to
this definition. We emphasise this because the signs are not constant, and hence the
order of summation is a priori relevant to the value of the sum. Essentially we will
compute the sum in (2.2) by ignoring the details of what the path does when it visits
V_1. That is, we will identify two paths if they enter V_; at the same place in V| and
leave V_; at the same places in V; for each visit to V_y, and we will be able to estimate
contributions to (2.2) coming from each such equivalence class.

An important observation (see Fig.4) here is that for each x € V_1, the diagonal
term D(x, x) is equal to the sum of |[D(x, y)| for all y € V_; not equal to x. Note that
D(x, y) isnon zero for y = x = 1 or y = x & 2 (understood cyclically). This allows
us to express the weight of the paths which stay in V_; as the weight of a random walk
with steps =1 and &2 on V_j. One can therefore associate a Green’s function g(, -)
(or more formally a potential kernel since the walk is recurrent on the cycle V_;) with
the random walk on V_; with transition probabilities

Px,y = |dx,y|- 24

Forx € Vi = V1(G°) = Vi(G), let x_ and x4 be the left and right vertex in V_; =
V_1(go) two steps away from x (see Fig.4). We fix u, v € V] and let u, € {u—, u4}
and v, € {v_, vy}. We define Pblt.’v. to be the set of paths from u, to v, which are
contained in V_j. Observe that if 7 € P;.,u,’ then 7w makes jumps of size £1 or 2,

and that each odd jump contributes a negative weight to (2.2) whereas each even jump
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contributes a positive weight. Since 7 goes from u, to v, the parity of the number of
odd jumps is fixed and depends only on the distance between u, and v, in V_;. Hence

w(r) = (=" [T 1dayl.

(x,y)em

where d, , is defined in (2.3).
Going further: if P;.,u is the set of paths going from u, to v and staying in V_;
(except for the last step, which must be from v to v), then

Z

Z w(r) = (=DM (o (uy, vy) — g (U, v_))m

ﬂEPi.,Lr

2.5)

where the last term accounts for the weight —D(vy, v)/D(v4, v4) of the last step
from V_; to V;. Finally, let P,i)v be the set of paths from u to v which stay in V_4
except for the first and last step (which necessarily are from V; to V_; and vice versa).
Using (2.5) we have

2
__Z R(v—u)
- _1 ) - s U—
; w(r) = e (1) (g, vy) — gy, vo)
Te u,v
—gu—, vy) + gu—,v-)) = {qu.v, (2.6)

where the additional term i compared to (2.5) accounts for the weight —D(u, uy)/

D(u, u) of the first step from V| to V_;. The factor % in the definition of g, , is

included for later convenience. As mentioned, the Green’s function for the walk on
V_1 is not directly defined, but its gradient (as in the expression above) will be defined
with the use of the potential kernel.

Recall that our intention is to interpret the quantities g, , as transition probabilities
between vertices in Vj. In particular we would wish g, , to be positive and sum up
to (something less than) one (since the other three transition weights induced by D
from a vertex in the bulk of V| to Vi and V3 are equal to 3/4). Unfortunately, in the
setting described so far, we were unable to do so. However, a nice solution to this
problem is the following construction. We note that this construction is the reason
for the appearance of the special monomer weight z’ at the monomer-corners in the
statement of our results.

2.4 An intermediate limit

To overcome the issue raised above, we introduce an intermediate limiting procedure
in our model. To this end, let 2m denote the number of triangles in QO, and let GV be
the graph where we add a circuit of 2N A 2m triangles (instead of 2m triangles as in
G"), see Fig. 5 for an example. We assign weights 1 to every edge except if it belongs
to a triangle and is not horizontal, in which case we assign weight z. Since we assumed
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Fig. 5 A graph G (drawn with round vertices), and its extension a8 (there is a circuit of 16 additional
triangles appended to the bottom of G). The two red edges and vertices in the figure denote a single edge
and vertex in G8. The weights of transitions denoted by arrows are D(-, -) = Dy (-, -) = —1. The diagonal
terms are D(z1,z1) = 3, D(z2, z2) = 4. The black vertex z; has Neumann boundary conditions for the
associated walk, since the total weight of outgoing transitions is also 3. The white vertex z, has Dirichlet
boundary conditions since the total outgoing weight is 2 < 4 (color figure online)

that G has a dimer cover, it is easy to see that GV also has at least one dimer cover. We
can hence talk about the dimer model on GV with the specified weights.

Let us call QN the graph QN where the bottom row V_; (QN ) is removed. In other
words, QN is G with g G replaced by the N-cycle. Using Lemma 2.1, we can rephrase
the dimer model on GV as a free boundary dimer model on QN. We claim that the

monomer-dimer configuration on QN restricted to G, in the limit N — oo has the law
of the free boundary dimer model with weight z" from (1.3) at the monomer-corners.
To see this, let Z; be the partition function of the free boundary dimer model on a
segment of Z of length k with monomer weight z and edge weight 1 (monomers are
allowed anywhere on the segment). Moreover, let L be the number of vertices in the
row Vo(GN) that are not in G (so L = (N — m),.). Then, it is not difficult to see that
the effective weight for the presence of two (resp. one and zero) corner-monomers in
Gis Zy 47 (resp. 2141 and Z7). The claim is therefore a consequence of the following
elementary lemma.

Lemma2.2 As k — oo,
Zpy1 /

Z, — 7/, where z’:%—i— l—i—%.

Proof 1t is enough to solve the recursion Z1| = z2; + Zi—1 to get that

2=(3-35)G ) + G+ ) G+)
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Whereﬁ:,/l+§. m|

Let K y be the Kasteleyn matrix of G with Kaseteleyn weights as discussed above,
see e.g. Fig.5, and let Dy = (Ky)*Ky. The statement above and Kasteleyn theory
imply that the inverse Kasteleyn matrix Ki;l restricted to G° converges as N — 00
to the inverse Kasteleyn matrix (K’ y~! for the free boundary dimer model on G° with
monomer weights z” at the monomer-corners.

2.5 An auxiliary walk on Z

It will be convenient to consider a random walk on V_(Z?) ~ Z with transition
probabilities given by

2
Z 1
Dol = a2 1/2—p, Pl = Traa =P 2.7

In other words, this is the infinite volume version of the walk from (2.4). Now, while
the Green’s function of this walk is infinite since the walk is recurrent, its differences
makes sense in the form of the potential kernel (see [30], Section 4.4.3) given by

00 N N
=Y (puO) = putk) = lim (Y pu@ =Y pu0), @)
n=0 n=0

n=0

where p, (k) = Z?:o Po(X; = k) with X being the random walk with jump distribu-
tion (2.7). Using the potential kernel, for u, v € V (Zz) ~ 7., we can now define the
infinite volume version of the transition weight g, , from (2.6) by

2

z k+1
Gy = m(—l) Qo — a1 — a1, (2.9)

where k = (v — u). Note that the sign is opposite to that in (2.6). To is due to the
— pn (k) term in the definition of the potential kernel.
The next result is one of the crucial observations in this work.

Lemma 2.3 (Effective transition probabilities) For all z > 0, and any pair of vertices
u, v € Vi(Z?), we have

Gy =0 and Z g5, = 1.
VeV (Z2)

Moreover, qJ°, — 0 exponentially fast as |u — v| — oo.

Before we give the proof note that neither of these two facts is at all clear from the
definitions of ¢,;°,. Together they imply that we can think of g,;%, as the step distribution
of some effective random walk on V. Later in Lemma 2.6, we will prove that ¢,)%,

is the limit of g, , from (2.6) on GN when N — oo.
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Proof of Lemma 2.3 The proof is based on an exact formula for the potential kernel «
of the walk on Z defined by (2.7). To start with, by Theorem 4.4.8 from [30] we know
that

_ |k

= 5+ A+ 0 M)
o

Uk

for some constants 8 > 0 and A € R, and where 6> = 1 + 6p is the variance of the
walk with p as in (2.7). Moreover, « is harmonic (except at k = 0) with respect to
the Laplacian of the walk (2.7). The recursion for the sequence « has the following
characteristic equation

1=2-py+y H+pe?+y2).

This equation has one double root at 1, and two other roots

" 1 1\2 ] 1 1

Y12 = (E + E) -

Note that since z > 0, we have p < 1/2, so the two roots above are distinct. This
implies that the O (e #*!) term is of the form B; yl‘k‘ + Bzy2|k| for some constants B
and B;. However, we have |y;| < 1 and |y2| > 1, so we must have By = 0. This
implies that

Ik| k|
ar =-—+A+ By
o
for some constants A and B, and
1 1\2 1 1
r=JG+) —1-5-— (2.10)
2 4p 2 4p

Using that «p = 0 by definition, we get A = —B and hence

Ik

= — B+ By", 2.11
14+6p oY ( )

(475

We still need to compute B which is equivalent to computing «. Let X be the walk
with transition probabilities (2.7). Let T = inf{n > 0 : X, > 0}, and

q=Py(X;=1) and 1—-q=Py(X;=2).

Then, by considering the possible four different first steps (41, —1, +2, —2) of X and
using translation invariance and the strong Markov property, we get that

g=G-p+E-p(1 =9 +g»)+pql—q) +q°+(1-qq),
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which simplifies to

2 1
Pq” + (5 —p)lg—1=0. (2.12)
One can check that ¢ = y + 1. Moreover, using the symmetry of jumps of X and the
Markov property for the walk, we get the equation (again considering the first four
steps in the same order)

ar =14 — p)(—a) + (3 — plgar + (1 — g)(—a)]
+ pl(1 — @)y + g(—a)] + plg> + (1 —g)ar +g(1 — g)(—ap)]. (2.13)

To justify (2.13), one starts from the definition of «¢1 in (2.8) as the limitas N — oo
of the expected difference of number of visits by time N to the sites O and 1. We first
apply the simple Markov property at the first step, and depending on the outcome
of the first step, apply the strong Markov property at the next time 7 (after time 1)
that the walk returns to O or 1, taking care of the contribution coming from the event
{tr > N}. We then let N — oo. There is no problem in doing so, first because the
sequence {&,},>0 is bounded, which lets us use the dominated convergence theorem,
and second because the contribution coming from the event {r > N} to the difference
between the number of visits at 0 and 1 by time N is bounded by 1. Details are left to
the reader.
Together with (2.12), (2.13) gives

1 1

= = . (2.14)
(IT+2p(-1+g)N2—q) A+2py)(1—1y)

o]

and hence from (2.11) we obtain

4p

B= <0 (2.15)
(y = DO6p+DH2py +1)

We can now define

2
Z
ar = (—1>k+lmmk = (=D = p A,

where Aoy = 20 — ag41 — ax—1 is the Laplacian of simple random walk. Then
Gk = q,;, Whenever [u — v| = k. Using (2.11), we have

(1) Ay = —BlyM@2 -y -y 1 >0 fork #0, 2.16)
ﬁ—zB(l—y)zO for k = 0.
and hence the total transition weight is
1 -1y_TVY )
=(5 — —2BQ2—y — —— —2B(1 —
Yaw=G=m(=28C—y =y~ 280 -9+

keZ
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1—y 2
1
— A _(_aB i ) 2.17
G-P(-4Bi + 1 2.17)
Using (2.10) and (2.15), it can be checked that the last expression is equal to one for
all0 < p < 1/2 (equivalently all z > 0). Exponential decay of g is clear from (2.16).

2.6 Random walk representation of D'

Here we finally establish a rigorous version of (2.2) using the ingredients from the
previous sections. Recall that K y is the Kasteleyn matrix of the graph GV and Dy =
(Kn)*Kpy. We will be mostly interested in the restriction of D;,l to the vertices
of G. Observe that Dy can be written as a block-diagonal matrix if we consider
vertices respectively in the odd or even rows (this is one advantage of taking periodic
boundary conditions in the bottom rows). Hence to invert Dy it will suffice to invert
each of these blocks separately. We call D;’\}jd (resp. D§/®") the matrix Dy restricted
t0 Voad(G™) U V_1(GY) (resp. Veyen(GV)).

We first focus on the odd case (the even case is much easier as explained before), and
for now we will write Dy for D})\fld. The key idea will be to use the Schur complement
formula. To be more precise, we observe that Dy has the block structure

A B
DN:<BTC>7

where A is indexed by the special row V_1, and C is indexed by all the other rows Viqq.
Hence B and BT can be thought of as a “transition matrices” between V_; and Vi4q.
Note that these matrices depend on N but we don’t write this explicitly to lighten the
notation. We define the Schur complement of A to be the matrix

Dy/A:=C—-BTA'B. (2.18)
With this definition, the restriction of D;,l to Vigd 1s simply given by
Dy v = (Dn /A7 (2.19)

One issue for us is that we will see A is not directly invertible, making the use of
the Schur complement formula not immediately possible. Instead, we will consider a
limiting procedure: we will introduce a modification Dy ¢ of Dy. While Dy . does not
have any direct dimer interpretation, we will be able to compute its inverse D;}g using
the Schur complement formula, and taking a limit as ¢ — 0, deduce an expression for
D;,l. (The key observation is that, while A~ is not well-defined, BT A~ B is.)

We now outline how we proceed.

e We introduce the matrix Dy ., which is a version of Dy but with an additional
small killing probability at each vertex of V_j.

e We then write the inverse A;l appearing in the block decomposition of Dy  in
terms of the potential kernel (i.e., difference of Green’s functions) for the random
walk on V_;(G") with transition probabilities as in (2.4) and with killing.
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e Ase — 0,and N is fixed, we show that the potential kernel of the periodic, killed
walk converges to the potential kernel of the periodic eternal (unkilled) walk, and
give a formula for the latter. From this formula it also follows that as the period
size N diverges to oo, the potential kernel of the periodic eternal walk converges
to the potential kernel of the infinite walk.

e This gives us a formula for the Schur complement Dy /A via (2.18). We then
use that for N sufficiently large, this Schur complement can be viewed as a (gen-
uine) Laplacian for a random walk. The proof of this statement is postponed until
Sect.2.7.

e Asaconsequence of (2.19), this gives a formula for the inverse of Dy as a Green’s
function of a genuine random walk.

e Finally, as the number N of triangles appended to G° tends to infinity, on the one
hand, the above analysis shows that the inverse Kasteleyn matrix (restricted to
Vodd) can be written in terms of the potential kernel of a random walk with jumps
along the boundary. On the other hand as mentioned before, the free boundary
dimer model becomes equivalent to the same model on QO with modified monomer
weights 7’ as in (1.3) at the monomer-corners.

e The results of this section are summarised below as Corollary 2.8.

Let

Dy e(u,v) = Dy(u, v) + ‘91{u:v€Vf1(gN)}'

In words, we have added ¢ to the diagonal values on V_1, which correspond to killing
the walk with probability p. = ¢/Dn ¢(z,z) = O(e) ateach step in V_i. Dy, can

still be written in block form as
A B
DN,s = <B; C) s

We now start with the computation of A;!. To this end let

g rwn =Y ] Py (2.20)
Yyiu—v  e=(x,y)ey
ySvVoi@Gh)

be the Green’s function of the random walk on V_; (QN ) with transition probabilities
&

p)lx’y defined for GV as in (2.4) with killing probability p,; that is,
P = (1= popl,

with pfx y as in (2.7) (except here x, y are points on the N-cycle Z/(NZ), identified
with V_; (QN ): thatis, pfx y is translation invariant on the cycle, pfx ] = 72 / (2+2z2),

pi\{xﬁ = 1/(2+2z?%), and the addition is mod N). Note that g™ (u, v) is well defined
because of the killing.
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Lemma2.4 Letu,v € V_ = V_1(GN). Then

1 R(u—v &
A, v) = m(—l)”“ ) gNE (u, v).

Proof This follows from the fact that | A| is the Laplacian for the random walk
described above, and moreover (as mentioned before) the sign of the transition weights
induced by A, is negative if the step is of size 1 and positive otherwise (step size
£2). This follows from the definition of Dy and the Kasteleyn matrix.

We now explain how this yields an interpretation for the Schur complement
Dy ¢/ A; as a (genuine) Laplacian for a random walk in the bulk V,4q(G) with jumps
along the boundary V| (G). Foru,v € V| = V) (GN) = Vi(Q), we define

ati = BT A By (u, v). 2.21)

Recalling that Dy (v,v) = A(v,v) = 2 + 272 for v € V_l(go) and N > 1, a
straightforward computation using Lemma 2.4 shows that

2
< (_l)m(v—u)
24272

(" urs v = g™ v-)) = (@ o vp) = Voo v))) s (222)

N,e __
qu,v -

where again 14, v+ are the left and right vertices in V_; at distance two from u and
v respectively.

We now show that as ¢ — 0, the differences of Green’s functions on the right-hand
side converge to a quantity, which could be viewed as the potential kernel of the walk
on the N-cycle with transition probabilities pfx y from (2.4) (i.e., without killing). We
note that the existence of this potential kernel is not obvious, as the walk is recurrent
on a finite graph (so we cannot directly apply the results of Lawler and Limic [30]).
Nevertheless, since the transition probabilities converge exponentially fast to their
equilibrium distribution on this finite graph, it is also not hard to see that the series
defining this potential kernel converges. However, we will not make any use of this
definition, and will not verify the equality of this series with our limit, although this
would not be very hard to establish.

Lemma 2.5 Fix uy, v+ € V_1(GN). Then, as ¢ — 0,
(" (g, v) — gV (ug v2)) — (8N F o, ) — N vo)) > FN (us, va)
where, by definition:

FN(ui, vy) = Za(u+, vy +kN) —a(uy,v— +kN) — [a(u_, vy +kN) —a(u_,v_ + kN)],
keZ

(2.23)
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a(x,0) = ax—, is the potential kernel defined in (2.8), and we identify each vertex
U+, vy with a position in 7 (i.e., with its real part).

The proof of this lemma (including the finiteness of FV) will be given in Sect.2.7.
From the above lemma and (2.22) it follows directly that q,ff ;¥ has alimitase — O,
which we call q;\f ,- The next lemma allows us to take a second limit, now as N — oo:
in fact, the results imply that for N sufficiently large, qLIX , can really be viewed as
transition probabilities, in the sense that they are positive and sum up to a quantity

which is less than one. Recall the definition of ¢,,%, from (2.9).

Lemma2.6 Let u,v € Vi = Vi(GN) = Vi(G°). Then ql, = q% as N - o
pointwise. In particular, for N sufficiently large,

qllxv >0 and Z q:i\,]v < 1. (2.24)

veV

Proof By the definition of q,f” » and of ¢, it suffices to show that only the term cor-
responding to & = O survives in the limit. This follows at once from the exponential
decay of differences of gradients of « established in (2.11), which shows every sum-
mand (except k # 0) tends to zero, and gives a uniform exponential bound on the
summands, allowing the use of the dominated convergence theorem.

For the same reason, we can fix N large enough that (2.24) holds, and then & small
enough that
gl >0 and Z qls <L (2.25)

veV

Note that the second inequality is strict since the sum is taken over Vi (G) C V] (Z*N
H). Now let N be sufficiently large that (2.24) holds true and ¢ sufficiently small that
(2.25) also holds true, and consider a transition matrix between vertices in u, v € Vyqq
given by

1
Ry, v) = I(u,v) — Con ) (C(u, v) — %f{’fl{u,vev.}) ) (2.26)

where [ is the identity. Note that

Ryc.v)>0 and Y Ry.(u,v) <1
v

so that Ry . is a substochastic matrix. Indeed, this follows from the definition of
C = Dnlv,, and (2.25). In other words, we may add a cemetery absorbing point
9 to the state space and declare Ry (x,d) = 1 — Zy Ry ¢(x,y) = 0. This turns
Ry ¢ into the transition matrix of a proper random walk on the augmented state space
Vodd U {3}, which is absorbed at 3. We let Z"-¢ be the random walk on Vogq U {9}
whose transition probabilities are given by Ry . (x, y). We call this random walk the
effective (odd) bulk random walk.
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The interest of introducing the transition matrix Ry . of this effective bulk random
walk is that its associated Laplacian gives us the Schur complement Dy /A,: that is,
for u, v € Voqq, we have

(Dn/Ag)(u, v) = Clu, u)(I(u, v) — Ry ¢ (u, ), (2.27)

which follows from the definition of the Schur complement (2.18), (2.21) and the
definition of Ry.

From this formula and the Schur complement formula (2.19), it is immediate to
deduce the following proposition. This implies that the inverse of D°Cld Dy (i.e., the
inverse of (K y)* Ky restricted to bulk odd vertices) is given by the Green’s functlon
of the effective bulk random walk. Recall that C(v, v) = Dy (v, v).

Proposition 2.7 Letu, v € Voqa(G). Then for all N sufficiently large and ¢ sufficiently
small, we have
(DX (w, v) = GNif (u, v), (2.28)

where G(I)Vd’j is the (normalised) Green’s function associated to Ry, i.e.,

Gt u, v) = Dzvg(v 3 (ZI{ZNF_UJ (2.29)

Taking a limit as ¢ — 0, both (2.28) and (2.29) hold without ¢.

When we take the limit as ¢ — 0 (with N fixed sufficiently large so that (2.24)
holds) in the above proposition, no convergence issue arises: indeed Dy is invertible
(since Ky is invertible, as the partition function is assumed to be nonzero) so the
inverse function is continuous at Dy . Likewise the convergence of the Green function
of ZN¢ is a straightforward application of the dominated convergence theorem (since
the walk can be absorbed somewhere on the boundary of G).

We now address the even case, and write Dy = DY". We introduce a “sign”

diagonal matrix S(x, x) = (—1)"®)_ Then, the matrix
Dy :=S""'DyS
is positive on the diagonal and negative off-diagonal. Moreover, we have
D;,l(u, v) = Gé\{,en(u, v)

where

G{c\(/en(u’ v) DN(U U) (Z 1 Z,—v})’

=0
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where Z is a random walk on Veven (GN ) with the transition probabilities:

Dy, )]

RN (x,y) = | . (2.30)

Dy(x,x) "

The fact that the even case is much simpler than the odd one can be seen here since
RN (x, y) is actually a transition matrix of a true random walk on Veven(GV). Indeed,
(see Fig.5 for an illustration):

e in the bulk of Veyen(GV)\Vo(GY), the walk jumps by 2 in each direction with
probability 1/4 each,

e On the boundary 3G N Veyen(GY), the walk makes jumps according to the local
boundary conditions which are either Dirichlet or Neumann,

e On Vo(GY) N Vy(G) it may jump horizontally by 1 with probability z% /(3 +2z2)
or by £2 with probability 1/(3 +2z2), and vertically by +2 also with probability
1/(3+2z%). This is consistent with the fact that D(x, x) = 3+2z2 forx € Vy(G),

e On Vo(GY) \ Vo(G), it may jump horizontally by %1 (interpreted cyclically) with
probability z2/(2 +2z%) or by £2 with probability 1/(2 +2z2). This is consistent
with the fact that D(x, x) = 2 + 272 for x € VO(QN)\VO(Q),

As R is directly a transition matrix, we do not need to introduce an e-regularisation
or use the Schur complement formula to compute its inverse.
All in all we obtain that

D;]l(u’ U) — (_1)?7‘(U7M)GN

even (U5 1) (2.31)
Now a moment of thought shows that there is no problem in letting N — o0 in this
expression. This is because the random walk associated with Ry is absorbed on some
portion of the boundary dG \ 9 G, as described in Sect. 1.2.

Hence we deduce that

Jim Dy, v) = (=DM Geven (. v). (232)
— 00

where Geyen(u, v) is the Green’s function on G (that is, the graph G° to which
infinitely many triangles have been added on either side of Vj) associated with the
random walk on G> whose transition probabilities are given by (2.30).

At the same time, when N — o0, the free boundary dimer model on GV, restricted
to G°, becomes equivalent to a free boundary dimer model on G° where the monomer
weights on the extreme vertices (corners) of V have been given the weight z/ > 0 as
in (1.3).

We now summarise the results obtained in this section.

Corollary 2.8 Consider the free boundary dimer model on G where the monomer weight
z > 0 on Vo(G) except at its monomer-corners where the monomer weight is 7' as
in (1.3). Let K be the associated Kasteleyn matrix, and D = K*K. Then for all
u,v € V(G), we have
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Godd(u, v) ifu,v e Voaa(9),
D7, v) = { (=DM Gyen(u, v)  if u, v € Veven(9),
0 otherwise.

where Godd, Geven are the normalised Green’s functions associated with the effec-
tive (odd and even) bulk random walks described in (2.26) and (2.30) respectively,
normalised by D (v, v).

In particular, the inverse Kasteleyn matrix is given by K~ = D71K*,

This result implies Theorem 1.1 with the walks Zeyen and Zoqq explicitly defined
as above.

2.7 Convergence to potential kernel of the auxiliary walk

In this section we prove the convergence statement from Lemma 2.5. Let us fix
Y1, ¥2, 2 € Z and their corresponding residue classes y1, y2, z mod N. We introduce
the function f defined on the N-cycle, identified with V_; (QN ),

F@ =Y ale, yi +kN) —alx, y2 + kN) — [a(z. y1 +kN) — a(z. y2 + kN)],
keZ

where x € Z is chosen so that x has x as its residue mod N, and « is the potential
kernel defined in (2.11) associated with the random walk (2.7) on Z. First observe
that this function is indeed well defined, in the sense that the series actually converges
(this follows from the asymptotics of o, whose gradient is near infinity a constant plus
an exponentially decaying function), and in the sense that it does not depend on the
choice of the representative x of x, by translation invariance of that potential kernel.
The last two terms have only been added in order to make the series converge, and
they will play no role (and disappear from the statement) once we consider differences
of f,i.e. quantities of the form f(X) — f(x’) as required for Lemma 2.5.

Recall the transition probabilities p on the N-cycle already described above
Lemma 2.4.

Lemma 2.9 The function f defined above is discrete p™ -harmonic on the N-cycle,
exceptat X = y| and X = yj: that is,

PN FE) = fF) = () = —1e=g,) + Liz=g,)- (2.33)
It is in the sense of Lemma 2.9 that f is a (difference of) potential kernels.

Proof The proof comes from the fact that « is a potential kernel on Z for p>°, and so
satisfies the same equation as (2.33) but on Z: that is, if g(x) = «a(x, y;) —a(x, y2) —
[a(z, y1) — a(z, y2)], x € Z, then

P — 8(x) = —Lx=yy) + Lia=yy)-
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To actually deduce (2.33) from this, we truncate the infinite series defining f and use
the exponential decay of the difference of gradients of « to show that the boundary
contributions tend to zero. Details are left to the reader. O

Proofof Lemma 2.5 As a consequence, if X, is a random walk on the N-cycle with
transition probabilities pV, and if A,, = Yo 9(X,), then

M, = f(Xn) — Ay (234)

is a Pz —martingale. Let T, denote an independent geometric random variable with
success probability p, (which corresponds to the time at which the walk would be
killed, if it has probability p, to be killed at each step). Then (M,a7,.)n>0 is also a
Pz —martingale, and hence, applying the optional stopping theorem (which is allowed
by combining dominated and monotone convergence theorems, since the state space
is finite)

f(x) =Ez(Mo) = Ex(Mr,)
= Exlf (X)) + (ExlLr, G — EslL7, (52)])
where L,(y) = Y 7_; l{x,=y denotes the local time at y € Z/NZ of the random
walk X. Hence in particular, Ez[L7, (y)] = g™N'#(x, ) is the Green’s function defined

in (2.20) and appearing in the statement of Lemma 2.5.
Now take another starting point, x’, and consider the difference f(x)— f(x’). Then

F@® = @) =Bl f (X7)] = Bl f (X7,)]
(8" 50 — @ ) — [N F 5 — gV FL 3))

The third term (in brackets) on the right-hand side is precisely the quantity we wish
to take the limit of as & — 0. The left hand side is precisely the conclusion of Lemma
2.5 (note that the terms involving z cancel). Hence in order to conclude, it remains to
show that for arbitrary X, x’,

Ex[f(X1)] — Ex[f(X7,)] > 0 (2.35)

as ¢ — 0. However, this is immediate: the walks started from X and X’ can be coupled
in finite time almost surely. Since 7, — o0 in probability as e — 0, and the state space
of these walks (i.e., the N-cycle) is finite, we see that (2.35) holds. This concludes the
proof of Lemma 2.5. O

3 Infinite volume limit
In the previous section we showed that D;,l (and hence Kﬁl) has a limit as N —
oo which is given in terms of two Green’s functions Gogq and Geyen associated to

random walks on Vy3q(G) and Veyen(G) which may jump along Vi(G) and Vo (G),
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and with various boundary conditions (Dirichlet or mixed Neumann—Dirichlet) on
dG\ (Vo(G) U V1(G)). Let us also denote these Green’s functions by ngd and GegVen to
emphasize their dependence on G.

The purpose of this section is to take an infinite volume limit as G tends to the upper
half-plane. In this limit the Green’s functions ngd and GY,, diverge (corresponding
to the fact that the limiting bulk effective random walk is recurrent). However, we can
still make sense of its potential kernel. Hence the inverse Kasteleyn matrix, which is
obtained as a derivative of these Green’s functions, has a well defined pointwise limit.

The argument for this convergence as G increases to the upper half plane are essen-
tially the same for both the odd and even walks. As will be clear from the proof below,
the arguments rely only on the fact that (a) the two walks coincide with the usual simple
random walk (with jumps of size 2) away from the real line, (b) they are reflected on
the real line with some jump probabilities that decay exponentially fast with the jump
size (in fact, in the even case the jumps are bounded), and (c) they can ‘switch colour’
with positive probability along the real line. This terminology will be explained below.
For these reasons, and in order to avoid unnecessarily cumbersome notation, we focus
in this section solely on the odd walk (the argument works literally in the same way
for the even case, and can in fact be made a little easier since the jumps on the real
line have bounded size).

3.1 Construction of the potential kernel in the infinite volume setting

We write I' for the weighted graph corresponding to the odd effective random walk.
Thus, the vertex set V of I' can be identified (after translation so that V| C R) with
(Z x 27Z) N H and its edges E are those of (27)2, plus those of (2Z + 1) x (2Z), plus
additional edges connecting these two lattices along the real lines. In reality, it will
be easier to consider a symmetrised version of I" obtained by taking the vertex set to
be V U V and the edges to be E U E, where V and E are the complex conjugates of
V and E. We will still denote this graph by I'. Throughout this and the next section
the random walks we will consider will take values in this symmetrised graph. Note
that I" is not locally finite: any vertex on the real line has infinite degree, but the total
weight out of every vertex is finite (and is equal to 1). We recall that when away from
the real line, the random walk on I' looks like simple random walk on the square
lattice up to factor 2: the transitions from a point x € Z? away from R are to the four
points x &£ 2e; or x & 2>, where (eq, e2) is the standard basis of 72. On the real line,
the effective random walk can make jumps of any size, but the jumps are symmetric
and the transition probabilities have an exponential tail. Note that the odd effective
random walk only jumps between vertices of the same colour in the bulk, and can
possibly change colour only on the real line. In the current section, we will also use
the word class to denote the notion of colour. Finally, we say that two vertices in "
have the same parity (or periodicity) if the differences of their vertical and horizontal
coordinates are multiples of 4.

Our first goal will be to show that differences of Green’s functions evaluated at
two different vertices of the same class for the walk killed when leaving a large box,
converge (when the box tends to infinity) to differences of the potential kernel of the
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walk on the infinite graph I". Our first task will be to define this potential kernel. For
the usual simple random walk on Z? this is an easy task because the asymptotics of the
transition probabilities are known with great precision. In turn this is because simple
random walk can be written as a sum of i.i.d. random variables making it possible to
use tools from Fourier analysis: see Chapter 4 of [30] for a thorough introduction. The
walk on I" obviously does not have this structure, and in fact it seems that there are few
general tools for the construction of the potential kernel for walks on a planar graph
beyond the i.i.d. case. The coupling arguments we introduce below may therefore be
of independent interest.

Let P denote the transition matrix of simple random walk on I, and let P =
(I 4+ P)/2 be that of the associated lazy chain (from now on ~ will be used to
denote objects related to the lazy chain). The rationale for considering this version
is that, on the one hand, it gets rid of periodicity issues, while on the other hand, it
only modifies the Green’s function by a constant factor: e.g., on a transient graph,
G(x,y) =2G(x, y) forany x, y, if G and G are the corresponding Green’s functions
(this is because the jump chains are the same, and the lazy chain stays on average
twice as long at any vertex as the non-lazy chain).

The basic idea for the definition of the potential kernel will be the following. Let
X and X’ denote (lazy) random walks started respectively from two vertices x and x’
of the same class, and suppose that they are coupled in a certain way so that after a
random time 7 (which may be infinite), X and X’ remain equal forever on the event
that 7 < oo: that is,

Xr4s =Xy s=0. (3.1)

We will define a coupling (its precise definition will be given below) that depends on
a time-parameter ¢ such that for this particular value of ¢,

P(T > 1) < (logr)¥r~/? (3.2)

for some w > 0 whose value will not be relevant. (Note that this inequality should not
be understood as saying something about the tail of 7', since 7 depends on ¢; indeed T
might be infinite with positive probability). In fact, a much weaker control of the form
P(T > t) <t ¢, forsome ¢ > 0, would be sufficient for the definition of the potential
kernel alone, as will be apparent from the argument below. We however insist on (3.2)
in order to get good a priori bound on the potential kernel (see Proposition 3.4). As
we will see, the goal of this coupling will be to compare p;(x, 0) to p;(x’, 0) which
is why T is allowed to depend on 7, and why we only require 7 to be less than ¢ with
high probability (but we do not care what happens on the event {T > ¢}). Here and
later on, p; (-, -) is the transition probability of the lazy chain whose transition matrix
is P defined above, and o denotes an arbitrary fixed vertex.

We first argue that we can get a good a priori control on the transition probabilities
Di(x,0).Let A C Z x 2Z be a finite set. By ignoring the long range edges which may
leave A through the real line, and using the standard discrete isoperimetric inequality
on 72 (Loomis-Whitney inequality, Theorem 6.22 in [31]) it is clear that
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D wey 2 1AM
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where wy y is the weight of the edge (x, y) in I'. This means that I" satisfies the
two-dimensional isoperimetric inequality (/) (we here use the notation of [3]). Con-
sequently, by Theorem 3.7, Lemma 3.9 and Theorem 3.14 of [3], " satisfies the
two-dimensional Nash inequality, (N>) (see [3] for a precise statement of that inequal-
ity). Therefore, if g () denote the transition probabilities of the continuous time walk
on I', normalised by its invariant measure, we have by Theorem 4.3 in [3] that

gy (x) S 1/s,
and since ¢; is maximised on the diagonal, we deduce that
Ps(x,0) S 1/s, (3.3)

where the implied constant is uniform in x, o and s > 1.
Now suppose we have a coupling satisfying (3.1) and (3.2). We will explain why
this implies that

o0
Y (i(x.0) = pi(x', 0)) (3.4)
t=0
converges. We couple the walks starting from x, x” according to (3.1). Obviously, on
the event {T' < t/2}, X; = o if and only if X] = o, and thus

|Pe(x, 0) = pr(x, 0)] < 2P(T > 1/2) manﬁt/z(y, 0)

<1732 1log ) (3.5)

which is summable, whence the series (3.4) converges.

Definition 3.1 We set

a(x,0) —a(x',0) = =Y (pi(x,0) = pi(x', 0)),

t=0

where p;(-, -) is the transition probability of the lazy chain. By convention we define
a(o,0) = 0 and so this recipe may be used to define a(x, o) provided that x and o
are of the same class (by summing increments along a given path from x to o). (As
the choice of a path from x to o does not matter before the limit in the series is taken,
this is well defined.) Since x and o are arbitrary vertices of the same class, this defines
a(-, -) everywhere on this class.!

If also (3.2) holds for one pair x, x" not of the same class, then this defines af(-, -)
over the entire graph.

! The arguments in this section rely on thinking of a (-, -) as a function of the first variable while the second
is frozen, which is why we prefer to use x for the first variable and o for the second. In the next section,
both variables will start playing a more symmetric role and we will switch to x and y.
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Note also that due to the fact that 7 (x) = 1 is a constant reversible measure on I'
(hence pg(x, y) = px(y, x)), the potential kernel is symmetric: a(x, y) = a(y, x) for
any x, y. We will not however need this property in the following.

In the next subsection we describe a concrete coupling which will be used for the
construction of the potential kernel. We call this the coordinatewise mirror coupling,
which is a variation on a classical coupling for Brownian motion in R¢. We will then
use this coupling again to obtain a priori estimates on the potential kernel.

Before describing this coupling and justifying (3.2), we first state and prove a lemma
which will be useful in many places in the the following and which gives a subdiffusive
estimate on the walk. Let dist denote the usual ¢! distance (graph distance) on Z2.

Lemma 3.2 Let x be a vertex of I and let T = inf{n > 0 : dist(X,,x) > R}.
Then for every c1 > 0 there exists co > 0 such that for any n > 1, and for any

R > c1/nlogn,
P(Tx < n) < exp(—ca(logn)?).

Proof One possibility would be to use a result of Folz [14] (based on work of
Grigor’yan [17] in the continuum) which shows that an on-diagonal bound on the
heat kernel p;(x, x) and p;(y, y) implies a Gaussian upper bound on the off-diagonal
term p;(x, y). However, it is more elementary to use the following martingale argu-
ment. We may write X,, = (u,, v,) in coordinate form. Since (v,) is a lazy simple
random walk on the integers, the proof is elementary in this case (and of course also
follows from the more complicated estimate below). We therefore concentrate on
bounding Z?:] P(Ju;| = R). We bound P(Ju;| > R) for 1 <i < n as follows: either
there is one jump larger than say K = (log 7)? by time 7 (this has probability at most
n exp(—c(logn)?) by a union bound and exponential tail of the jumps) or if all the
jumps are less than K, then u coincides with a martingale u such that all its jumps are
bounded by K in absolute value: indeed, we simply replace every jump of u greater
than K in absolute value by a jump of the same sign and of length K. Since the jump
distribution (2.6) is symmetric, the resulting sum u,, is again a martingale. Further-
more, i, is a martingale with bounded jumps. We may apply Freedman’s inequality
[15, Proposition (2.1)] to it which implies (since the quadratic variation of & at time
1 <i < nisbounded by b < n),

n(logn)?
(logn)2\/nlogn +n

P(ld;| 2 v/nlogn) < exp (—c ) < exp(—c(logn)?).  (3.6)

The result follows by summing over 1 <i < n. O

3.2 Coordinatewise mirror coupling

Let x, x’ be two vertices of the graph I" of the same class, and let X , X’ be two (lazy)
effective random walks started from x and x’ respectively. In the coupling we will
describe below, it will be important to first fix the vertical coordinate (stage 1). The
coupling ends when we also fix the horizontal coordinate (stage 4). In between, we
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have two short stages (possibly instantaneous), where we make sure the class is correct
(stage 2) followed by a so-called “burn-in” phase where the walks get far away from
the real line in parallel (stage 3). This depends on a parameter r, which is a free choice.
(When we prove (3.2) we will choose r to be slightly smaller by logarithmic factors
than /7).

We need to do so while respecting the natural parity (i.e., periodicity) of the coor-
dinates we are trying to match. We will use the laziness to our advantage in order to
deal with the potential issues arising from the walks not being of the same parity.

Note the following important property of P. At each step, the walk moves with
probability 1/2. Conditionally on moving, the horizontal coordinate moves with prob-
ability 1/2, and otherwise the vertical coordinate moves (and in that case it is equally
likely to go up or down by two); since we symmetrised I" note also that p(x, x 4+ y)
and p(x,x — y) are always equal, for all x, y € Z? (i.e., the jump distribution is
symmetric). We will need a fair coin C to decide which of the two Coordinates moves
(if moving), and another fair coin L to decide whether the walk is Lazy or moves in
this step.

Stage 1: vertical coordinate.  Suppose that X; = (u;, v;), f(; = (u;, v;) are given.
We now describe one step of the coupling. If v; = v; move to stage 2. If v, # v; then
we consider the following two cases. In any case, we start by tossing C. If heads, then
we plan for both X and X’ to move their horizontal coordinates, and if tails, for both
their vertical coordinates.

1. Case 1: v; —v; =2 mod 4. Suppose C is tails so the parity of vertical coordinate
has a chance to be improved. Then we toss L. Depending on the result, one stays
put and the other moves, or vice versa (either way the vertical coordinates are of
the same parity after, and will stay so forever after). If instead C was heads, so
horizontal coordinate moves for both walks, then they move simultaneously or
stay put simultaneously, and move independently of one another if at all.

2. Case 2: v; — v, = 0 mod 4. Suppose C is tails, so the vertical coordinates have
a chance to be improved or even matched. Then we toss L and according to the
result they both move simultaneously or stay put simultaneously. If moving at all,
we declare the change in v, and the change in v; to be opposite one another: thus,
Vi1 = vy £2 with equal probability, whence v, | = v; F2. If however Cis heads
(so the horizontal coordinates move), then the walks move simultaneously or stay
put simultaneously, and move independently of one another if at all.

We leave it to the reader to check that this is a valid coupling (all moves are balanced
and according to the transition probabilities P if moving, and altogether each walk
moves or stays put with probability 1/2 as desired). As mentioned, once the parity of
the vertical coordinates of the walks is matched (meaning the difference in vertical
coordinates is even), it will remain matched forever.

Note also that once the vertical parity is matched (v; — v, = 0 mod 4), condi-
tionally on the vertical coordinate moving (which is then the case for both walks
simultaneously), the direction of movements is opposite: in other words, the positions
of the vertical coordinates v, and v; throughout time and until they match are mirrors
of one another, with a reflection axis which is a horizontal line L. This line can be
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described as having a vertical coordinate equal to the average of v; and v; at the first
time ¢ that the parity of v; and v; matches (note that L goes via (ZZ)Z). In particular,
the two coordinates v; and v, will match after the first hitting time T\ of the line L.
By the end of the first stage, the two walks sit on the same horizontal line. This will
remain so forever.

Stage 2: setting class and/or periodicity. We now aim to match the horizontal coor-
dinate. If also u; = u; the coupling is over and we let X, ; = X;4 chosen according

to P (f( +, -). However the two walks might not be in the same class at that point, even
if they started in the same class at the beginning of stage 1 (their class might change
if one hits the real line but not the other during that stage). During stage 2, we will
make sure the walks become of the same class if they were not at the beginning of
that stage (amounting to u; — u; even), and we will also make sure that they become
of the same “parity” or “periodicity”, meaning u; — u; = 0 mod 4. If that is the case
already at the beginning of this stage, we can 1mmed1ately move on to the next stage.

Otherwise, as before, suppose that X, = (ur, ), X, = (u}, v}) are given, and
suppose that v, = v]. (In particular, v; = 0 if and only if v, = 0.) We proceed as
follows. As before, in any case we start by tossing C. If heads, then we plan for both
X and X’ to move their horizontal coordinates, and if tails, for both their vertical
coordinates. In the latter case, we will use the same moves for both X and X’ , SO we
only describe what happens if the move is horizontal.

1. If u, — u; is odd, and v, = v; # 0, then the walks move simultaneously and in
parallel.

2. In all other situations, one walk will stay put while the other moves, or vice-versa,
depending on the outcome of L.

We make a few comments. First, note that with every visit to the real line there is a
fixed positive chance to have u; — u; = 0 mod 4 and hence to end this stage. Also,
if u; — u} is even to begin with, then there is also a fixed positive chance to end the
stage right away.

Stage 3: burn-in. In stage 3 of the coupling, we let the walks evolve in parallel (i.e.,
with the same jumps) until they are at distance r from the real line. We will later
choose r as a function of ¢ (see (3.7)), which explains our comment under (3.2) that
T depends on ¢. This is a valid choice of coupling since they will hit the real line
simultaneously. At the end of stage 2, the walks are on the same horizontal line and of
the same “periodicity” meaning that they are 0 mod 4 apart. This will remain so until
the end of stage 3.

Stage 4: horizontal coordinate.  As before, suppose that X, = (u;, v;), )~( L= (u}, v;)
are glven and suppose that v; = v]. (In particular, v; = 0 if and only if v; = 0.) If also
u; = u, we let X = =X ++1 chosen according to P (X t, -). Otherwise we proceed
as follows; we only describe a way of coupling the walks until hitting the real line; if
coupling has not occurred before then we say that T = co. As before, in any case we
start by tossing C. If tails, we let both walk evolve vertically in parallel. Otherwise, the
walks will move their horizontal coordinates or stay put simultaneously depending on
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the result of L. If both walks move horizontally, then let «, and u, move in opposite
manners, i.e., ;41 — u; = —(u;, | — u;). This is possible by symmetry of the jump
distribution P (even on the real line).

Again, we leave it to the reader to check that what we have described in stages 2,3
and 4 forms a valid coupling. We note that any movement in the vertical coordinate is
replicated across both walks, whatever the cases, and so the match created in stage 1
is never destroyed. Note also that once the walks are 0 mod 4 apart, this remains the
case until hitting the real line. Therefore the movement of the horizontal coordinates
of both walks in stage 2 of this coupling will also be mirror off one another, with the
mirror being a vertical line L, whose horizontal coordinate is the average of u, and u}
at the end of stage 3. We call 71, . .., T4 the end of each four stage respectively (with
T, being infinity if the walks hit the real line first).

3.3 Suitability of coupling (proof of (3.2))

In order to use the above coupling to construct the potential kernel of the walk on
I', we need to verify two points. We will consider two cases: the main one is that x
and x’ are of the same class and dist(x, x") = 2. The other case is if x, x" are on the
real line and dist(x, x’) = 1. By Definition 3.1, these two cases allow us to define
the potential kernel over the entire graph. We will focus on the first case since it is a
bit more involved than the second (which can be checked in a similar manner). We
will first need to verify (3.2), which requires that the two walks coincide with high
probability at time ¢.

We will check that each stage lasts less than ¢/4 with overwhelming probability
(meaning with error probability satisfying (3.2)).

Stage 1. We may assume without loss of generality that vg — v, = 0 mod 4 since
otherwise it takes a geometric number of attempts until that is the case. Note then that
P(T; > t/4) is bounded by the probability that the random walk avoids the (horizontal)
reflection line L of stage 1 for time 7/4. As the vertical coordinate performs a lazy
simple random walk on the integers (with laziness parameter 3/4) this is bounded by
the probability that a random walk on the integers starting from 1 (or more generally
a random value with geometric tails, as discussed above) avoids 0 for at least = ¢,
which is bounded by < 1/4/f by gambler’s ruin arguments (see e.g. Proposition 5.1.5
in [30]).

Stage 2. Let k = dist(x, R)(= |vg]). If the walks remained of the same class during
the first stage, then stage 2 is over in a time which has a geometric tail so (3.2) holds
trivially. On the other hand, if they did change class during the first stage, it is necessary
to hit the real line again (and then wait for an extra time with geometric tail).

At the end of stage 1, the walk is on the reflection line L which has vertical
coordinate v + O (1) and so is again at distance k + O(1) from the real line. Let T
denote the hitting time of R. Then by Proposition 5.1.5 in [30] again,

P(Tg > t/4) < %
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On the other hand, the probability that X 7; and X /Tl changed class during the first
phase is bounded by < 1/k again by gambler’s ruin (since it requires touching the real
line before the reflection line L), and so

P(T, — T > t/4; X7, = X7) S § % % - %
where ~ denotes being of different class. This implies (3.2) for 7, — T7.
Stage 3. Here we will need to choose the parameter r appropriately. We will take

it to be
Vt
r=——7r,
(log)®
where b > 0 can be chosen as desired. Note that every > units of time, if the walk
starts in the strip S of width r around the real line, it has a positive probability, say

p, of leaving S (where p does not depend on the starting point of the walk). Thus for
J=1

3.7

P(T5 — T > jr?) < (1 - p)/.
Hence
P(T3 — T» > t/4) < exp(—ct/r?)

so that if b > 1 is any number, the right hand side above is < 1/4/7, as desired.

Stage 4. To prove the corresponding bound in stage 4, we need the following
lemma which shows (up to unimportant logarithmic terms) the horizontal displacement
accumulated in the first stage has a Cauchy tail. This corresponds of course to the well
known fact that the density of Brownian motion when it hits a fixed line has exactly a
Cauchy distribution.

Lemma 3.3 We have 5
logk
P(sup lus — uol > k) < LEX” (3.8)
t<Ty k

(The factor of (log k)? is not optimal in the right hand side of (3.8) but is sufficient
for our purposes.) We now use this to derive a bound for P(7y — 73 > t/4). From the
construction of the coupling and Lemma 3.3, we see that at the beginning of stage 4,
the walk is at a distance from the (vertical) reflection line L4 which has the same tail as
in Lemma 3.3 (this is because the additional discrepancy accumulated during stage 2
is easily shown to have geometric tail). Let us condition on everything before time 73,
and call k the distance of the walk X at time 73 to the reflection line. Let 7r denote the
hitting time of the real line and let 77 denote the hitting time of the reflection line L4.
Set s = t/4 for convenience. Then we can bound the tail of 77, in terms of the usual
simple random walk on the lattice (without extra jumps on the real line). Indeed, until
time Tr, the walk coincides with the usual lazy simple random walk on the square
lattice. Writing Q for the law of the latter random walk, we have

P(Ty — T3 > s | Fry) <P(Tp >s5,Tr > 5 | Fr) +P(Tp > Tr, Tr <5 | Fr)
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<Q(Ty >s,Tr > 5)+Q(Tr < T1)
SQUIL>s)+%
Sk(Z+ D).

To go from the second line to the third line, we used that the walk starts at distance r
from the real line and Proposition 5.1.5 in [30], and to go the last line we also used
that same result. Taking expectations (we only use the above bound if k¥ < r so that
the right hand side is less than one, and we use the trivial bound 1 for the probability
on the left-hand side otherwise), we see that

P(Ty = T3 > 1/4) < E(XUX < r}) (5 + ) +PX > 1),
where X has a tail bounded by Lemma 3.3. By Fubini’s theorem,

P(Ty— T > 1/4) < % 3.9)

so we get (3.2) with w = 3 + b. Since b > 1 is arbitrary, w > 4 is arbitrary.
It therefore remains to give the proof of Lemma 3.3.

Proof of Lemma 3.3 Let L = L, be the (horizontal) reflection line. We wish to show
that P(sup, <7, [us —uo| > k) < (log k)% /k. Without loss of generality we assume
that vy < v6 s0 X starts below L, and ug = 0. Let L’ be a line parallel to L below
L, at distance A from it, where A = |k/(log k)?]. Let S denote the infinite strip in
between these two lines. Let T = T denote the hitting time of L and let T’ denote
the hitting time of L', and let T = T A T’ denote the time at which the walk leaves
the inside of the strip S. Let Ty denote the first time at which |u;| > k. Then

P(sup [u;| > k) <P(T" < T, sup |u;| = k) + P(T" > T, sup |u;| > k)

t<T t<T t<T

<P(T' < T)+P(T; <1).

Now, the event T’ < T concerns only the vertical coordinate which (ignoring the
times at which it doesn’t move which are irrelevant here) is simple random walk on
7. Hence P(T' < T) = 1/A < (logk)?/k by the gambler’s ruin estimate in one
dimension for simple random walk.

It remains to show that P(T; < t) = o((log k)2 /k). We split the event into two
events, and show both are overwhelmingly unlikely. We observe that for 7; < t to
occur, one of the following two events must occur: either (i) Ty < n := k2 /(log k)z,
or (ii) T > n. Let E be the first event and let E be the second one. Then by Lemma
3.2,

P(E1) S exp(—c(logk)?) (3.10)

for some constant ¢ > 0. As for the second event E,, we note that every A2 units of
time there is a positive chance to leave S (this is a trivial consequence of the fact that
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the vertical coordinate is lazy random walk on Z, with the laziness parameter equal to
1/2+1/4 = 3/4), hence

P(E2) < exp(—c4y) = exp(—c(logk)?)
since A = k/(log k)2 and n = k2/(log k)2. Thus
P(Tx < 1) < P(E1) 4 P(E2) < exp(—c(logk)®) = o(k™"),
and (3.8) follows. O

3.4 A priori estimate on the gradient of the potential kernel

The purpose of this section is to show the following estimate. This will be useful both
for proving that Green’s functions differences converge to differences of the potential
kernel in the limit of large box G,, n — 00, but also as an input to the proof of the
scaling limit result for the height function, where such an a priori estimate is needed
for the inverse Kasteleyn matrix.

Proposition 3.4 Let 0, x, x' be any vertices of T' such that dist(o, x) = R and such
that x, x" are of the same class with dist(x, x") = 2. Then for R > 2,

(log R)*
R

|&(x’ 0) - a(x/a 0)' S.;

where c = w + 2 > 2, and w > 0 is as in (3.2).

Proof Lett = Rz/(log R)Z. We note that for s < 1,

Ps(x,0) < Po(d(Xs,0) = R)
< Py(lug —ul = R/2) + P(Jlvy — v| = R/2).
Both terms are easily estimated. The first term is estimated by Lemma 3.2 which shows
it is bounded exp(—(log 1)?). The same estimate holds (and is of course easier) for

the vertical coordinate, since this is simply lazy simple random walk (with laziness
parameter 3/4). Naturally this argument also holds with x in place of x. Thus

t
|3 5 0) = Botx', )] S exp(—(log RY), 3.11)
5s=0

On the other hand, for s > ¢, we recall that
|Ps(x, 0) = ps(x’, 0)| < s *(logs)". a
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by (3.2). Summing over s > t,

oo
\ D Bi(x,0) = po(x',0)| S 7 (log )" S R (log R)" 2. (3.12)

s=t
Combining with (3.11) this finishes the proof with ¢ = w 4 2 as desired. O

3.5 Convergence of Green’s function differences to gradient of potential kernel

Let B = B(0, R), and x, o be vertices of I'" as before. Define the unnormalised
Green’s function

GR(x,o) = ]Ex<§:1{)~(,, =0, TR > n}),
n=0

where T is the first time that the (lazy) walk X leaves Bg. We will prove the following
proposition:

Proposition 3.5 As R — oo, for any fixed x, x' of the same class, and any fixed o,
Gr(x.0) = Gr(x',0) > —(a(x,0) = a(x’, 0)).

As a consequence, the same convergence is true also for the nonlazy walk X instead
of X.

The proof is based on ideas similar to Proposition 4.6.3 in [30]. We first recall the
following lemma which (in the case of finite range irreducible symmetric random walk
would be Proposition 4.6.2 in [30]):

Lemma 3.6 For any x, o vertices of I', we have
Gr(x,0) = Ex(@(Xy, 0)) —alx, o).

Proof The proof is simply an application of the optional stopping theorem for the
martingale M,, = aX,, o) — Lff (0), where

n

LX(0) = Z Lz —0) (3.13)

m=0

denote the local time of X at o by time n. The application of the optional stopping
is first done at time tg A n which is bounded. The limit when n — o0 can be
taken by dominated convergence for the first term and monotone convergence for the
second. In fact, for the application of the dominated convergence theorem, one must
be a little more careful than with simple random walk, since when leaving Bpg, there
is an unbounded set of possibilities for X rz- However the jump probabilities decay
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exponentially and a(x, o) grows at most like (log |x — 0])¢ as x — oo by Proposition
3.4 (note here that x, x” and o is fixed while R — 00). This makes the application of
the dominated convergence justified. We give full details of this argument for the sake
of completeness.

To this end, note that |)~(,ZMR| < 2|)~(,R| almost surely. Let B;Q C Bpg be the set of
vertices connected by an edge to the outside of Bg, and let 7 be the first hitting time
of Bj. By the strong Markov property we get

Ex(1Xee) = D Pu(Xep = DE(1 X))

z€B}
and

E (1Xee) < Po(tp = DE,(IXeel | TR = 1) + Po(tg > 1) max Eu(1Xce ).
R

Plugging the latter into the former and taking the maximum over z € B’,, we obtain
for all x € Bp,

Ex(|Xzq]) < max E (| X, | | T = 1) + max P, (g > 1) max E,, (| X, ]).
z€By ZE€By weBR

Finally, taking maximum over x € Bg, we arrive at

- 1 -
E.(|X < E.(|1X =1).
x (| Xog]) < = max.p, Po(tk = 1 ?61%{; (Xl TR =1)

The quantities on the right hand side are clearly finite due to exponentially decaying
probabilities for the jumps of X and the fact that z € Bj,. Moreover the maximums
are taken over a finite set. This together with the fact that a(x, 0) < (log|x —o])¢ <
|x] 4 |o] as x — oo completes the proof. O

Proof of Proposition 3.5 By Lemma 3.6, we have
GRr(x,0) = Gr(x',0) = —(a(x, 0) = a(x’, 0)) + E+(@(X ey, 0)) — B (@(X g 0)),
so it suffices to prove

E\(@(X ez, 0)) — Ev(@(X14,0)) — 0 (3.14)
as R — oo. This will follow rather simply from our coupling arguments, where we

will choose the parameter r in the stage 3 of the coupling to be R/ (log R)?.
Reasoning as in (3.9), we see that

d
Pi(tr <T) S @ (3.15)
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for some d > 0 as R — oo while x, x’ are fixed of the same class. Since we
already know from Proposition 3.4 that a(x, o) grows at most like log(|x — o])¢,
(3.15) implies that the difference of expectations in the left hand side of (3.14) is at
most O ((log R)C+d/R) and so tends to zero as R — oo. O

We will now consider random walks which are killed on a portion of the boundary
of alarge box A g but may have different (e.g., reflecting) boundary conditions on other
portions of the boundary. We will show that the same result as Proposition 3.5 holds
provided that the Dirichlet boundary conditions are, roughly speaking, macroscopic.
More precisely, let Ar C 77 be such that B(0, R) C Ag.Let dAr denote its (inner)
vertex boundary, and let dp A g denote a subset of d A g. Suppose that X% is a (lazy)
random walk with transitions given by p(x, y) if x, y € Ag and suppose that the walk
is absorbed on dp A g. We suppose that dp A g is such that from every vertex in Ag,
dpAg contains a straight line segment of length o R, and at distance at most 'R
from x, where o > 0 is a (small) positive constant. Note that these assumptions are
satisfied for the domains G,, we consider in Theorem 1.2 (after gluing together with
the reflected copy as in the definition of I'). Indeed, the (approximate rectangles) G,
are constructed in such a way that both the odd and even effective bulk random walks
are killed on half of the upper side of G,,.

We do not specify the transition probabilities for XA whenitison dAg \dpAg.Let
G2k (x,0) = E, (ZZOZO 1 (%AR :0}) denote the corresponding unnormalised Green’s
function. '

Proposition 3.7 As R — oo, for any fixed x, x' of the same class and any fixed o,
GM(x,0) =GR (', 0) > —(a(x,0) —a(x', 0)).

As a consequence, the same convergence is true also for the nonlazy walk X instead
of X.

Proof For this proof we will need the following lemma, which says that from any point
there is a good chance to hit the boundary without returning to the point, whence the
expected number of visits to that point before hitting the boundary is small.

Lemma 3.8 There exists a constant such that the following holds for all k > 2 and
vertex o of I'. Let L be a lattice line at distance k from o and of same class as o. Then

P, (T < T,H) 2 (logh) ™", (3.16)

where Ty, is the hitting time of L, T, is the return time to o.

Proof of Lemma 3.8 We start by noticing that, up to a factor equal to the total conduc-
tance at o, the probability on the left-hand side is equal to the effective conductance
(or inverse of the effective resistance Refr(0; L)) between o and L. Since the total
conductance at o is bounded away from 0 and oo, it suffices to show that

Retr(o; L) < logk.

@ Springer



Free boundary dimers: random walk representation and scaling limit 781

This can either be proved directly or by comparison with the analogous estimate
on Z? through Rayleigh’s monotonicity principle (see Chapter II of [31]). A direct
proof is to construct a unit flow 6 from o to L and estimating its Dirichlet energy
£ =3, 6(e)*res(e), where res(e) denotes the resistance of e. Such a unit flow
can be constructed by the method of random paths, as discussed in (2.17) of [31]: we
consider a cone of fixed aperture whose apex is at o and intersects L, then choose a line
at random in that cone starting at o and whose angle is uniformly selected among the
set of possibilities. We get a directed lattice path 7 from o to L by selecting a lattice
path staying as close as possible to this random line (with ties broken in some arbitrary
way), staying on the same sublattice as o and L. Note that this path never uses long
range edge along the real line, and in fact jumps only by +2¢;,i = 1, 2, at any given
steps. A unit flow 6 from o to L is obtained by setting 6(e) = P(e € m) —P(—e € )
(where —e denotes the reverse of the edge ¢). Then if e is at distance j from o,

0(e)] <Pleenm)+P(—eem) < %

since there are O (j) edges at distance j. Hence
a 1
£06) <) 0(j)— < logk.
, J
j=1

Since the effective resistance is smaller than the energy of any flow from o to L, we
get the desired bound. O

Now let us return to the proof of Proposition 3.7. We apply the full plane coordi-
natewise mirror coupling of Proposition 3.5 (that is, with the parameter r chosen to
be R/(log R)?), until the time S either of the walks leaves the ball Bg = Bg(0). If
they have not coupled before Sg, we consider this a failure and will not try to couple
them after: we let them evolve independently.

Then note that (we write X for X% for simplicity)

G (x,0) — GAR (X', 0) = Ex (LY (0)) — Ev (LY. (0) (3.17)
+E(L{5.00©@) = Lispo0©),  (G18)

where L§R (0) is as in (3.13). Note that the term in (3.17) converges to —(a(x, o) —
a(x’, 0)) by Proposition 3.5. So it suffices to show that the term in (3.18) converges
to zero. However, this is an easy consequence of the following facts:

e If the coupling was successful before Sg, then the random variable in the expec-
tation of (3.18) is zero.

e The probability that the coupling has failed (i.e., that the walks did not meet before
leaving Bg) is < (log R)*/R, by (3.15).

e Conditionally on not having coupled by time Sg, the expected number of visits
to y after that time is < log R by Lemma 3.8 and by assumption on the Dirichlet
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part dp Ar. (In fact, the lemma is stated for hitting an infinite line, but it is easy
checked that the argument shows it is a segment of macroscopic size that is being
hit with the stated probability).

This completes the proof. O

We apply this to the bulk effective random walk of Sect. 2.6. This yields the follow-
ing corollary which also concludes the proof of Theorem 1.2. Recall Definition 3.1 of
a, and let a = a/2 be its nonlazy version.

Corollary 3.9 Let G, be an increasing sequence of domains such that U,G, = Z* N H
as in Theorem 1.2. Consider the free boundary dimer model on G, with weights as
described in Corollary 2.8. Then, the inverse Kasteleyn matrix converges pointwise as
n — oo to a matrix indexed by the vertices of Z> N H, called the coupling function,
and given in matrix notation by

C = —AK"*,

where

A(u,v) = 2;[1(14,1)) = a(u, v)

1
D(v,v) D(v,v)

is the normalised potential kernel associated with the effective (odd and even) bulk
(nonlazy) random walks.

In particular, 1, converges weakly as n — oo to a law @ which describes a.s. a
random monomer dimer configuration on Z*> N H.

Proof The first part of the statement follows from the random walk representation
of K~! in finite volume from Corollary 2.8, the interpretation of K* as a difference
operator, and the convergence of differences of Green’s functions of the bulk effective
walk from Proposition 3.7.

The convergence in law is a standard application of Kasteleyn theory. Indeed, this
follows from the fact the local statistics of u,, are described by local functions of the
inverse Kasteleyn matrix (which we will for instance recall in Theorem 5.3). It is also
clear that y is supported on monomer-dimer configurations on Z2 N H. O

4 Scaling limit of discrete derivative of potential kernel

Letx, y € Gs := (87Z)2. The purpose of this section will be to prove a scaling limit for
the discrete derivatives of the potential kernel a(x, y) — a(x’, y) associated to the lazy
(odd) effective random walk. (Contrary to the previous section, the second variable
will more typically be called y than o in this section). As mentioned at the beginning
of Sect. 3, the same result holds for both the even and odd walk, but for convenience
(and also because this is a slightly more complicated case) we write our proofs in the
odd case.
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Theorem 4.1 Letx,y € Qg andletx’ = x+28e; € G(;,i =1, 2. Suppose I (x)I(y) >
0 and min(|3(x)|, |3(y)|) = p for some fixed arbitrary p > 0. Then there exists € > 0
depending only on p such that as the mesh size § — 0, uniformly over such points
X, ),

ax',y)—alx,y)

2 sx—x 1 . .

7%( — ) +o(8'7%) if x,y are of different class
- _

4 x' —x 2 /x'—x e s 2

;91( Ty ) - ;?h(ﬁ> +0(8' ") + O(IX—)'I) if x,y areofthe same class

4.1

To prove this theorem, we will first show that the potential kernel can be compared
to that of a coloured random walk on the lattice. The coloured random walk is a lazy
simple random walk on the lattice (287)% which carries a black or white colour (in
addition to its position). Its position moves like simple random walk on the lattice.
It changes colour with some fixed probability p € (0, 1) each time it touches the
real line independently of the rest, and otherwise remains constant. If X is a coloured
random walk, we will use o (X;) to denote the colour of the coloured walk X at time
s (and again, this is different from the colour of the vertex Xj): thus, we will write
o0 (X;s) = e if X is black at time s, and o (X;) = o if X is white at time s. Although
X consists both of a position x € (287)?% and a colour, we will sometimes with an
abuse of notation refer to X; as only a position.

Remark 4.2 We warn the reader that this should nor be confused with the black/white
colouring (which we call class precisely to avoid confusion) of the vertices of our
graph Gs: indeed, the position of the coloured walk is in (287)? and so its “class” in
(_]3 remains constant.

Note that x and x’ are necessarily of the same class (hence the same colour).
However, y may be of a different colour. We will choose p to correspond to the
probability that the odd effective walk makes a jump of odd length when it touches

the real line: thus,
1
P=3 2 :q(()),o(2k+])el 4.2)
keZ

where ¢g®° is as in (2.9).

We will prove the following two results. Let y, x € (28Z)> and choose a colour
among {o, e}, say e. Let a®(x, y) denote the potential kernel of the coloured random
walk, constructed as in Definition 2.8 but only counting visits to y with the predeter-
mined colour e: that is,

@, y) =Y PX;=yio(X;) =)

s=1

where X is a coloured walk starting from x with initial colour e. The fact that the series
defining a® converges is an immediate consequence of the arguments in Sect.3.3,
which apply much more directly here.
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The first result below shows that the potential kernel of the lazy effective walk and
of the coloured walk are quite close to one another, in the sense that the difference in
their discrete derivatives are of lower order than §, our target for Theorem 4.1. In the
next statement we write y »~ x to denote that x and y are of different class.

Proposition4.3 Fix p > 0. Let x,y € Gs, and let 7 = x + 810y (resp 2/ = x" +
81y,0y), sothat z and 7 are of the same class as y. Let us write V. f (x) for f(x")— f(x)
(resp. V, f(z) = f(Z') — f(2)). Then there exists ¢ > 0 such that as § — 0,

IVea(x, 3) — V.a®(z, y)| S 81,
uniformly over x, y, with min(3J(x), J(y)) > p.

The next proposition says that the potential kernel of the coloured walk is close to
1/2 that of the regular lazy simple random walk: this is because when the walk touches
the real line, it does so many times in a row typically, and so is roughly equally likely
to end up with the colour e or o. Moreover in the above setting the walk is forced
to touch the real line in order to go from x to y. Let b(x, y) = b(x — y) denote the
potential kernel of lazy simple random walk on (287Z)2.

Proposition 4.4 In the same setting as Proposition 4.3,
~0 = 1 T = 14+e¢
Vx@® (2, 3) = 5 Veb(z, DI S 877,

for some ¢ > Q.

Proof of Theorem 4.1 given Proposition 4.3 and Proposition 4.4 1t is enough to combine
Propositions 4.3 and 4.4 as well as known estimates on the two-dimensional simple
random walk potential kernel.

Let us give a few details. Suppose we are in the first case where x, y are of different
class. This means only walks going through the boundary have the possibility to
contribute to the potential kernel. By the reflection symmetry, the walks from x to y
going through the boundary have the same weight as the walks from x to y. In the full
plane for simple random walk, (see e.g. Theorem 4.4.4. in [30]), the potential kernel
has the form

2
b(z,0) = —log|z| + C + o(lzI™h

for some constant C > 0, as 7 — oo. Let us rescale the lattice so that it becomes 872,
and let us adopt complex notation, so log |x| = 9(log x),and leth = x' —x = £28¢;.
Then

2
b(x,y) —b(x',§) = ;-‘ﬁ(log(x =y +h) —log(x —y) +0(5)

2 h
0 < ) + 0(8). 4.3)
b4 X —y
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Now, multiplying by 2 to account for laziness, and by 1/2 to account for the loss at
the boundary (the real line) (Proposition 4.4) and we get the first line in (4.1).

To get the second line, we observe that if x and y are of the same class, there are
two types of effective random walks to consider: the effective random walks going
from x to y in the full plane without touching the boundary (type I), and those which
do touch the boundary (type II). The effective random walks of type I can be written
as all simple random walks going from x to y in the plane (type III) minus simple
random walks going from x to y through the boundary (type IV). By Propositions 4.3
and 4.4, the walks of type IV contribute roughly twice as much as those of type II. So
we have to count walks of type III minus those of type II. Those of type III contribute
%SH();/:;‘ )+ O( i xf 3 )2 to the gradient of the potential kernel (the factor in front is
twice that of (4.3) due to laziness, the error term comes from Corollary 4.4.5 in [30]).
The contribution of type II on the other hand is exactly counted by the first line of
(4.1). This proves Theorem 4.1. ]

Now we derive the version which is useful for later, which includes folding the
plane onto itself so that the walk is reflected on the real line, and is not lazy. The
corresponding potential kernel satisfies a = a/2.

Corollary 4.5 Let us assume that x' = x +268¢; € SZENH, i =1,2. Ler y€E SZENH.
Then there exists € > O such that as the mesh size 6 — 0, uniformly over points x, y
such that min(3(x), I(y)) > p > 0,

2 /x' —x ] » .

41{( — ) +0(817%) if x, y are of different class,
a('.y) —at,y) =15 LT

41%( ) + 0818 + O(=2)2  ifx, y are of the same class.

T y

lx=yl
(4.4)

Proof of Corollary 4.5 given Theorem 4.1 As before the first case (when x, y are of dif-
ferent classes) is easiest to compute. Since the walk is now nonlazy, we need to multiply
the values of the potential kernel by 1/2, but also add the walks from x to y; both are
counted by the same formula in the first line of (4.1), and so the factor remains 2/
overall.

In the second case when x, y are of the same class, we note that the number of
lazy walks from x to y that don’t touch the boundary are, as observed above, given by
%SR(’;_;;‘) (type I). On the other hand, when we do the folding, we must add the walks
that touch boundary and go from x to y, to those going from x to y. This gives us one
extra group of walks of type II and so these cancel. Multiplying by 1/2 to account for
non-laziness gives us the second line of (4.4).

Thus it remains to prove the two propositions 4.3 and 4.4. We do so in the following
two subsections.

4.1 Proof of Proposition 4.3

We will prove this by coupling. We will need to compare V p;(x, o) and V,p? (z, 0),
where p;(z,0) = P (X; = 0,0(X;) = e) for the coloured walk, where we take
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o =y, and z is a vertex chosen as in Proposition 4.3. We will see that by coupling
our effective walks with coloured walks we will gain an order of magnitude compared
with (3.2): that is, we will show that

[Vipr(x,0) = Vo pf(z,0)| <7377 1 <8727, (4.5)

for some ¢ > 0. Given (4.5), reasoning as in the proof of Proposition 3.4 (with
R =45"" and using the improved (4.5) instead of (3.12) in the range up tot = 5§27,
we immediately deduce Proposition 4.3.

We will couple the effective walk X and a coloured walk Z as follows; as in the
previous section we work with lazy versions. The coupling will be similar to the one
in Sect. 3.3, but it is simpler since we are allowed to choose the starting point of Z. We
have chosen z in the statement of Proposition 4.3 so that X and Z start immediately
from the same horizontal line. This simplifies the coupling analysis; as in the previous
coupling this property will be preserved forever under the coupling, (so essentially
only the last stage, stage 4, needs to be described). More precisely, recall that we set
z = x if x and y are of the same class, and z = x + & otherwise. In any case Z
will always be of the same class as o. Until hitting the real line, we take X and Z to
evolve in parallel, with equal jumps. After hitting the real line, we may arrange the
coupling so that they are always on the same horizontal line by always first tossing the
Coordinate coin, so that any movement in the vertical coordinate is replicated for both
walks no matter what. Beyond the Coordinate and Laziness coins, we will need a third
coin which we use to indicate changes in the sublattice (for X) and in colour (for Z).
This coin is only used when the walks are on the real line and a horizontal movement
is to take place. We call this coin Parity. Unlike the other two coins, Parity comes up
heads with the fixed probability p € (0, 1) from (4.2) which in general is not 1/2.

It remains to specify what to do if the Coordinate coin indicates a horizontal
movement. To describe this, we need to introduce the following stopping times. Let
op = inf{t > 0 : X, € R} denote the hitting of R by X (or equivalently by Z), and let
79 = inf{r > 09 : JI(X;) < J(¥)/3} be the hitting time of the line

A={zeC:30) = [3(/31}

by X (or equivalently Z, since X and Z are always on the same horizontal line). Then
define oy, 1, inductively as follows:

o, =inf{t > 1,1 : X; e R}; 1, =inf{t > 0, : X; € A}.

Write X; = (us, v;) and Z; = (u}, v)) with v, = v} as explained above.

e If X;, Z, € R. Toss the Parity coin: if it comes heads, let X, take a jump from its
conditional distribution given that it is odd, and let Z, change colour and make an
independent jump. If it is tails, let X, take a jump from its conditional distribution
given that it is even, and let Z; keep its current colour and make an independent
jump.
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e Now suppose X;, Z; ¢ R. If X;, y are of a different class, then let X, and Z;
evolve in parallel (with equal jumps). This will remain so until hitting again the
real line, where there will be a chance to change class again.

e X;, y are of the same class, and thus also of the same class as Z;. In that case,
the evolution depends on whether ¢ € [0y, T,] for some n > O or t € (7, Op+1)
for some n: If t € [0, 7,] then the walks evolve in parallel. Otherwise, we use
Laziness to first ensure that u; — u; = 0 mod 4§ after a number of steps which
has geometric tail. Once that is the case, we let u; and u; evolve in mirror from
one another, so (ur1 — uy) = —(u, | — uy).

In general the walks get further from each other during a phase of the form [o},, 7, ]
but get closer together again during the phase [, 0,,41]. Note that a visit to o necessar-
ily occurs during such a phase. In fact we will see that typically the walks agree (if they
are on the same sublattice) by the time they reach 2A or return to R. Furthermore, only
a small number of phases need to be considered if ¥ < §727¢ (of order at most § —¢). Let
us say that a non coupled visit to o occurs at time ¢ if { X, = 0}A{Z;, = 0,0 (Z;) = e}
occurs (where A denotes symmetric difference).

The coordinatewise mirror coupling between X and X’ on the one hand, and the
above described coupling between X and Z on the other hand, induce a coupling
between four processes: X, X' (effective walks starting from x, x")and Z, Z’ (coloured
walks started from z, 7'). Here we take 7/ — z = x’ — x = §, as in the statement of
Proposition 4.3. Note that if X and X’ merge before hitting the real line, then so do Z
and Z’. The difference between the gradient of the transition probabilities can now
be written as an expectation

Vi pi(x,0) = Ve p7 (2, 0) = EQix,=0) — Lix1=0) = Lizi=0:0(z))=e) + L{Z/=0:0(2])=e}))

(4.6)
To get a nonzero contribution it is necessary that X did not couple with X’ by time
(Tr A t/2) or that Z did not couple with Z’ by time ¢ /2. Both have a probability which
is given by (log #)*/t'/? by a slight modification of (3.2) (in fact, since the walks start
far from the real line, the proof is much simpler than what is given in Sect.3.3, and
follows directly from gambler’s ruin). Furthermore, given this, it is also necessary that
a non coupled visit to o occurs at time ¢ by (X, Z) or by (X', Z').

To estimate the latter conditional probability, we may condition on everything which
happened until time Tr A ¢/2, and we will call s the remaining amount of time until
timet,i.e.,s =t — (Tr At/2) € [t/2,t] sos < t. Since until that time the walks have
not yet touched the real line, the discrepancy between X and Z is therefore equal to
the initial discrepancy z — x € {0, de;}.

Lemma 4.6 Suppose s < 8§727¢, Let Ny, = max{k : tp < s}. Then there exists some
c1, c2 > 0 such that P(Ng > ¢187¢) < exp(—c287%).

Proof Each journey between R and A and back may take more than §~2 with fixed
positive probability p, independently of one another. Hence the probability in the
lemma is bounded by the probability that a Binomial random variable with parameters
c167¢ and p, is less than 6 ~¢. Choosing c; such that ¢ p > 1, the result follows from
straightforward large deviations of binomial random variables.
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We will need to control the discrepancy between X and Z at the beginning of a
coupling stage, of the form 7; (for 0 < k < §7°), assuming that 0 (Z;) = e or
equivalently that X ~ y. Let us say that this coupling phase succeeds if by the time
the walks next hit R or 2A, the discrepancy has been reduced to zero.

We note that the discrepancy between X and Z is typically accumulated when the
two walks hit the real line; on the other hand they tend to be reduced to zero during a
coupling phase, meaning a coupling phase is likely to be successful. However, we will
not aim to control the discrepancy if at any point the coupling phase does not succeed.

The key argument will be to say that so long as there has been no unsuccessful
coupling phase, the discrepancy at the beginning of any coupling phase is small. To
this end, we introduce p,, the first time that the real line has been visited more than n
times by either (both) walks. We let A,, the (horizontal) discrepancy accumulated by
the walks at this nth visit: that is,

A}'l = <(Xpn+1 - X,On) - (an+l - Zp”); el)

Note that by construction of the coupling, A, are i.i.d. and centered random variables
with exponential moments (each of them of order the mesh size §). We then introduce
the martingale

which counts the accumulated discrepancy at the nth visit to the real line. If 0 < u < s
is a time, let us call n(«) the number of visits to R by time u. At the end of a successful
coupling phase oy, the discrepancy is reduced to zero, so in fact in the future (until the
beginning of the next coupling phase at time tx), the discrepancy will be of the form
M) = My(oy)-

Lemma 4.7 With probability at least 1 — s~%¢, we have

max |Xq — Zg|1g, < 8s'/4+¢,
05k§N;| T ‘[k| G =

where Gy is the good event that there was no unsuccessful coupling by time o.
Proof Fix 0 < k < Ns.Let j = j(k) = max{j < k : the coupling starting at T;

was successful}. Suppose that the event G holds otherwise there is nothing to prove.
Then as observed above, the discrepancy at time i is given by

|er - Zrk| = |Mn(rk) - Mn(r_,-)| <2 max |M,|.

n=n(tg)

By Chebyshev’s inequality and Doob’s maximal inequality,

1
IP’( X, — Z.|1g, > 8 1/4+f) < —IE( M 2)
05%1238(*6" T rk| Gy = 0§ N §2g1/2428 nsrztl?r),(vrﬂ al

@ Springer



Free boundary dimers: random walk representation and scaling limit 789

1 2
g §251/2+2¢ E<MH(TNS))'

Now, M,f — ¢8%n is a martingale for some constant ¢ > 0 corresponding to the
(rescaled) variance of the increments of the martingale M, so (since n(ty;) is trivially
bounded by s),

E (M2

n(Tng)

) = cézE(n(rNx)) = ¢8’E(LR(s)),

where L (s) denote the number of visits to R by both (either) walks by time s. Since
the vertical coordinate performs a delayed simple random walk on the integers, this
is less than the expected number of visits to O by time s of a one-dimensional walk
starting from zero, which is at most < /s. Hence

_ 1/4+e o
P(oggis(—s | Xo — Zg g, <65 ) S $26

as desired. O

We now deduce that all coupling phases are successful with high probability.

Lemma 4.8 We have that for € small enough (fixed),
P(UoGp) S 57%.

Proof We may work on the event A" = {N; < §7¢} and the event D of Lemma 4.7.
On N'N D the probability of an unsuccessful coupling starting from time 7; may be
bounded as follows. Supposing that o (Z,) = e (or equivalently X, ~ ), the walks
X and Z start a mirror coupling at time t; and they are initially spaced by no more
than 8s'/4¢ if G _1 holds. By the gambler’s ruin estimate, the probability for X to

avoid the reflection line until hitting either R or 2A is then at most 8s'/47¢_ Hence
P(Gg: Gt NN'ND) < 8s'/4Fe < §1/273¢,
Summing over k < §7¢, we get
P (U,’(";Og;‘; NN D) < sl

We conclude by Lemma 4.7 and Lemma 4.6. O

Proof of Proposition 4.3 We estimate the right hand side of (4.6). For the random vari-
able in the right hand side to be nonzero, it is necessary that:

e X and X’ did not couple prior to time T A t/2;
e one of the g,i occurs for some k < Ng;
e and still one of the four walks must visit y at exactly time 7.

@ Springer



790 N. Berestycki et al.

The first event has probability bounded by < 1/4/¢ by straightforward gambler’s ruin.
The second has probability at most 1/¢2¢ by Lemma 4.8 (since s = ). To bound the
probability of the third event, we observe the following: if w € 2A, the maximum
over all times u of the probability to visit y at the specific time u is small:

Lemma4.9 We have

sup sup p, (w, y) < 8> (log 1/8)°,
we2A u>0

for some ¢ > 0.

Proof This follows from the facts (already used before, so we will be brief) that if
u < 872/(log 1/8)° then the probability to be at ¥ at time u is at most exp(—(log 1/8)?)
by subdiffusivity, while for u > 872/(log 1/8)° we have a bound of the form 1/u
thanks to (3.3). O

All in all, putting these three events together we find
|Vip(x.0) = Vepf(z. 0)] S 1712 x 172 x 8%(log 1/8)¢

Summingovert € [672/log(1/8)¢, §~2~¢] we see that this is atmost (log 1/8)¢§1+7¢/2,
which is sufficient. O

4.2 Proof of Proposition 4.4

At this point we may work exclusively with the simple random walk on (2Z) x (2Z)
or the coloured simple random walk on the same lattice. Let us write P, 5., for the
law of a random walk bridge, i.e., the law of a (lazy) simple random walk on (27)*
conditioned to go from x to y in time .

Let g;(x, y) denote the transition probability for (lazy) simple random walk on
(2Z)%. Then note that

pr(x, y) = Gi(x, Y)Pros i (0(Xy) = 0),

where o (X;) is the colour of the process which changes with probability p every time
this process touches the real line. Now, let N denote the number of visits to R and
observe that by conditioning on N,

1 1
Pisj(0(X,) =[N =n) = 3 + 5)\"

where A = 1 — 2p is the eigenvalue of the 2-state Markov chain which switches state
with probability p at each step, and the &+ sign depends on the initial colour o (Xj).
Therefore,

R S .-
Va0 3) = 3 Vadi (e, 9) & 5 Vi (G0 DB 0)).
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Since > 72, %ch], (x, ¥) is by definition the potential kernel of the (lazy) simple
random walk %ng(x, y), to prove Proposition 4.4, as we already observed before, it
suffices to show that there exists €’ > 0 such that

- _ - _ 1
G (6 DBt 0] = G (06, B3 DM S 57577 @7

for t € [672/(log8)%, 8727¢]. We recall first that if 0 < u < tand E € F, =
o(Xo, ..., Xy), then by the Markov property:

P (B) = B (172
A

(4.8)

Let T, denote the hitting time of the reflection line bisecting x and x’; and let Tr
denote the hitting time of R. We introduce the following bad events:

e B ={Tr >t — s}, where s = [t/(logt)*] A [672/(log §)?].

o By ={Tg <t—s}N{TL > Tr} N {N;—sy2 < (log 1)2}, where N, is the number
of visits to R by time u.

We will first show that both events are highly unlikely. In words, By is unlikely because
it requires going to y in the remaining s units of time starting from above R, which
means y is too far away compared to the time remaining. B; is unlikely because it
requires avoiding the reflection line for a long time (until touching R) and thereafter
making very few visits to R.

Lemma4.10 Fort € [§7%/(log8)?, 8727¢], we have
Presyir (B1) S exp(—(log)®)g (x, ).
Proof Note that by (4.8),

qgs(Xi—s, ﬁ))_

any;t(Bl) < Ex%y;t(lTR>t—s ét(x, )_})

Now, ¢, (x, y) satisfies the Gaussian behaviour ¢, (x, y) =< (1/t) exp(— 5;—) in the
range t > 8’2/(10g 8)2 (see Theorem 2.3.11 in [30]). Since |X;—s —¥| 2 6~ when
Tr >t — s, and since [x — y| < §~1, we deduce that for some constant ¢ > 0,

=12

x—
| yl)
1

Gs(Xi—s, 7) < exp(—c82/s) < exp(—c(log 1/8)%)

on the event T > ¢ — 5, where we used that s < §72/(log 8)2. The desired inequality
follows since t < §~27¢,

Lemma4.11 Fort € [72/(log8)?, §>7¢], we have
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1 ~ —_——
Px—))’);t(B2) S, m(log t)6qt(x, y) 1,

1—¢

where &' = = -

Proof Using (4.8),

és/2(Xt—s/27 ﬁ))

Pysy.(B2) < Ey (1{TR<H,TR<TL}1{N,_S/25(1ogz)2} 7x.5)

We estimate the off-diagonal heat kernel term ¢;/2(X;—s/2,y) by its diagonal

2
behaviour which is at most < 1/s = [(log#)?/t] v [(log8)28%] < (logt)?t™ 2+e,
1
5

where in the last bound we used that + < §2~¢ and hence § < ¢ . Therefore

(log1)?
CIt(xa )’)

Pis5.(B) St 2+f Py(Tk <t —s,Tg < Tp, Ni—s2 < (logn)?). (4.9)

We already know by gambler’s ruin estimates that, since x is at distance O (§) from L
and at distance 2 1 from R that P, (Tr < Tr) < O(3). Conditioning on everything
up to time TR, and applying the strong Markov property at this time,

Po(Tr <t —s,Tg < Tp, Ni—s2 < (log)?) < 8supP,(Ny2 < (log1)?).
zeR

Let 7; denote the length of the intervals between successive visits to the real line. Thus
T; are i.i.d. and P(T; > r) =< 1/4/r when r — oo by elementary one-dimensional
random walk arguments. Fix z € R. Then by a union bound,

(log1)?

P.(Nyj2 < (logn) =P Y Tz 5/2)
i=1

<P(T; > s/(2(log1)?) forsome 1 <i < (log1)?)
< (log 1)’ /+/s = (log1)* /1.

Therefore, plugging this into (4.9), we find

5(0gt)6 B 8(10gt) _ o3 (log1)®

(By) <tV b — S
Gi(x,y) y) Gr(x,5) qr(x,y)

x%yt

1
where we again used that § < ¢~ 2+, O

Finally, we turn to the remaining contribution. Together with Lemma 4.10 and
Lemma 4.11, this shows that (4.7) holds with any 0 < ¢ < 1/2.
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Lemma 4.12
~ - 2
Ve (G (6, D Eamsr 5 (B1 U B2)))| < |20, (4.10)

where A = (1 —2p) < 1.

Proof On (B1UB))¢, weseethat T < t—s,andeither T < Tror N;_g/2 > (logt)z.

2 . . .
In the latter case, AV | = 1|V < |1]1°2D7 5o this event contributes at most the right
hand side of (4.10) to the expectation. To conclude, it therefore suffices to show

Ge(x, MB35 W T < Tr) = G (¥, H)Ep 5, AN Ty, < Tr) 4.11)

so that the contribution of this event to the left hand side of (4.10) vanishes exactly. To
see this, let us rewrite the left hand side of (4.11) as an expectation involving random
walk rather than bridge, and observe that when Ty < Tg the walks from x and x’ are
coupled before hitting the real line, so that the overall number of visits to the real line
is the same for both walks. Hence

G, MEr 5., AN T < TR) = Ex N Lipy, <10y Lix,=5))
= Ev O Iz, <12 1ix,=5)
=G, DEy— 5,0 T < Tr),
as desired. O

As explained above, this concludes the proof of Proposition 4.4, and thus also of
Theorem 4.1.

5 Convergence to the Neumann Gaussian Free field

From now on we work in the upper-half plane H with the local (infinite volume) limit
1 (depending on z) of the free boundary dimer model from Theorem 1.2. We will
write i to denote both the probability and expectation with respect to 1.

5.1 Infinite volume coupling function and its scaling limit

Let C be the coupling function, as defined in Corollary 3.9, i.e., the pointwise limit,
as n — 00, of the inverse Kasteleyn matrix on G, given in matrix notation by

C =—-AK", (5.1)
where A(x, y) = ﬁa(x, y) is the normalised potential kernel of the infinite vol-
ume bulk effective (nonlazy) walk. We write Aeyen and Aqqq for the restriction of A to
the even and odd rows respectively. When we unpack (5.1) we find that its meaning is
different depending on the respective type of the pair of vertices. We denote the black
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Fig.6 Different types of

vertices. The black vertices are even
drawn in red, and the white
vertices are drawn in black odd

(color figure online)

even

odd

and white vertices in the even and odd rows by the symbols o, o, X, X respectively as
illustrated in Fig. 6. In the following, % (resp. %) will denote the discrete derivative
in the x (resp. y) direction of the second coordinate of the Green’s function. Fix vy, va
two vertices in H N Z2. Suppose for instance that v; € o and vy € o. Then (5.1) says

C(vi,v) =a(,v2+1) —a(v, vy —1)

1)

= — Aeven(V1, V2).
Sxp

Here we only see a horizontal derivative since A assigns a nonzero transition weight
only between vertices in rows of the same parity, and since v; and v, belong to rows
of the same parity in this example. Note that

where § is the mesh size. Likewise, if instead we have v; € o and vy € X, then
)
C(v1,v2) =i —Aeven(v1, 12).
Sy2

Here the derivative is vertical since v; and v, belong to rows of different parity. We
summarise these computations in a table:

vi\v2 | v2 € X ‘ V) €0 ‘ V) €0 ‘ V) € X

1)
V1 € X| 5-Aodd |5 Aodd |l 555 Aodd| 35 Aodd
5x) 6y2 8yz (sz
-5 ) -5
V] €0l 5ya Aeven 513 Aeven 5x2 Aeven |1 5y, Aeven

Furthermore, when v; is in the black lattice (vi € o or v; € x) we obtain the
corresponding table simply by translation invariance:

vi\v2 | v2 € X ‘ V) €0 ‘ V) €0 ‘ V) € X

v € X Aodd ‘ Aodd‘

5

) 3
5x2 Aeven 5x2 Aeven

-5
V] €0 lmAeven
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Remark 5.1 Tt is useful to point out that the terms involving mixed colours and those
involving matching colours behave very differently: indeed, if both v and v, are of the
same colour, then the arguments of the corresponding potential kernel are of different
colours. This corresponds to only considering walks that go through the boundary in
the definition of the potential kernel (see Corollary 4.5).

There is a convenient algebraic rewriting of these different values. Suppose vy and
vy are two arbitrary vertices (of any colour), and let

S(v) — (_I)I‘OW #of v

be the signed parity of the row of v. Then we have

1 ) 8
Clor,v) = 7 [(1 +s(v)s(v2)) 5 + - S(vl)S(vz))iE}
X [(1 = s(v1) Aodd(v1, v2) + (1 4+ 5(v1)) Aeven(v1, v2)]. (5.2)

We will now combine (5.2) with Corollary 4.5 to obtain the scaling limit of the
inverse Kasteleyn matrix in the upper half-plane.

Theorem 5.2 Let z and w be two vertices on 87> NH, and fix p > 0. Then there exists
& > 0 such that uniformly over z # w with min(3(z), I(w)) > p, as the mesh size
65— 0,

8 1 1
—— [s@sw)—— + ——= | + 08+ + 0(—3 Y2 if z, w are of different class
2 z—w  Z—w lz—wl
Caw=1 g
o <S<Z>

— + s(w)_7> +o0(817%) if z, w are of the same class .
Z—w Z—w

Proof We could use the master formula (5.2) but in order to avoid making mistakes
it is perhaps easier to consider all the possible cases for the types of vertices z and w
using the tables above. We start with the case when z and w are of different colour. We
will use the symmetry of the potential kernel a(w’, z) = a(z, w’) and Corollary 4.5
(applied to the case when the arguments z, w’ are of the same colour since by (5.1),
multiplying A by K* changes the colour of the second argument).

e For z, w with s(z) = s(w) = —1, we have

1)
C(z,w) = %Aodd(z, w)

_ %(a(w +8.2) —a(w —8.7))

1 2 28 5 \?
=-x =N +o'"H) + 0
4 7 w—z |z — w|

8 1 5 \?
:—-9{( )+o(81+8)+0< ) .
T 7—w |z — w|
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The factor 1/4 comes from the fact that Aygq is normalised by the degree of w
which is equal to 4 (see (2.29)).
e For z, w with s(z) = —1 and s(w) = 1, we have

)
(XLuDZiE—AmMLw)

. S 2
= —z—%< ) +o00™) 4+ 0 ( )
T z—w |z — w|

8 1 s \?
=i—~3( >+0(81+8)+0( > .
T 7—w |z — w|

e For z, w with s(z) = s(w) = 1, since z, w are of different colors, z and w = § are
of the same colour. Note that Geyep 1s a signed function such that Geyen(z, w) < 0
for z, w of different colors, and Geyen(z, w) > 0 for z, w of the same colour.
Therefore we have

8 B 1 Lie 5 \?
Cz,w) = —Aeven(z, W) = —=NRN| —— | +0( )+ O .
T o\Z—w

Sxo |z — w|

e Forz, w with s(z) = 1 and s(w) = —1, z and w = 8i are again of the same colour.
We have

)
C(z, w) = i——Aeven(z, w)
8y2

s . 1+4¢ $ g
= —l—ﬁ +0( )+ 0O
—w |z —w

8 1 8 2
=i—?s< )+o(51+8)+0< ) .
T 7 —w |z — w|

Let us now consider the case where z and w are of different colors, by applying
Corollary 4.5 (when the arguments are of different colors).

e For z, w with s(z) = s(w) = —1, we have

8 8 1 I+
C(z,w) = TAodd(Z w) = —;.‘H R +o0(6 ),

e For z, w with s(z) = —1 and s(w) = 1, we have

8 LN 1 I+e
Cz,w) = —Aodd(z w)=—=3| = +0(8' 7).
8y2 b/ I—w
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e For z, w with s(z) = s(w) = 1, since z, w are of the same colour, z and w £ § are
of different colors. We have

C( —iA —iﬁ) 1 81-’1—8
Z’w)_sz even(Zaw)—n_tt T w =+ o( ).

e For z, w with s(z) = 1 and s(w) = —1, z and w % i are again of different colors.
We have

. 6 8 1 1+e
Cz,w) =i—Aodd(z, w) = =i =3I | 2 +o(6 ).
3y2 4 w

Combined, we have proved the theorem. O

5.2 Pfaffians and Kasteleyn theory

In this section we recall basics of Kastelyn theory. In particular we will express local
statistics of u in terms of the coupling function C.

Let A be 2k x 2k skew-symmetric matrix indexed by vertices wy, by, ..., Wi, by
of k edges (wi, by), ..., (W, by). Then a Pfaffian can be expressed as a sum over
matchings of these 2k vertices (identified with numbers from 1 to 2k), in a similar
way as the determinant can be expressed as a sum over permutations. Let M be such
a perfect matching. We can write it as (i1, ji1), ..., (ix, jx) Where in each pair (i, j)
we have i < j, and moreover i < ... < i;. This defines a permutation

[l 2 34 ...2k—12k}
M = . P . . .
nJjii2j2-- uw  Jk

Then we have

Pf(A) = Z sgn(mwa)ai, jy - - - iy, ji - 5.3)
M matching

Based on Kasteleyn’s theorem Kenyon derived the following description of local
statistics for the dimer model [21]. Recall that ;« denotes the probability measure of

the infinite volume free boundary dimer model on H N Z2.

Theorem 5.3 Let E be a set of pairwise distinct edges e; = (wy, by),...,ex =
(wg, br) with the convention that the white vertex comes first. Then

ulet, ..., e € M) =agPf(C),

where M is the random monomer-dimer configuration under u, and where C =
C(v1, v2) is the coupling function restricted to the vertices vy, v2 € {wi, ..., wi} U
{b1, ..., by} (implicit here is the fact that the vertices are ordered from black to white,
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€1 €2 es €4

Fig. 7 Graphical representation of the directed matchings M = {(b1, w2), (b2, wy), (b3, w1), (b4, w3)}
(top) and M’ = {(b1, by), (w2, wa), (w3, wy), (bg, b3)} (bottom) corresponding a single cyclic permuta-
tionoc =1—2—4—3— 1withsignsv = (1,1, 1, 1) and vV =(1,-1,-1,1) respectively. We have
sgn(mwyy) = sgn(nl/u) = —1 since the number of arc crossings is odd in both cases

and from 1 to k), and where

k
ag =[] K (wi, b))

i=1
is the product of the Kasteleyn weight of each edge, oriented from white to black.

To compute the scaling limit of the height function, we will need to study the
centered dimer-dimer correlations. When expanding the Pfaffian into matchings, this
leads to a simplification which is the analogue of Lemma 21 in [22]:

Lemma 5.4 In the setting as above, we have

wlXe;ery — uler € M)) ... (Lgpemy — mlex € M))]
=ag Z sgn(mwyy) l_[ C(u,v)

Mrestricted matching {u,v}eM
u<v

where a restricted matching is a matching M such that w; cannot be matched to b;
forany 1 <i <k, and where u < v means that u comes before v in the fixed order
on vertices.

Proof Let M be a matching of the vertices of ey, . . . , ex. We will call a pair of matched
vertices an M -edge to distinguish it from the edges of the underlying graph. We mark
the vertices wy, by, ..., Wi, bi (see Fig.7) in the order from left to right on the real
line. For each M-edge, draw an arc (a simple continuous curve) in the upper half-plane
connecting the vertices matched by this M-edge (see Fig. 7). Moreover, draw the arcs
in such a way that any two arcs cross at most once.

A standard result that can be checked by induction says that

sgn(my) = (— 1)# arc crossings. (5.4)
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Note that an arc connecting b; to w; does not cross any other arc. Using this and
Theorem 5.3, we can write

ul(eyerty — uler € M)) ... (igpemy — plex € M))]
=Y (D)l ue e Mforalle e E)) [] (e e M)

E'CE ecE\E'
=ap Y (=DPVEL Y senern) [ cww) [] Caw
E'CE MEeII(E") {u.v}eM {u,v}eE\E’

u<v u<v
=ag Yy (=DEEL S senr) [] v
E'CE MEeTI(E) {u,v}eM
E\E'CM u<v
=ag Y seaemn) [ caw( Y DIFY),
MEeTI(E) (u,v}eM E'CENM

u<v

where IT(E’) is the set of matchings of the vertices of E’. To finish the proof it is enough
to notice that the sum of signs in the last expression is equal to one if M N E = §J and
it vanishes otherwise. O

5.3 Matchings and permutations

In this section we discuss the combinatorics of matchings and permutations which
will be used in the computation of moments of the height function in Sect. 1.2.

Let M be a restricted matching of the vertices of ey, ..., e; (recall that restricted
means that the endpoints of an edge cannot be matched with each other). We stress
the fact that the objects paired by the matching are the vertices of the edges and not
the edges themselves. This will be important in the following combinatorial consid-
erations. We will call a pair of matched vertices an M-edge to distinguish it from the
edges of the underlying graph.

We can turn a matching M into a directed matching m by assigning to each M-
edge a direction in such a way that each edge e¢; has exactly one outgoing and one
incoming M-edge. Let &} be the set of permutations on k elements with no fixed
points. Observe that a directed restricted matching m defines a permutation o € &5
of the k edges: indeed, simply define o (¢;) = e; where ¢; is the edge pointed to by the
unique outgoing M -edge emanating from e;. We will say that the directed matching is
compatible with the permutation o . Note that since the matching is restricted, o does
not have fixed points. Let DM, be the class of restricted directed matchings compatible
with 0 € &;. Note that if o has n = n(o) cycles and m € DM, then there are 2"
oriented matchings that correspond to the same unoriented matching as m (one can
choose the orientation of each cycle independently of the choice for other cycles).

Conversely, fix o € &;. We now describe how to encode any directed matching m
compatible with o by a sequence of signs v € {—1, 1}*. The sign v; denotes the choice
of the vertex of ¢; from which the outgoing edge of m will emanate, i.e., if v; = 41
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(resp. —1) then the outgoing edge of ¢; emanates from the black (resp. white) vertex
of e;. This choice implies that the directed M-edge corresponding to the pair (i, j)
such that o (i) = j points to the white (resp. black) vertex of e; if v; = +1 (resp.
v; = —1). The resulting map

(-1, 1} - DM, (5.5)

is clearly a bijection.
We can now rewrite the truncated correlation function from Lemma 5.4 as follows:

p[Aeyemty — mler € M) ... (Lgpery — plex € M))]

=ag Y Y sgn(nM)zin [] c vEnle (5.6)

0eG; MeDM, (u,v)eM

where n = n(o) is, as above, the number of cycles of o. To explain (5.6), we simply
recall that each undirected matching that can be oriented as to be compatible with
o corresponds to 2" directed matchings by choosing the orientation of each cycle
arbitrarily. The factor (—1)1“>“ comes from the fact that C(u, v) is antisymmetric
and that we always have i; < j; in the expansion of the Pfaffian as a sum over
matchings (5.3). Here u > v means that u comes later than v in the order defined by
wi, b], ey Wi, bk.

We will later need the following lemma. What is specifically interesting to us in
the expression below is that the right hand side depends very little on the permutation
o, given the signs v.

Lemma5.5 Let m be the restricted directed matching compatible with o € &} and
encoded by v € {—1, 1}¥ by the map (5.5). We have

k
[T D sencra) = 1" [ ] w (5.7)

(u,v)eEm i=1
where n = n(o) is the (total) number of cycles in o.

Proof Mark the vertices wy, by, ..., wk, by in the order from left to right on the real
line as in Lemma 5.4 and recall formula (5.4). Note that if we flip exactly one sign
v;, then both sides of (5.7) change sign since the parity of the number of crossings
between arcs changes (we either cross or uncross the arcs ending at ¢; and we do
not change the number of crossings for other pairs of arcs), and since the number of
decreasing edges (u, v) of m, i.e., satisfying u > v, does not change. We can hence
assume that v; = +1 for all ;.

Equipped with the graphical representation as in Lemma 5.4 we proceed by induc-
tion on k. One can check that the statement is true for k = 2. We therefore assume that
k > 2. Let m be a directed restricted matching on eq, ..., ex, and let o € 6; be the
permutation associated with M. Let i, j be suchthato (i) = k and o (k) = j. Consider
a graphical representation of m. Imagine infinitesimally deforming the path composed
of the arcs connecting e; to e and ¢y to e; together with the line segment representing
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bl W €k bz W €k
/_\ ---- -

N, e
Wi .. by ek W; b; €L

Fig.8 The induction step from the proof of Lemma 5.5

e in such a way that the path is fully contained in H. This path hence becomes an
arc (modulo a possible self-crossing) representing an m’-edge (b;, w;), where m’ is
a directed matching on ey, ..., ex_1. Note that m’ is not necessarily restricted (this
happens when i = j). Let o’ € &;_; be the permutation associated to m’. Note that
o' has the same number of cycles as o.

In this transformation we replaced an increasing edge (b;, wy) and a decreasing edge
(b, wj) by the edge (b;, w ;). For topological reasons, the deformed path representing
the m’-edge (b;, w;) has a self-crossing if and only if (b;, w;) is an increasing edge
(see Fig. 8). To finish the proof we use (5.4) to evaluate and compare (5.7) for m and
m’ (or m’ with the decreasing edge (b;, w;) (and hence one cycle) removed in the case
that m’ is not restricted), and we use the induction assumption. O

5.4 Moments of the height function

In this section we compute the scaling limit of the pointwise moments of the height
function on 8Z* N H, which is the penultimate step in establishing its convergence as
a random distribution.

We fix k > 1, and 2k faces ay, by, ..., ar, by of 872 N H. We consider disjoint
paths y; in the dual lattice (SZ2NH)* connecting a; to b; for 1 < i < k. The following
is the analogue of Proposition 20 in [22]. Let D denote the minimal distance in the
complex plane between any pair of points within {a;, b; }1<i <.

Proposition5.6 Let k > 1. Let p > 0 be fixed and let B > 0 be sufficiently small
(possibly depending on k). As 6 — 0,

[ [ @) = ) -+ WP (@) = B bi)] - (5:8)

Z 1—[ —%S}ilog (ai —aj)(b; — bj)(ffi —aj)(lzi —bj) 0. (5.9)
meM(L. k) (i.j)em 2n (ai —bj)(bi —aj)(a; —bj)(b; —aj)

uniformly over the choice of ay, by, . .., ax, by suchthat D > 8P and miny<j <k (S(ai),
S(bi)) = p.
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Proof Asin Kenyon [22] we can assume without loss of generality that the paths y; are
piecewise parallel to the axes and that each straight portion is of even length. In this
way, we can pair the edges of a straight portion of the path in groups of two consecutive
edges. In order to distinguish between the two edges in a given pair it will be useful
to have a notation which emphasises this difference, and following the notations of
Kenyon we will call a generic pair of edges « and B respectively; an a-edge will have
a black vertex on the right while a -edge will have a black vertex on its left. The
point is that considering their contributions together will lead to cancellations that are
crucial in the computation. Also, in this way the contribution from a pair of edges does
not depend anymore on the microscopic types of its vertices and has a scaling limit
which depends only the macroscopic position.

Let & (resp. B!) be the indicator that the ¢-th a-edge (resp. S-edge) in the path y;
is present in the dimer cover, minus its expectation. In this way due to the definition
of the height function and the choice of reference flow,

h(ai) —h(bi) =) o} — B}
t

(Note we do not have a factor 4 as in Kenyon because our choice of reference is slightly
different in order to deal directly with a centered height function: more precisely, the
total flow out of a vertex is one instead of four in Kenyon’s work [22]). We are ignoring
here possibly one term on the boundary if the faces a; and b; do not have the correct
parity; but in any case it is clear that the contribution of a single term in such a sum is
of order O(§) and so can be ignored in what follows.

We therefore have

ul(h®(@r) = (b)) -+ (B (ax) — WP (b)) = Y pl(e), — BL) - (af — B,
etk
(5.10)
We fix a choice of ;s and analyse this product. We first expand this product into a
sum of 2% terms containing for each i a term which is either o, or —p;.. Consider for

simplicity the term containing all of the afl_ . Write w;, b; for the white and black vertices

of the edge corresponding to afi. Let E be the set of edges (wy, b2), ..., (wk, by) and
letar = [[,cg K(e). Then by (5.6) we have

1
I'L(atll azc) =dag Z Z Sgn(m)z—n 1_[ C(M,U)(—l)1”>v.

ae@’k‘ meDM, (u,v)em
We rewrite the sum over directed matchings m € DM, as a sum over (v;)i<j<k

using (5.5), and get (writing m for the unique directed matching determined by o and
v=i=izk € (=1, 1),

GEZ Z Sgn(m)zin ]_[ C(u, v)(—1)lev

vV oe6y (u,v)eEm
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—aEZ(]"[v,) D= 1)"2n [] cww

oe6y (u,v)EM

using Lemma 5.5.

Fix vand o (i.e., we fix a directed matching m) and use Theorem 5.2 to approximate
C(u, v). Let (u, v) € m and let v and v’ be the respective values of the variables v;
associated with the two edges containing the vertices u and v. Note that if vV’ = 1
then u and v must be of different colours and so we fall in case 2 of the approximation
given by Theorem 5.2, while if vv” = —1 then u and v are of the same colour and so
we fall in the first case of this approximation. Hence we get

Cl ) — [s(u)s(v)ﬂ—i-ﬁ —]+0(51+8)+0(|u v|)2 ifv =1
nr= [s(u)——i—s(v +]+0(81+‘9) it vy = —1.

u—v

The terms o(8'*¢) here are uniform on u, v (subject only to the imaginary parts being
> p). Since |u — v| > D > 8P, we see that 0(| |)2 < 0% %) =o5'®) if B is
sufficiently small. We can thus absorb the term O ( )2 into the term o(8'¢) under
our assumptions on D.

We expand [, ,)em C (1, v) using the above formula. This gives us another sum

Iu—vl

of 2% terms, which we view as a polynomial in the variables s(w;), s(b;). We group the
terms by their monomials; and since $(2)? = 1 for any z, these monomials can only
be of degree at most one in each variable. We now claim that any monomial such that
s(b;) appears but not s (w;) for some 1 < i < k, or vice-versa, will contribute o(8'7¢)
when we take into account the equivalent term coming from the same expansion where
afi has been replaced by — ﬁlii. Indeed, since o and v have been fixed, consider what

happens when «;, is replaced by —f; :

e There is a — sign coming from the change afi — —,3,"l,.

e Thesign of ag changes by —1 always (consider separately the cases of a horizontal
or vertical edge to see this).

e Crucially both s(b;) and s(w;) change.

e Yet the coefficients accompanying s(b;) and s(w;) (both of which are terms of the
form # + o8y, ... 81%#)) do not change in the scaling limit,
since this term is determined only by the choice of v, which is fixed.

As a consequence, as we sum over all choices of & and 8 in the 2% terms of (5.10),
and we expand in terms of monomials as described above, we only keep terms that
contain for each 1 <i < k either, simultaneously s(b;) and s(w;), or neither of them.

As it turns out, given o and v, only very few terms do not cancel out. In fact, for
each cycle of o there will be only two terms. For example, consider the case k = 4,
o = (1234) a four-cycle, and v = + — 4. This means we are expanding

C(b1, by)C(wy, w3)C (b3, wa)C(bg, wy).
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Letting z; be the point in the middle of the edge (b;, w;), the expansion looks like

)
2

) 1 1
X (=5-) [S(bs)S(UM) +-—— ]
g -4 B3

— +s(w3) }
72— 23 22 — 13

1 1 s
[s(bl) +5(b2) ] X 5= [s(wz)

21— 22 21— 22 2

x(—i)[s(lm)s(wl) Loy 1_]+0<a4+8/1)4).
2 24— 271 24— 21

The only terms that survive this expansion with the above requirements are the mono-
mials corresponding to s(b1)s(wi)s(b3)s(w3)s(bs)s(wa) and s(by)s(wy): indeed,
choosing or not the term containing s(b1) in the first line imposes a choice on every
other line, which is why just two terms survive this expansion.

Furthermore, crucially, in the corresponding coefficients of the surviving monomi-
als, the variables z; or z; occurs exactly twice, either twice in the type z; or twice in the
type z; (but never in a mixed fashion). For instance, in the above example, the coeffi-
cient will involve either z1, z2, 23, z4 or the other way around: 71, 22, Z3, Z4. Note that
the dependence on z; or z; is consistent with the choice of signs coming from v: more
precisely, for z € C and ¢ = %1, define z° tobe z if ¢ = +1 and z if ¢ = —1. Then
for a cyclic permutation o, the two monomials which survive the expansion have a
coefficient proportional to

1 L 1
No—7m = lls—s
i=1% ~ o) i=12; = Z()
and a similar property holds for a general permutation o by considering each of its
cycles separately.

Note furthermore that each such coefficient comes with a factor +(8/2m)* x 2*:
indeed, when a monomial survives it arises exactly once in each of the 2% terms from
the o — B expansion (5.10). The sign itself is determined purely by the parity of the
cycle of the permutation: indeed, for an even length cycle the number of times the
colour changes as we follow the directed matching must be even; while it must be odd
for an odd length cycle.

Suppose C = {c1,...,cn} is the cycle structure of . We will use variables

(ec)cec € {—1, 1}" to denote which type of monomials we consider. Thus the right
hand side of (5.10) (still for a fixed choice of #;’s) becomes

k
= a(Sk Z (1_[ v,')
v i=1
I 1 1
PRI | P L S [s (b )s (w;) ] (1HEvD/2 1 o(sk+e s )

on
0By e =1 i o(i)

(5.11)
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where ¢(i) is the cycle containing i.

We now claim that if o € &; has any cycle c of length |c| > 2 then it contributes
zero to the sum. We start by considering odd cycles. Indeed consider the case where
k is odd and o is a cyclic permutation of length k. Then apply the bijection v — —v
and ¢ — —e to find that all the terms are unchanged except for a negative sign coming
from ]_[f-;l v;. Hence this contribution must be equal to zero, and a similar argument
can easily be made when o contains a cycle of odd length.

In particular, k itself must be even for the contribution to be nonzero. To get rid
of permutations containing cycles of even length > 2, we will rely on the following
lemma.

Lemma5.7 Letk > 2 be even and let (x;)1<i<k be pairwise distinct complex numbers.
Let € be the set of cyclic permutation of length k. Then

ZH

Sk e

Note in particular that it follows from Lemma 5.7 that if A is the matrix A;; =
l;i+;1/(x; — x;) then det(A) can be written as a sum over matchings (which can be
thought of as permutations with no fixed points and where each cycle has length 2):

det(A) = Z ]_[

m (y,v)em

(xu _xv)z 612

which is Lemma 3.1 of Kenyon [23].

Proof of Lemma 5.7. First of all, the case k = 4 must be true because of (5.12) (note
that the odd cycles clearly give a zero contribution to the determinant by an argument
similar to the above).

Using again (5.12) but for k = 6 gives the desired identity for k = 6, since the terms
corresponding to €4 in the expansion of the determinant into permutations contribute
zero by the case k = 4. Proceeding by induction, we deduce the result for every even
k>4 O

By Lemma 5.7, the number of cycles n is necessarily k/2. Note also that in a
two-cycle we get a term of the form C(z, w) and another one of the form C(w, z) =
—C(z, w), which results in a term of the form —C(z, w)?. Hence the moment (5.11)
becomes

as Y (Tvd D, "x

< T _|:(S(b,')s(w,'))(1+Ui)/2(s(bj)s(wj))(l"“’j)/z

X v
2z —z])?

@i,j)em
(s(b )s(wi) T2 (s(bj)s(w;)) V)72

Z(th _ 1)2

} + 0(8%*¢ /DKy (5.13)
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where M(1, ..., k) are the matchings of 1, ..., k.

Recall that in the above expression s(b;) and s(b;) refer to the sign (parity) of the
white and black vertex respectively of the «-edge in position #; of the path y; (we
have already accounted for the corresponding S-edge). We will now sum over i and
interpret the corresponding sums as discrete Riemann sums converging to integrals.
For a horizontal edge (w;, b;), we have s(b;)s(w;) = 1 whereas it is —1 for a vertical
edge: this is simply because s measures the parity of the row. We claim that (as in
Kenyon’s proof of Proposition 20 in [22], see the equation between (20) and (21)),

28(s(bi)s (w)) 20 K (wy, by) = —idz)'. (5.14)

Indeed, suppose for instance that y; moves horizontally from left to right in step ;.
Then the corresponding «-edge is vertical, and has a black vertex at the bottom so
K (w;, bj) = +i.Furthermore, §z; = §z; = 25 (since one step of the path corresponds
to two faces of length § each). The vertical cases can be checked similarly (keeping
in mind the corresponding values of §z; and §7;).

From (5.14), we can multiply by v; both sides of the equation and take the product
over i. Then, recalling thata = ]_[i K (w;, b;), and observing also that the second term
in each bracket of the right hand side of (5.13) is the same as the first term but with v;
replaced by —v; and v; replaced by —v;, (5.13) becomes

1
> (ka

v meM(l,...,
SZ].)iSZ]J.j 8Z‘_U"82fvj
x 1_[ B 2 Vli ]VJ'2+ 2 —tu,- ]—v,- 2 +0(8k+6/Dk) (5.15)
(i,j)em T (z; _Zj) T (z; —z; ")

(We have kept a term (=D even though £ is even to indicate that this comes from
(—1)/2 at the top of (5.13) and a factor —1 in each of the k/2 terms of the product
in the bottom of the same equation. On the other hand, the coefficient —1 in each of
the k /2 of the product in (5.15) above comes from the coefficient —i (squared) in the
right hand side of (5.14).) Fixing the matching and summing over v (so exchanging
order of summation) we get

1
s 23k/2 Z l_[

meM(l,....k) (i,j)em
8zi8z; 82;67; 878z 8707
X2 — 2 25 _z 2 203 2 2 =2
T4z — 2j) 74 (Zi — Zj) Tz — zj) w(zi —Zj)

] +O(8k+5/Dk)

(5.16)

(The term (—1)3*/2 in front comes from the previous (—1)* in (5.15) and another
factor (—1) in each of the k/2 terms of the product of the same equation.) Summing
over the choice of #; in (5.10), and since k is even (so (—1)3*/2 = (= 1)¥/2), we obtain
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wl(hP (@) — h (1)) - - (W (ax) — h (b)) =

(—=1)k/2 dz;dz; dz;dz;
2k Z 1_[ / / I:T[Z( - .)2 + 7.[2(-. — -.)2
meM(l,...k) (i, j)em* Vi VVi AR 22
dz;dz; dz;dz;
w2z —z)? 7z —Z))?

0(2)] +olop).

(5.17)

To understand the bound on the error above, the term outside of the brackets corre-
sponds to summing the error in (5.15) over k paths (each of length at most o6 YY),
the term inside corresponds to approximating a Riemann sum by an integral. When
we do so, for each sum/integral, we make an error of size at most O(8/D)|sup f|,
since each path is at least of length D/§, and f is the function being integrated, so
that here sup | f'| = O(D™3). Furthermore, as these are double integrals, we need to
multiply this error for a single integral by the overall value the other integral which
we bound crudely by O (1/D?).
Now observe that

/ / dZide (ai — aj)(b,- — bj)
= log
vty @i —z2j)? (ai —bj)(bi —ay)

J

Noting that the four integrals give two pairs of conjugate complex numbers, and
recalling that x + x = 2% (x), we obtain

ul(h®(ay) — h®(by)) - - (°(ax) — h® (by))]
_ Z 1—[ B lzfﬁlog (ai —aj)(b; — bj)(c:li —aj)(lzz' —bj)
2m (a; —bj)(bi —aj)a; —bj)(b; —aj)

meM(l,...k) (i,j)em

(5.18)

where

8¢ ) _ _
err. = o (ﬁ) + 0 <ﬁ> O (log D)"/2 = o(s* kﬁ)

for B sufficiently small, since D > 8#. In particular, if 8 is sufficiently small (depend-

ing on k but not on anything else) then this error goes to zero as § — 0. This concludes
the proof of Proposition 5.6. O

5.5 Convergence of the height function
In this section we finish the proof of the scaling limit result from Theorem 1.3.

One can think of the height function on 872 NH (which is defined up to a constant)
as a random distribution (generalised function) acting on bounded test functions f
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with compact support and mean zero. We follow [6] and write the action as

+ —
f(a;Jdadb, (5.19)

W, f) = /H /H (1 (@) — (b))

where f* = max{£f,0}and Z; = [ f*(a)da = [z f~(a)da. Here we think of
h® as extended in a piecewise constant way to the interiors of faces. Note that this is
well defined as the additive indeterminate constant in 2° cancels out in this expression.
One can also check that this gives the same result as just integrating the height function
against f. Note that by Fubini’s theorem (h, f) is centered as ,u(h3 (@) —h®B) =0
for all a, b € H by our choice of the reference flow from Sect. 1.1.

The result in Proposition 5.6 is the key step to prove the main result of the paper,
which we rephrase below for convenience. In fact, in [22], no further justification
beyond the analogue of Proposition 5.6 is provided (this is also the case in [36]). The
fact that an argument is missing was already pointed out by de Tiliere in [10] (see
Lemma 20 in that paper). Here, we follow an approach similar to the one used in [29]
and in Toninelli’s lecture notes [40] (see in particular Theorem 5.4 and the following
discussion), but tailored to our setup since our a priori error estimates are somewhat
different.

Theorem 5.8 Let CID%eu be the Neumann Gaussian free field in H, and let f, ... fx €
Do (H) (smooth test functions of compact support and mean zero). Then forly, ..., Ix €
N,

M[ﬁ(h’S, f,-)’i] N E[ﬁ(ﬁ@ﬁ“, f,-)’i], as§ — 0,
i=1

i=1
where E is the expectation associated with CDENHC".

Proof For a function g, we write g(a; b) = g(a) — g(b). To simplify the exposition,
we only treat the case of the second moment; the other cases are similar but with
heavier notation. To start with, note that

+ p—
WU )0 1= [ ars i e DI
H# Zf
+ —
%}Wdaldbldazdbz. (5.20)
2

Let p > 0 be such that J(z) > p whenever z € Supp(f1) U Supp(f2), and let

¥ (a1 — az)(by — ba) (a1 — a2) (b1 — b2)

H(ay, by, a2,by) = — N log - — .
22 (a1 — ba)(by — az)(@y — ba)(by — az)
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By Proposition 5.6, since all relevant points have imaginary parts greater than p, we
have

ulh® (ar; bk’ (a2; b2)] = Hoar, bi, a2, by) + o(1), (5.21)
where the error o(1) is uniform over
Ds = {(a1,b1,a2,by) e H' : D = 87},
where, as before, D = D(ay, b1, a2, by) denotes the minimal distance in the complex
plane between any pair of points within {ay, b1, a2, b2}. We now split the integral in

(5.20) into the integral over Dj and over D§. Now the important observation is that
since the the error is uniform, the limit of the integral over D; is given by

+ — + -
/ H(ai, ...,bz)fl (al)fl (b1) f2 (42)f2 (bz)daldbldazdbz
4

Zy Zy

1
= WE[(CD’ SO, f2)].

Therefore, we are left with proving that the contribution to the integral (5.20)
coming from Dj is negligible. To do that, we proceed somewhat crudely, noting that
by Cauchy—Schwarz,

wlh? (ar; b)h® (az: ba)] < (Vary (W (ar; b)) Var, (W (a2 b)) > . (5.22)

Since the volume of Df is polynomially small in §, it will therefore suffice to show
that
Var,, (h’ (a; b)) = O(log §)¢ (5.23)

for some C > 0 and arbitrary points a, b within some fixed compact of H. To prove
this, we will go back to the definition of the height function as a sum of increments
over a path, and we will use our a priori bound on K ~! coming from Proposition 3.4,
which gives

1
-1 _ . c
K™ (u,v) = O((log dist(u, v)) —dist(u, v)>'

Fix two paths y1, y» from a to b. It will be advantageous to take these paths at positive
macroscopic distance from one another except near the endpoints, where they must
necessarily come together. We will explain more precisely below how we construct
them. By the triangle inequality and Theorem 5.3, we have

Var, (h*(a; ) < Y 1Covu(e;emys Lieyem)l

€1€Y1,€2€)2

< Z ((log dist(ey, ez))C;)2

dist(eq, e
e|€y1,e2€)2 (e1, €2)
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<ogsC Y ().

1emener dist(eq, e2)

We may assume that near a and b, the paths y; and y» form straight segments with
different directions (say opposite directions), until they reach a fixed positive distance
a, taken to be small enough that these paths remain at positive distance from the real
line. The segments near a and b are then joined by portions of paths staying at distance
(in the plane) at least «/2 from one another to form y; and y». Then

0(1/8)

Y (o)=Y e e =)
_— —#{(ey,ep) : dist(e1,er) =r
dist(ey, en)/ ~ r2 e e
e1EY1,e2€)2 r=I1
a/(28)
<Y —r+ 0 <log(8™h. (5.24)
r=R

We provide a brief explanation for the crucial point above, which is the bound on
#{e1, er : dist(eq, e2) = r}, and which comes from the choice of paths y; and y».
Indeed, if 1 < r < /2 fixed, then elementary geometric considerations imply that
any choice of e; in the segment of y; at distance at most r from a, will give at most
one corresponding point e on ¥ such that dist(eq, e2) = r. On the other hand, for
r > «/2, there are at most 0(8_2) pairs of edges on the whole path, so #{(e, e2) :
dist(e, e2) > a/(28)} = O(8~2), so the contribution of such edges to the sum is
indeed O(1) as claimed above.

This proves (5.23) and therefore completes the proof of Theorem 5.8 in the case
of second moments. In the general case of a moment of order k > 2, the same proof
works, where we replace the use of Cauchy—Schwarz in (5.22) by a Holder inequality,
so that it suffices to show that u[ (7% (a; b))?¥] < (log 1/8)C* (we wrote here a moment
of order 2k rather than k to account for the possibility that k is odd). We therefore need
to choose 2k paths leading from a to b. As above, these paths may be chosen as being
straight line segments up to a small distance « (in the plane) away from a or b, and
with distinct directions; we simply choose the angles between these segments to be
7 /k, and otherwise require that these paths stay at positive distance from one another.
It is easy to check that the analogue of (5.24) holds also in this case.

A standard argument says that since all moments of 4% converge to the correspond-
ing moments of ﬁ@?ﬂe“, and since @%6“ is a Gaussian process, we can conclude
that 1% — LCD%“ in distribution as § — O (in the sense of finite dimensional dis-

V2m

tributions, where ® is viewed as a stochastic process indexed by smooth test functions
with compact support and mean zero). This is straightforward to see: the convergence
of the second moments, say, implies tightness. On the other hand, since the limiting
moments are Gaussian, they identify the limiting distribution uniquely. As a result we
have proved Theorem 1.3.
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