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RANDOM STABLE LAMINATIONS OF THE DISK

BY IGOR KORTCHEMSKI

Université Paris-Sud

We study large random dissections of polygons. We consider random
dissections of a regular polygon with n sides, which are chosen according
to Boltzmann weights in the domain of attraction of a stable law of index
0 € (1,2]. As n goes to infinity, we prove that these random dissections con-
verge in distribution toward a random compact set, called the random stable
lamination. If 6 = 2, we recover Aldous’ Brownian triangulation. However,
if 0 € (1,2), large faces remain in the limit and a different random compact
set appears. We show that the random stable lamination can be coded by the
continuous-time height function associated to the normalized excursion of a
strictly stable spectrally positive Lévy process of index 0. Using this coding,
we establish that the Hausdorff dimension of the stable random lamination is
almost surely 2 — 1/6.

Introduction. In this article we study large random dissections of polygons.
A dissection of a polygon is the union of the sides of the polygon and of a col-
lection of diagonals that may intersect only at their endpoints. The faces are the
connected components of the complement of the dissection in the polygon. The
particular case of triangulations (when all faces are triangles) has been extensively
studied in the literature. For every integer n > 3, let P, be the regular polygon
with n sides whose vertices are the nth roots of unity. It is well known that the
number of triangulations of P, is the Catalan number of order n — 2. In the general
case, where faces of degree greater than three are allowed, there is no known ex-
plicit formula for the number of dissections of P,, although an asymptotic estimate
is known (see [10, 17]). Probabilistic aspects of uniformly distributed random tri-
angulations have been investigated; see, for example, the articles [18, 19] which
study graph-theoretical properties of uniform triangulations (such as the maximal
vertex degree or the number of vertices of degree k). Graph-theoretical proper-
ties of uniform dissections of P, have also been studied, extending the previously
mentioned results for triangulations (see [3, 10]).

From a more geometrical point of view, Aldous [1, 2] studied the shape of a
large uniform triangulation viewed as a random compact subset of the closed unit
disk. See also the work of Curien and Le Gall [11], who discuss a random con-
tinuous triangulation (different from Aldous’ one) obtained as a limit of random
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dissections constructed recursively. Our goal is to generalize Aldous’ result by
studying the shape of large random dissections of P,, viewed as random variables
with values in the space of all compact subsets of the disk, which is equipped with
the usual Hausdorff metric.

Let us state more precisely Aldous’ results. Denote by t,, a uniformly distributed
random triangulation of P,. There exists a random compact subset t of the closed
unit disk ID such that the sequence (t,) converges in distribution toward t. The
random compact set ¢ is a continuous triangulation, in the sense that D \ t is a
disjoint union of open triangles whose vertices belong to the unit circle. Aldous
also explains how t can be explicitly constructed using the Brownian excursion
and computes the Hausdorff dimension of t, which is equal almost surely to 3/2
(see also [25]).

In this work, we propose to study the following generalization of this model.
Consider a probability distribution (i) j>0 on the nonnegative integers such that
n1 =0 and the mean of u is equal to 1. We suppose that u is in the domain of
attraction of a stable law of index 6 € (1, 2]. For every integer n > 2, let L, be the
set of all dissections of P,1, and consider the following Boltzmann probability
measure on I, associated to the weights (1 ;):

1
Ph)=— [] Wdaeer)-1- wel,,

™ f face of ®

where deg(f) is the degree of the face f, that is, the number of edges in the
boundary of f, and Z, is a normalizing constant. Note that the definition of P}
involves only w2, 13, ..., and wg is the missing constant to obtain a probability
measure. Under appropriate conditions on u, this definition makes sense for all
sufficiently large integers n. Let us mention two important special cases. If g =
2 — /2 and pi = (2 — +/2)/2)"! for every i > 2, one easily checks that P}
is uniform over L,. If p > 3 is an integer and if o =1—-1/(p — 1), pp—1 =
1/(p — 1) and u; = 0 otherwise, P! is uniform over dissections of L, with all
faces of degree p (in that case, we must restrict our attention to values of n such
that n — 1 is a multiple of p — 2, but our results carry over to this setting).

We are interested in the following problem. Let [, be a random dissection dis-
tributed according to IP,,. Does the sequence ([,) converge in distribution to a ran-
dom compact subset of D? Let us mention that this setting is inspired by [24],
where Le Gall and Miermont consider random planar maps chosen according to
a Boltzmann probability measure, and show that if the Boltzmann weights do not
decrease sufficiently fast, large faces remain in the scaling limit. We will see that
this phenomenon occurs in our case as well.

In our main result Theorem 3.1, we first consider the case where the variance
of w is finite and then show that [, converges in distribution to Aldous’ Brown-
ian triangulation as n — oo. This extends Aldous’ theorem to random dissections
which are not necessarily triangulations. For instance, we may let [, be uniformly
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distributed over the set of all dissections whose faces are all quadrangles (or pen-
tagons, or hexagons, etc.). As noted above, this requires that we restrict our at-
tention to a subset of values of n, but the convergence of [,, toward the Brownian
triangulation still holds. This maybe surprising result comes from the fact that cer-
tain sides of the squares (or of the pentagons, or of the hexagons, etc.) degenerate
in the limit. See also the recent paper [10] for other classes of noncrossing config-
urations of the polygon that converge to the Brownian triangulation.

On the other hand, if p is in the domain of attraction of a stable law of index
0 € (1, 2), Theorem 3.1 shows that (I;;) converges in distribution to another random
compact subset [ of ID, which we call the #-stable random lamination of the disk.
The random compact subset [ is the union of the unit circle and of infinitely many
noncrossing chords, which can be constructed as follows. Let X**¢ = (X{*“)o</<1
be the normalized excursion of the strictly stable spectrally positive Lévy process
of index 6 (see Section 2.1 for a precise definition). For 0 <s <t < 1, we set
s =X rif r = inf{u > 5; X < X%}, and s ~X"* 5 by convention. Then

(1) [= U [e—ZiﬂS’e—Ziﬂt]’

5 Xy

where [u, v] stands for the line segment between the two complex numbers u
and v. In particular, the latter set is compact, which is not obvious a priori.

In order to study fine properties of the set [, we derive an alternative representa-
tion in terms of the so-called height process H®* = (H/*“)p<;<1 associated with
X (see [12, 13] for the definition and properties of H*¢). Note that H®*¢ is a
random continuous function on [0, 1] that vanishes at O and at 1 and takes positive
values on (0, 1). Then Theorem 4.5 states that

(2) [= U [e—ZiﬂS’ e—ZiTIZ],

€xc
sy

where, for s, € [0, 1], s =7 1 if H*® = H* and H*® > H® for every r €
(s At,s Vi), orif (s,t)is a limit of pairs satisfying these properties. This is very
closely related to the equivalence relation used to define the so-called stable tree,
which is coded by H®*¢ (see [12]). The representation (2) thus shows that the -
stable random lamination is connected to the 6-stable tree in the same way as the
Brownian triangulation is connected to the Brownian CRT (see [2] for applications
of the latter connection). The representation (2) also allows us to establish that the
Hausdorff dimension of [ is almost surely equal to 2 — 1/6. Note that for 6§ = 2,
we obtain a Hausdorff dimension equal to 3/2, which is consistent with Aldous’
result. Additionally, we verify that the Hausdorff dimension of the set of endpoints
of all chords in lis equal to 1 — 1/6.

Finally, we derive precise information about the faces of [, which are the con-
nected components of the complement of [ in the closed unit disk. When 6 = 2,
we already noted that all faces are triangles. On the other hand, when 8 € (1, 2),
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each face is bounded by infinitely many chords. We prove more precisely that the
set of extreme points of the closure of a face (or, equivalently, the set of points of
the closure that lie on the circle) has Hausdorff dimension 1/6.

Let us now sketch the main techniques and arguments used to establish the pre-
vious assertions. A key ingredient is the fact that the dual graph of [, is a Galton—
Watson tree conditioned on having n leaves. In our previous work [21], we es-
tablish limit theorems for Galton—Watson trees conditioned on their number of
leaves and, in particular, we prove an invariance principle stating that the rescaled
Lukasiewicz path of a Galton—Watson tree conditioned on having n leaves con-
verges in distribution to X®*¢ (see Theorem 3.3 below). Using this result, we are
able to show that [,, converges toward the random compact set [ described by (1).
The representation (2) then follows from relations between X®*¢ and H®*°. Fi-
nally, we use (2) to verify that the Hausdorff dimension of [ is almost surely equal
to 2 — 1/6. This calculation relies in part on the time-reversibility of the process
H*®C, It seems more difficult to derive the Hausdorff dimension of [ from the rep-
resentation (1).

The paper [10] develops a number of applications of the present work to enu-
meration problems and asymptotic properties of uniformly distributed random dis-
sections.

The paper is organized as follows. In Section 1 we present the discrete frame-
work. In particular, we introduce Galton—Watson trees and their coding functions.
In Section 2 we discuss the normalized excursion of the strictly stable spectrally
positive Lévy process of index 6 and its associated lamination L(X®*¢). In Sec-
tion 3 we prove that (I;) converges in distribution toward L(X®*°). In Section 4 we
start by introducing the continuous-time height process H®¢ associated to X®*¢
and we then show that L(X®*°) can be coded by H%*°. In Section 5 we use the
time-reversibility of H®*¢ to calculate the Hausdorff dimension of the stable lami-
nation.

Throughout this work, the notation A stands for the closure of a subset A of the
plane.

1. The discrete setting: Dissections and trees.
1.1. Boltzmann dissections.

DEFINITION 1.1. A dissection of a polygon is the union of the sides of the
polygon and of a collection of diagonals that may intersect only at their endpoints.
A face f of a dissection w of a polygon P is a connected component of the com-
plement of w inside P; its degree, denoted by deg(f), is the number of sides
surrounding f. See Figure 1 for an example.

Let (i;)i>2 be a sequence of nonnegative real numbers. For every integer n > 3,
let P, be the regular polygon of the plane whose vertices are the nth roots of unity.
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FI1G. 1. Random dissections of Py7183 for 0 = 1.1, of P11655 for 0 = 1.5 and of Ppp999 for 6 = 1.9.

For every n > 2, let I, be the set of all dissections of P, . Note that L, is a finite
set. Let L = {J,>, L, be the set of all dissections. A weight 7 () is associated to
each dissection w € L, by setting

7 (w) = l_[ Mdeg(f)—1-

f face of w

We define a probability measure on LL,, by normalizing these weights. More pre-
cisely, we set

3) Zy= Y w(w),

wel,

and for every n > 2 such that Z,, > 0,

PH(w) = LJ'r(a))
n Zn
forwel,.

We are interested in the asymptotic behavior of random dissections sampled
according to P},. Let D be the closed unit disk of the complex plane and let C be
the set of all compact subsets of ID. We equip C with the Hausdorff distance dy,
so that (C, dy) is a compact metric space. In the following, we will always view a
dissection as an element of this metric space.

We are interested in the following question. For every n > 2 such that Z,, >
0, let [,, be a random dissection distributing according to IP;. Does there exist a
limiting random compact set [ such that [, converges in distribution toward [?

We shall answer this question for some specific families of sequences (u;);>2
defined as follows. Let 6 € (1,2]. We say that a sequence of nonnegative real
numbers () j>> satisfies the condition (Hp) if:

— p is critical, meaning that ) 7°,ipu; = 1. Note that this condition implies
Yo mi < 1.

— Setpi=0and uo=1—_72, ;. Then (i) j>o is a probability measure in
the domain of attraction of a stable law of index 6.
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Recall that the second condition is equivalent to saying that if X is a random
variable such that P[X = j] = u; for j > 0, then either X has finite variance or
P[X > j1=jYL(j), where L is a function such that lim,_, o L(tx)/L(x) = 1
for all ¢+ > 0 (such a function is called slowly varying at infinity). We refer to [7]
or [15], Chapter 3.7, for details.

1.2. Random dissections and Galton—Watson trees. In this subsection we ex-
plain how to associate a dual object to a dissection. This dual object is a finite
rooted ordered tree. The study of large random dissections will then boil down to
the study of large Galton—Watson trees, which is a more familiar realm.

DEFINITION 1.2. Let N={0,1,...} be the set of all nonnegative integers,
N*={1,2,...}, and let U be the set of labels

U= G (N9)",
n=0

where by convention (N*)Y = {@}. An element of U is a sequence u = uj--- Uy
of positive integers, and we set |u| = m, which represents the “generation” of u.
Ifu=uy---uy and v =1vy---v, belong to U, we write uv = uy---uyuvy--- vy
for the concatenation of u and v. In particular, note that u@ = Ju = u. Finally, a
rooted ordered tree T is a finite subset of U such that:

(1) ger;

(2) if vetand v =uj for some j € N*, then u € t;

(3) forevery u € t, there exists an integer k, (t) > 0 such that, for every j € N*,
uj e tifandonlyif 1 < j <k,(7).

In the following, by tree we will always mean rooted ordered tree. We denote the
set of all trees by T. We will often view each vertex of a tree T as an individual
of a population whose 7 is the genealogical tree. The total progeny of 7, Card(7),
will be denoted by ¢(t). A leaf of a tree 7 is a vertex u € t such that k,(r) = 0.
The total number of leaves of t will be denoted by A(t). If T is a tree and u € 7,
we define the shift of T at u by T, = {v € U; uv € 7}, which is itself a tree.

Given a dissection w € LL,,, we construct a (rooted ordered) tree ¢ (w) as fol-
lows: consider the dual graph of w, obtained by placing a vertex inside each face
of w and outside each side of the polygon P, and by joining two vertices if the
corresponding faces share a common edge, thus giving a connected graph without
cycles. Then remove the dual edge intersecting the side [1, 2/t of p, . Fi-
nally, root the graph at the dual vertex corresponding to the face adjacent to the
side [1, e27/m+D7] (see Figure 2). The planar structure now allows us to associate
atree ¢ (w) to this graph, in a way that should be obvious from Figure 2. Note that
ky (¢ (w)) # 1 for every u € ¢ (w).
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2IE. 128 o

FIG. 2. The dual tree of a dissection, rooted at the bold vertex.

For every integer n > 2, let T, stand for the set of all trees T € T with ex-
actly n leaves and such that k,,(t) # 1 for every u € t. The preceding construction
provides a bijection ¢ from L, onto T(,. Furthermore, if 7 = ¢ (w) for w € L,,
there is a one-to-one correspondence between internal vertices of T and faces of o,
such that if u is an internal vertex of 7 and f is the associated face of w, we have
deg f =k, () + 1. The latter property should be clear from our construction.

DEFINITION 1.3. Let p be a probability measure on N with mean less than
or equal to 1 and such that p(1) < 1. The law of the Galton—Watson tree with
offspring distribution p is the unique probability measure P, on T such that:

(1) Pplkz = jl=p(j) for j > 0;

(2) for every j > 1 with p(j) > 0, the shifted trees T, ..., T;T are indepen-
dent under the conditional probability IP,[-|kz = j] and their conditional distribu-
tionis IPy.

A random tree with distribution P, will sometimes be called a GW), tree.

PROPOSITION 1.4.  Let (1uj)j>2 be a sequence of nonnegative real numbers
such that Z?‘;zjﬂj =1.Putpu;=0and uo=1-— Z?iz/ij so that (L= (i) j=0
defines a probability measure on N, which satisfies the assumptions of Defini-
tion 1.3. Let n > 2 and let Z, be defined as in (3). Then Z, > 0 if, and only
if, PulA(t) = n] > 0. Assume that this condition holds. Then if [, is a random
dissection distributed according to Pl , the tree ¢ (1) is distributed according to
P.l-|A(t) =nl].
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PrROOF. Lett €T, and w = ¢~ (). Then

4) Pu®) =[[tre =1 [ #raer—1 =nim(@).

UeT f face of w

The first equality is a well-known property of Galton—Watson trees (see, e.g.,
Proposition 1.4 in [22]). The second one follows from the observations preced-
ing Definition 1.3, and the last one is the definition of 7w (w). From (4), we
now get that P, (T,)) = gZ,, and then (if these quantities are positive) that
Pu(t|Tw) = P (), giving the last assertion of the proposition. []

REMARK 1.5. The preceding proposition will be a major ingredient of our
study. We will derive information about the random dissection [, (when n — o0)
from asymptotic results for the random trees ¢ ([,,). To this end, we will assume that
() j>2 satisfies condition (Hp) for some 6 € (1, 2], which will allow us to use
the limit theorems of [21] for Galton—Watson trees conditioned to have a (fixed)
large number of leaves.

1.3. Coding trees and dissections. In the previous subsection we have seen
that certain random dissections are coded by conditioned Galton—Watson trees.
We now explain how trees themselves can be coded by two functions, called, re-
spectively, the Lukasiewicz path and the height function (see Figures 3 and 4 for an
example). These codings are crucial in the understanding of large Galton—Watson
trees and thus of large random dissections.

o

FIG. 3. The dual tree T associated to the dissection of Figure 2 with its vertices indexed in lexico-
graphical order. Here, (1) = 26.
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7 —
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F1G. 4. The Lukasiewicz path (W, (t),0 <u < ¢(t)) and the height function (H,(t),0 <u < ¢(7)
of t.

We write u < v for the lexicographical order on the set U (e.g., @ <1 <21 <
22). In the following, we will denote the children of a tree t listed in lexicograph-
ical orderby @ =u(0) <u(l) <--- <u(¢(r) —1).

DEFINITION 1.6. Let t € T. The height process H(t) = (H,(1),0 <n <
£(7)) is defined, for 0 <n < ¢(t), by H,(r) = |u(n)|. The Lukasiewicz path
W(r) = (W, (1),0 <n <¢(r)) is defined by Wo(r) =0and W,,41(7) = W, () +
kym(t) —1for0<n <¢(r)—1.

It is easy to see that W,(r) > 0 for 0 <n < {(t) but Wy (t) = —1 (see,
e.g., [22]).

Consider a dissection w, its dual tree T = ¢(w) and W(r), the associated
Lukasiewicz path. We now explain how to reconstruct @ from W(t). As a first
step, recall that an internal vertex u of 7 is associated to a face f of w, and that
the chords bounding f are in bijection with the dual edges linking u to its children
and to its parent. The following proposition explains how to find all the children of
a given vertex of 7 using only W or H, and will be useful to construct the edges
linking the vertex u € 7 to its children.

PROPOSITION 1.7. Lett €T, and let u(0), ...,u(¢(r) — 1) be as above the

vertices of T listed in lexicographical order. Fixn € {0, 1, ..., ¢(t) — 1} such that
kum)(t) > 0 and set k = k() (7).

(1) Let s1,...,s, €{0,1,...,¢(t) — 1} be defined by setting s; = inf{l > n +
1; Wi(r) = Wyq1(z) — (i — 1)} for 1 <i <k (in particular, sy = n + 1). Then
u(sy), u(s2), ..., u(sy) are the children of u(n) listed in lexicographical order.
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(i) We have Hy (t) = Hy,(t) = --- = Hy, (1) = H,(t) + 1. Furthermore, for
1<i<k-—1,

Hj(t) > Hy, () = Hy;  (v)  Vje(s,s+) NN

PROOF. We leave this as an exercise (or see the proof of Proposition 1.2
in [22]) and encourage the reader to visualize what this means on Figure 4. [J

In a second step, we explain how to reconstruct the dissection from the
Lukasiewicz path of its dual tree.

PROPOSITION 1.8. Let ¢ > 2 be an integer and let Z = (Z,,,0 <n <) be
a sequence of integers such that Zo =0, Z; = —1, Zy > 0 for 0 <k < ¢ and
Zigin—Zie{—-1,1,2,3,..} for0<i <. For0<i <¢,set Xi =Ziy1 — Z;
and, for 1 <i <¢,

AG) =Card{0 < j <i; X; =—1)

For every mteger i €{0,1,...,¢(t) — 1} such that X; > 1, set ki = X; + 1 and
letsl,.. sk+2 bedeﬁnedbys1 —Sk+2—l+ 1 ands g=mfll >i+1;7Z; =
Ziy1 — m}for 1 <m <k;. Then the set D(Z) defined by

kit+1 A(sh) Asiy)
B L A6 i 2B
) D(Z)_i;glg[exp< 2”’A(§>+1>’e"p( 2”’A<;>+1ﬂ

is a dissection of the polygon Px )1 called the dissection coded by Z.

Note that if 7 is a tree (different from the trivial tree {@}), if u(0), ..., u(¢(r) —
1) are its vertices listed in lexicographical order and Z = W (1), then A(i) is the
number of leaves among u(0), u(1),...u(i — 1) [in particular, A(¢) is the number
of leaves of 7], k; is the number of children of u (i), and sfn is the index of the mth
child of u(i) for 1 <m <k;.

PROOF. First notice that, for all pairs (i, j) occurring in the union of (5), we
have A(s ) # A(s! Jrl) We then check that all edges of the polygon Pj )41 ap-
pear in the right- hand side of (5). To this end, fix £ € {0, 1,..., A(¢) — 1}. Then
there is a unique integer k € {1,2,...,¢ — 1} such that X; = —1 and A(k) = ¢.
Set

i=sup{jef0,1,....k—1}:Z; < Z}

and m = Z;11 — Zy + 1. Notice that 1 <m< ki since Zy > Z; by construction.
It is now a simple matter to verify that s,, = k and s,, | = k + 1. Recalling that
Aky=£and A(k+1)=¢+ 1, we get that the line segment

. ¢ L+
|:exp<—21717>, exp<—2m7>]
AG) +1 A +1
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appears in the right-hand side of (5). We therefore get that D(Z) contains all edges
of Pa(z)+1 with the possible exception of the edge [1, exp(—2ix %)]. How-
ever, the latter edge also appears in the union of (5), taking i =0 and j = kg + 1
and noting that s,?o 41 =¢and s,?o =1L

Next suppose that 0 <i < ¢,0 <i’ < ¢ are such that k; > 1,k > 1. Let j €
{1,....ki+1}, j e {l, ..., kp+1}.If (i, j) # (i’, j/), one easily checks that either
the intervals (sj., sj- 41) are disjoint or one of them is contained in either one. It
follows that the chords corresponding, respectively, to (i, j) and to (i, j') in the
union of (5) are noncrossing. Hence, D(Z) is a dissection. [

LEMMA 1.9. Forevery dissection w € 1L, we have D(W (¢ (w))) = w. In other
words, a dissection is equal to the dissection coded by the Lukasiewicz path of its
dual tree.

PROOF. This is a consequence of our construction. Suppose that w € L, for
some n > 2, and set T = ¢ (w). Fix a face f of w and the corresponding dual vertex
u(i) € ¢ (w) (recall that the faces of f are in one-to-one correspondence with the
internal vertices of 7). Denote the Lukasiewicz path of t by Z = W (7). First notice
that the degree of f isequal to 1 +k, ;) = Z;+1 — Z; + 2, where k;(;) is the number
of children of u(i). To simplify notation, set k; = k;(;). Let s{ s s,ii 4o be defined
as in Proposition 1.8. By Proposition 1.7, u(s{), u(sé), e u(s,"(i) are the children
of u(i).

As in Proposition 1.8, we set, for every 1 <i <¢, A() =Card{0 < j <
i; Zjy1 — Zj = —1}, which represents the number of leaves among the first i ver-
tices of 7. Note that A(¢(t)) = n. Then, assuming that k; > 2:

— For every 1 < j <k; the chord of w which intersects the dual edge linking
u(i) toits jth child is

|:exp<—2i7r :Ei;l) ) , exp<—2in An(s_j:ll) )} .

— The chord of w intersecting the dual edge linking u (i) to its parent is

A(s; i
|:exp<—2i71 —fkiﬂ) ) , exp<—2in Alsy) >:| .

+1 n+1
Indeed, a look at Figure 2 should convince the reader that the vertices
2i A(s§ ) 1<j<k+1
_ < 7 <hk:
exp( 17rn+1), <J=ki+

are exactly the vertices belonging to the boundary of the face associated with u (i)
listed in clockwise order. Consequently, the preceding chords are exactly the ones
that bound this face. Since this holds for every face f of w, the conclusion follows.

g
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2. The continuous setting: Construction of the stable lamination. In this
section we present the continuous background by first introducing the normalized
excursion X*¢ of the 6-stable Lévy process. This process is important for our pur-
poses because X®¢ will appear as the limit in the Skorokhod sense of the rescaled
Lukasiewicz paths of large GW,, trees coding discrete dissections. We then use
X©X¢ to construct a random compact subset of the closed unit disk, which will be
our candidate for the limit in distribution of the random dissections we are consid-
ering. Two cases will be distinguished: the case 0 = 2, where X®*° is continuous,
and the case 0 € (1, 2), where the set of discontinuities of X®*¢ is dense.

2.1. The normalized excursion of the Lévy process. We follow the presentation
of [12] and refer to [4] for the proof of the results recalled in this subsection. The
underlying probability space will be denoted by (€2, F,[P). Let X be a process
with paths in D(R4, R), the space of right-continuous with left limits (cadlag)
real-valued functions, endowed with the Skorokhod topology. We refer the reader
to [6], Chapter 3 and [20], Chapter VI, for background concerning the Skorokhod
topology. We denote by (F;);>¢ the canonical filtration of X augmented with the
P-negligible sets. We assume that X is a strictly stable spectrally positive Lévy
process of index 6 normalized so that for every A > 0,

E[exp(—1X,)] = exp(tA?).

In the following, by the 6-stable Lévy process we will always mean such a Lévy
process. In particular, for & = 2 the process X is +/2 times the standard Brownian
motion on the line. Recall that X enjoys the following scaling property: For every
¢ > 0, the process (c_1/9 X, t > 0) has the same law as X. Also recall that when
1 <6 <2, the Lévy measure  of X is

_60-1 4,
rQ2-0)

For s > 0, we set AX; = X; — X,_. The following notation will be useful: for
O<s<t,

7 (dr)

(0,00) .

I’ =inf X, I; = inf X, S; =sup X.
[s,] [0,1] [0,4]
Notice that the process / is continuous since X has no negative jumps.

We have Xg =0and I; <0 < S; for every ¢t > 0 almost surely [meaning that the
point 0 is regular both for (0, o) and for (—o0, 0) with respect to X]. The process
X — I is a strong Markov process and 0 is regular for itself with respect to X — /.
We may and will choose —1 as the local time of X — I atlevel 0. Let (g;,d;),i € Z
be the excursion intervals of X — I away from 0. For every i € 7 and s > 0, set
@i = X(g+s)nd; — Xg;- We view o' as an element of the excursion space &£, which
is defined by

E={weDR+,Ry); w(0) =0and () := sup{s > 0; w(s) > 0} € (0, 00)}.
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F1G. 5. Simulations of X*° for, respectively, 0 =1.1,1.5,1.9.

If w € £, we call ¢ (w) the lifetime of the excursion w. From Itd’s excursion theory,
the point measure

N(drdw) =) 81, o)
i€l
is a Poisson measure with intensity df N (dw), where N (dw) is a o -finite measure
on the set £.

Let us define the normalized excursion of the 6-stable Lévy process. Define,
for every A > 0, the re-scaling operator S*) on the set of excursions by S™) (w) =
(A?w(s/1), s > 0). The scaling property of X shows that the image of N (-|¢ > 1)
under SU/9) does not depend on ¢ > 0. This common law, which is supported on
the cadlag paths with unit lifetime, is called the law of the normalized excursion
of X and denoted by P®*. Informally, P°*¢ is the law of an excursion under the
Itd6 measure conditioned to have unit lifetime. In the following, (X{*“;0 <t <
1) will stand for a process defined on (€2, F, P) with paths in D([0, 1], R} ) and
whose distribution under I is P°*¢ (see Figure 5 for a simulation). Note that X% =
X5 =0.

As for the Brownian excursion, the normalized excursion can be constructed
directly from the Lévy process X. We state Chaumont’s result [9] without proof.
Let (g,,d;) be the excursion interval of X — I straddling 1. More precisely, g, =
sup{s < 1; Xy = I} and d; =inf{s > I; X; = I;}. Let {1 =d; -8, be the length
of this excursion.

PROPOSITION 2.1 (Chaumont). Ser X* =¢; /* (Xg 1015 — Xg,) for every s €
[0, 1]. Then X* is distributed according to P, - -

2.2. The 0-stable lamination of the disk. The open unit disk of the complex
plane C is denoted by D = {7z € C; |z|] < 1} and S; is the unit circle. If x, y are
distinct points of S1, we recall that [x, y] stands for the line segment between x
and y. By convention, [x, x] is equal to the singleton {x}.
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DEFINITION 2.2. A geodesic lamination L of D is a closed subset L of D
which can be written as the union of a collection of noncrossing chords. The lam-
ination L is maximal if it is maximal for the inclusion relation among geodesic
laminations of D. In the sequel, by lamination we will always mean geodesic lam-
ination of .

REMARK 2.3. In hyperbolic geometry, geodesic laminations of the disk are
defined as closed subsets of the open hyperbolic disk [8]. As in [11], we prefer to
see these laminations as compact subsets of D because this will allow us to study
the convergence of laminations in the sense of the Hausdorff distance on compact
subsets of D.

It is not hard to check that the set of all geodesic laminations is closed with
respect to the Hausdorff distance.

2.2.1. The Brownian triangulation.

DEFINITION 2.4. The Brownian excursion e is defined as X®*¢ for 8 = 2. For
u,v €[0,1] we set u ~vif Cuav = Cyvy = Mile[yav,uvo] € -

Note that, with our normalization of X%¢, e/ /2 is the standard Brownian ex-
cursion. It is well known that the local minima of e are distinct almost surely. In
the following, we always discard the set of probability zero where this property
fails.

PROPOSITION 2.5 (Aldous [1]-Le Gall and Paulin [25]). Define L(e) by
L((B) — U[e—Zins’ e—2int]‘

[
s~t

Then L(€) is a maximal geodesic lamination of D [see Figure 6 for a simulation of
L(e)].

REMARK 2.6. Both the property that L(e) is a lamination and its maximality
property are related to the fact that local minima of e are distinct. The connected
components of D \ L(e) are open triangles whose vertices belong to Si. For this
reason we call L(e) the Brownian triangulation. Notice also that S; C L(e).

2.2.2. The 6-stable lamination. Here, 6 € (1, 2) so that the 6-stable Lévy pro-
cess X is not continuous. In the beginning of this section we fix Z € D([0, 1], R)
such that Zgy =2, =0, AZ; >0 for s € (0,1] and Z; > 0 for s € (0, 1). We then
consider the case when Z = X®*€ is the normalized excursion of the 6-stable Lévy
process X.
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FIG. 6. A Brownian excursion € and the associated triangulation L(e).

DEFINITION 2.7. For0<s <t <1, we set s ~%¢ if and only if t = inf{u >
§; Zy < Zs_} (where Zop— = 0 by definition). For 0 <t < s <1, we set s~Z¢if
and only if # ~Z 5. Finally, we set s ~Z s for every s € [0, 1].

Note that ~7 is not necessarily an equivalence relation. For example, if 0 < r <
s<t<laresuchthat AZ, =0,Z, =Z,=Z;and Z, > Z, foru € (r,s) U (s, 1),
then r ~% s and s ~Z ¢, but we do not have r ~% 1.

REMARK 2.8. Ifs~%tands <t,then Z,_ = Z, and Z, > Z,_ forr € (s, 1).

PROPOSITION 2.9.  We say that Z attains a local minimum at t € (0, 1) if there
exists 1 > 0 such that inf|;_; ;1) Z = Z;. Suppose that Z satisfies the following
four assumptions:

(H1) If0 <s <t <1, there exists at most one value r € (s, t) such that Z, =
infig ;) Z (we say that local minima of Z are distinct);

H2) Ift € (0,1) is such that AZ; > 0, then inf[; ;1) Z < Z; for all 0 < ¢ <
1—1;

(H3) Ift € (0,1) is such that AZ; > 0, theninfl,_; 1 Z < Z;_ forall0 < e <t;

(H4) Suppose that Z attains a local minimum at t € (0, 1) [in particular, AZ; =
0 by (H3)]. Let s =sup{r € [0,t]; Z, < Z;}. Then AZs > 0 and Z;_ < Z;. Note
that then Zy > Z; by (H2).

Then the set
L(Z) = U [e—ZiﬂS’e—Ziﬂl]

s~Zt

is a geodesic lamination of D, called the lamination coded by the cadlag func-
tion Z.
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Notice that S| C L(Z) since s ~% s for every s € [0, 1].

PROOF. It easily follows from Remark 2.8 that the chords appearing in the
definition of L(Z) are noncrossing. We have to prove that L(Z) is closed. To this
end, it is enough to verify that the relation ~7 is closed, in the sense that its graph
is a closed subset of [0, 1]2. Consider two sequences (sy,), (¢,) of reals such that
0<s, <t, <1,s,~%t, and the pairs (s, t,) converge to (s, t). We need to verify
that s ~Z 1. Clearly, s <t and we can assume that s < ¢ since S; C L(Z).

The property s, ~7 t,, implies that Z, > Z, for every r € (s, t,). By passing
to the limit n — oo, we get Z, > Z,_ for every r € (s,t). If AZ; > 0, this con-
tradicts (H3). So we can assume that AZ; = 0, implying that the sequence (Z;,)
converges to Z; as n — 00.

Case 1. Assume that AZ; > 0 and thus s > 0. By (H2) and right-continuity, we
can find n > 0 such that n < (¢ — s5)/2 and

inf Z> inf
[s,s+n) [s+n,(s+1)/2]

It follows from (H3) that the infimum of Z over a compact interval is achieved at
some point of this interval. Hence, we may take ro € [s + 1, (s + ¢)/2] such that
Zyy = inf[g 1y (s+1)/21 Z.If s < s, for infinitely many n, we can find infinitely many
values of n for which s <s,, <5 +n <rg <t,. For those values of n, rg € (s,,, t,,)
and Z,, < Z;,_, which contradicts Remark 2.8. We can thus suppose that s, < s
for every sufficiently large n. Consequently, (Z;, ) converges to Z;_ as n tends to
infinity. Since Z;,_ = Z;, for all n, it follows that Z; = Z;_. Recall that Z, > Z;
for r € (s,t). We now demonstrate by contradiction that, in fact, Z, > Z; for all
r € (s, t). Suppose that there exists 71 € (s, ?) such that Z, = Z;. Notice that Z
then attains a local minimum at r;. Property (H3) ensures that

s=suplu €[0,r11; Zy < Z, },

and the fact that Z;,_ = Z; = Z,, contradicts (H4). We conclude that Z, > Z,_ for
every r € (s, t). Therefore, t = inf{u > s; Z,, < Z,;_}. This implies that s ~Z¢ as
desired.

Case 2. Assume that AZ; = 0. In this case, (Z,,) converges to Z; as n tends
to infinity. Since Z;,_ = Z; for all n, it follows that Z; = Z;. We also know
that Z, > Z; for r € (s,t). If s =0, we necessarily have + = 1 and the fact
that Z is positive on (0, 1) implies 0~% 1. We thus suppose that s > 0. Argue
by contradiction and suppose that there exists r; € (s, ) such that Z, = Z;.
Then ry is a local minimum of Z. If infj;_. ) Z < Z; for every ¢ € (0, s], then
s =supfu €[0,r]; Z, < Z,,}. By (H4), s must be a jump time of Z, which is a
contradiction. If infj;_, s) Z > Z; for some ¢ € (0, s], this means that s is a local
minimum of Z. Since Z; = Z,,, this contradicts (H1). We conclude that Z, > Z;
for r € (s, t). This implies that s ~Z¢ O

Let (HO) be the property: {s € [0, 1]; AZ; # 0} is dense in [0, 1].
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PROPOSITION 2.10. Let 1 <6 < 2. With probability one, the normalized ex-
cursion X% of the 0-stable Lévy process satisfies the assumptions (HO), (H1),
(H2), (H3) and (H4).

PROOF. It is sufficient to prove that properties analogous to (HO)—-(H4) hold
for the Lévy process X. The case of (HO) is clear. (H1) and (H2) are consequences
of the (strong) Markov property of X and the fact that O is regular for (—oo, 0)
with respect to X.

For the remaining properties, we will use the time-reversal property of X, which
states that if # > 0 and X is the process defined by )?@ =X; — X(—5)— for 0 <
s <t and ft(t) = X;, then the two processes (X5, 0 <s <t) and (fs(t), 0<s<t)
have the same law. For (H3), the time-reversal property of X and the regularity
of 0 for (0, oo) shows that a.s. for every jump time s of X and every v € [0, 5),

inf X, < X,_.
refv,s]

We finally prove the analog of (H4) for X. By the time-reversal property of X,
it is sufficient to prove that if ¢ > 0 is rational and T = inf{r > g; X; > S }, then
X7 > 84 = X7 almost surely. This follows from the Markov property at time g

and the fact that for any a > 0, X jumps a.s. across a at its first passage time
above a (see [4], Proposition VIIL.8 (ii)). O

In the following, we always discard the set of zero probability where one of the
properties (HO)—(H4) does not hold.

DEFINITION 2.11. The 8-stable lamination is defined as the geodesic lamina-
tion L(X®°), where X®*¢ is the normalized excursion of the 0-stable Lévy process.

See Figure 1 for some examples. The following proposition is immediate from
the definition of the relation ~X“ and Remark 2.8.

PROPOSITION 2.12. Almost surely, for every choice of 0 < o < 8 <1 with
(a, B) # (0, 1), we have a ~X"° B if and only if one of the following two mutually
exclusive cases holds:

(i) AXSC>0and p=influ > o; X7 = XJ};
(ii) AXeXC 0, Xg¥ = X%XC, and XeXC > XX for everyr € (a, B).

DEFINITION 2.13. Let & be the set of all pairs (o, 8) where 0 <o < g <1
satisfy condition (i) in Proposition 2.12.

PROPOSITION 2.14. The following holds almost surely for any pair (s, t) such
that0 <s <t <1 and X{*° = X{* and X7*° > XT* for every r € (s, t). For every
e € (0, (t —s5)/2), there exist s’ € [s, s + 8] andt' € [t — e, t] such that AX{¢ > 0
and t' =inf{u > s'; X;*° = X {7}, so that in particular (s',t') € £).
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PROOF. Let 0 <s <t <1 be such that the assumptions in the proposition
hold. Take ¢ < (t — 5)/4, then set m = inf[s4, ;—) X**¢ and note that m > X*° as
an easy consequence of (H3). By right-continuity, there exists ¢’ with 0 < &’ < ¢
such that supy; 1) X&¢ <m. Let w € (s, s + &’) be a jump time of X**°, so that,
by (H2),

H exc €XC
re[L}JI:lsf—l-s/] X=X
We already noticed that the property (H3) implies that the minimum of X*¢ over
a compact interval is achieved at a point of this interval. Hence, there exists u €
[w, s + €] such that XX = inf}y, 4. X*°. Finally, let s" = sup{r € [s, u]; X*¢ <
XX°}. By (H4), we see that 5" is a jump time. Set ¢’ = inf{u > s'; XX = X{}.
By construction, s <s' <w <u <s+¢e <t —¢e <t <t and the desired result
follows. [

PROPOSITION 2.15. We have a.s.

L(Xexc): U [e—Zins’e—Zim].
(s,1)e&

PROOF. Denote the compact subset of I in the right-hand side by K. The fact
that L(X*°) is closed implies that K C L(X®*°). We have to show the reverse
inclusion. To this end, let 0 < u < v < 1 such that u ~X" ¥ but (u,v) ¢ £1. Then
condition (ii) in Proposition 2.12 holds for (o, 8) = (u, v), and it follows from
Proposition 2.14 that (u, v) is the limit of a sequence of pairs (u,, v,) belonging
to &1. Since K is closed, we get that [e—2imu o=2iTv] - K Finally, from the fact
that X ¢ satisfies properties (HO) and (H2), it is easy to verify that in any nontrivial
open subinterval of [0, 1] we can find a pair (u, v) such that (u,v) € &1, and it
follows that S; C K. This completes the proof. [

3. Convergence to the stable lamination. In this section we show that the
Boltzmann dissections of P,4; considered in Section 1.1 converge in distribution
to the stable laminations introduced in the previous section. To this end, we use
limit theorems for rescaled Lukasiewicz paths of critical Galton—Watson trees con-
ditioned on their number of leaves, which we obtained in [21]. We combine these
limit theorems with Proposition 1.4 (which states that the dual tree of a Boltz-
mann dissection is a Galton—Watson tree conditioned on having a given number of
leaves) to deduce that the underlying tree structures of large dissections converge.
As before, we will deal separately with the case 6 = 2 and the case 6 € (1,2). Our
goal is to prove the following:

THEOREM 3.1.  Let (1) j>2 be a sequence satisfying Assumption (Hy) for
some 0 € (1,2]. For every integer n > 2 such that the definition of Pl makes sense,
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let I, be a random dissection distributed according to Pl . Then
@ [L(e), ifo =2,
L(X°), ifo e(1,2),

where the convergence holds in distribution for the Hausdorff distance on the space
of all compact subsets of D.

[

n
n—oo

REMARKS 3.2. (i) This theorem generalizes Aldous’ result [1, 2], stating that
uniformly distributed triangulations of P, converge to L(e) as n — oo. Indeed, in
our setting, uniform triangulations of P, are obtained by taking puo = 1/2, up =
1/2 and p; = 0 otherwise.

(i1) In [10], it is shown that Theorem 3.1 can be used to study uniformly dis-
tributed dissections. More precisely, if one sets pg =2 — V2 and wi = (2 —
V2)/2)!~1 for every i > 2, then the Boltzmann probability measure P associ-
ated to p is the uniform probability measure on dissections of P, 1.

(iii) It would be interesting to understand what happens when the sequence
(ii)i=2 does not satisfy (Hp), for instance, if Y 7o, i/ = 0o. We hope to investi-
gate this in future work.

3.1. Galton—Watson trees conditioned on their number of leaves. Let T € T.
Recall our notation (#(i),0 <i < ¢(t) — 1) for the vertices of t listed in lexico-
graphical order and denote the number of children of u(j) by k;. Define A (l) for
every £ €{0,1,...,¢(t)} by

A (0) = Z Lik;=0y-
0<j<t
Note that if Z = W(r) is the Lukasiewicz path of t, A; coincides with A as
defined in Proposition 1.8. Also note that A, (¢(t)) = A(7) is the total number of
leaves of t.

THEOREM 3.3 ([21]). Let (i) j>2 be a sequence of nonnegative real numbers
satisfying the assumption (Hy) for some 6 € (1,2]. Put w1 =0 and o =1 —
ZC/?OZZ Wj, so that = () j>0 is a critical probability measure on N. For every
n > 1 suchthat P, [A(t) =n] > 0, let t, be a random tree distributed according to
Pul-IA(t) = n]. The following two properties hold:

(i) We have
Ay, (L8 (t0)2]) (P)
p|l——————=—t| — 0.
OSZ‘SI n n—oo

(i1) There exists a sequence (By)=>1 of positive constants converging to oo such
that

1
© (%Wumm (t); 01 < 1) SR 0si<)

n
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PROOF. Note that A, (¢(t,)) = A(t,) = n. In [21], Corollary 3.3, it is shown
that, forevery 0 < n < 1,

Ay, (1S ()1 ]) P)
—— = —> 0.
n<t<1 ¢ (ty)t n—>00

In particular, this implies that ¢(t,)/n converges in probability to 1/wg. Asser-
tion (i) follows from the preceding convergences, noting that, for every ¢ € (0, 1],

Ay, (L5 (6)1]) _t:té“(fn) (Atn(l_;(tn)”) —uo) +t(ﬂ0§(tn) _ 1).
n n C(ty)t n
The second assertion is a particular case of [21], Theorem 6.1. [

3.2. Convergence to the stable lamination. We fix a sequence of nonnegative
real numbers (i) j>2 satisfying Assumption (Hy) for some 6 € (1, 2] and we de-
fine 119 and w1 as previously. Throughout this section, for every n > 1 such that Z,,
defined by (3) is positive (so that P! is well defined), [, stands for a random dissec-
tion distributed according to the Boltzmann probability measure P}, and t, stands
for its dual tree ¢ (l,,), which is distributed according to P, [-|A(7) = n] by Propo-
sition 1.4. The total progeny of t, is denoted by ¢,. The Lukasiewicz path of ¢, is
denoted by W" and ug, u’, .. ., u’g’n_1 are the vertices of t,, listed in lexicographical
order. Let (B,,),>1 be a sequence of positive real numbers such that (6) holds. De-
fine the rescaled Lukasiewicz path X" of t, by X} = BIZ W&n ;) for0=<7=<1.By
Theorem 3.3 and Skorokhod’s representation theorem (see, e.g., [6], Theorem 6.7),
we may and will assume that the following convergence holds almost surely in the
space R ® D([0, 1], R):

(7) ( sup
0<r<l1

3.2.1. Convergence to the Brownian triangulation. Here, we suppose that
0=2.

Ay (L)
n+1

n—oo

t, X”) 2% (0, X5°).

PROPOSITION 3.4.  When n tends to infinity, D(W") L3 L(e) in the sense of
the Hausdorff distance dy between compact subsets of D.

PROOF. We fix w in the underlying probability space so that the conver-
gence (7) holds for this value of w and we will verify that for this particular value
of w we have also D(W") — L(e). Since the space (C, dy) is compact, we may
find a random subsequence (n;(w)) (depending on w) such that D(W"*) converges
to a compact subset K of D, and we need to verify that K = L(e). Since D(W")
is a dissection for every k, one easily checks that K must be a geodesic lamination
of . Since L(e) is a maximal lamination of I, the proof will be complete if we
can verify that L(e) C K.
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So we let 0 <s <t <1 be such that s ~ ¢ and we aim at proving that
[e27S ¢72T1] € K. Let ¢ > 0. Simple arguments using the convergence (7)
(and the fact that local minima of the Brownian excursion are distinct) show that
for every n large enough, we can find integers i,, j, € {1, ..., ¢, — 1} such that

lin/Sn —s| <&, |jn/ln —t] <& and

Wi >w!_, Jn=min{k > i,; W' < W'},

In

By Proposition 1.7, u} and u'; , are consecutive children of u; ;. Recalling that
Ay, (C(ty)) =n, we get from Lemma 1.9 that

. Atn(ln) Py Atn(jn) n
[exp(—Zlnm>,exp< 21717n+1 )] C D(W").

To simplify notation, set s, = Ay, (iy)/(n 4+ 1) and #, = Ay, (ju)/(n + 1). From
the convergence (7), we get |s, — s| < € and |, — t| < € for every large enough n.
In particular, we see that the chord [e—2i7s ¢=2I71] lies within distance 2¢ from
D(W") for every large enough n. It follows that the chord [e27* | ¢~217] is within
distance 2¢ from K. Since ¢ > 0 was arbitrary, we get that [e 27 ¢~27!] c K,
which completes the proof. [J

3.2.2. Convergence to the stable lamination when 6 # 2. We now assume that
0 € (1, 2). Recall that the convergence (7) is assumed to hold a.s.

PROPOSITION 3.5. We have D(W") %5 L(X) as n — o0 in the sense of the
Hausdorff distance dy between compact subsets of D.

We fix o in the underlying probability space so that both the conclusion of
Proposition 2.15 and the convergence (7) hold for this value of w and, furthermore,
the path X®*(w) satisfies properties (HO)-(H4). We then consider a subsequence
(nx(w)) such that D(W"*) converges to a compact subset K of D, and we need
to verify that K = L(X®*¢). We will first prove that L(X®*) C K before proving
the reverse inclusion. In both cases, the precise description of L(X®¢) as a union
of chords will be crucial. Note that K must contain the circle S' because the dis-
section D(W™) contains the polygon P,;. We stress that the lamination L (X®*¢)
is not maximal, in contrast to the case 6 = 2. As a consequence, we will have to
prove the nontrivial reverse inclusion.

LEMMA 3.6. Let s be a jump time of X**° and t = inf{u > s; XX = XT*°}.
For e € (0, (t — 5)/2) small enough, we can choose an integer no(e) such that, for
every n > ng(g), there exists s, € (s —&,5 +¢€) N {,l_lN such that the following
inequalities hold:

8) inf X" <X{ < inf X"
[t—e,t+e€] [sn,t—¢]
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Lemma 3.6 follows from the convergence of X” to X**¢ and well-known proper-
ties of the Skorokhod topology. We give only the main ideas of the proof and leave
the details to the reader. The time s,, can be chosen (arbitrarily close to s when n
is large) so that X{ _ is close to X{*° and AXY{ is close to AX(*. Then (8) is

Spn—

derived by observing that, for ¢ > 0 small enough,

inf X%€ < Xf’xc = Xff’ic < inf X%,
[t,t4¢€] [s,1—¢]

Notice that the bound inf}; ;¢ X**¢ < X{*¢ holds because otherwise ¢ would be a
time of local minimum of X and this would contradict (H4).

LEMMA 3.7. We have L(X®*°) C K.

PROOF. Since K is closed, the property of Proposition 2.15 shows that it is
enough to verify that [e~2ime o=2inB] = K for every (o, B) € £1. So let (o, B) €
&1. Then « is a jump time of X**¢ and B = inf{u > o; XJ*° = X°}. To show
that [e=27% ¢—2i7P] K, it is sufficient to show that for every ¢ > 0 and every n
sufficiently large we can find «,, B, € [0, 1] such that o, — | < 2¢, |8, — B] <2¢
and [e~ 27 =27 = D(W"). We fix ¢ > 0. Using Lemma 3.6 with (s, 1) =
(e, B), we can, for every large enough n, find o), € (@ — &, ¢ +€) N g“n_lN such that

inf X"<XJ < inf X"
[B—e¢,B+¢] " [y, B—¢]

Then put g, = inf{u > «,; X} < X7, _} and note that @ — o, | <&, |8 — f,| <e&.
The time ¢,,, must correspond to a positive jump of W”, and we have also

Using formula (5) and recalling that Ay, coincides with the process A of Proposi-
tion 1.8 if Z = W", we get from Lemma 1.9 that

[exp<—2in —A*;(i”i‘")), exp<—2in —A*;(i”f )>] C D(W").

If we set o, = (n + 1) 7' Ay, (gue)) and B, = (n + 1)7' Ay, (£, B)), the conver-
gence (7) shows that «, and B, satisfy |o, — | < 2¢ and |8, — B| < 2¢ for all
sufficiently large n, thus giving the desired result. [

We now prove the reverse inclusion.
LEMMA 3.8. We have K C L(X%°).

PROOF. Recall that D(W"*) converges to K in the Hausdorff sense. By the
formula of Proposition 1.8, we can write

D(Wnk) — U [e—Ziﬂu’e—Zinv]’
(u,v)eé'(nk)
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where £(,,) is a (finite) symmetric subset of [0, 112, By extracting a subsequence
if necessary, we may assume that £(,,) — € in the Hausdorff sense as k — oo,
where £, is a symmetric closed subset of [0, 1]%. It is easy to verify that

K = U [e—Zinu, e—2inv].
(u,v)e€xo
The proof of the inclusion K C L(X**°) then reduces to checking thatif u, v € £
with u < v, we have u ~X" v,
So fix u, v € Ex such that u < v. Then the pair (u, v) is the limit of a sequence

(g, vr) with (ug, vi) € E,) for every k. From Proposition 1.8, we can find inte-

gers [y, <mpy, in {0, 1, ..., ¢, } such that
A U Ay, (my)
u= lim ———, v= lim ——
k—oo np+1 k—oo nip+1
and
) my _1nf{z > I, W."k = WlZi — 1}.
By (7), we have also
l
(10) W= lim % y= lim M
k—o00 ;’nk k— 00 é‘nk

From (9), we have Wl."" > W,Z’;k for every i € [l,,, mp, ]. Thus, using the conver-
gence of X" to X**¢ and (10),

(11 X7 > XX for every s € (u, v).

From property (H3) this implies that X{*° = X7*¢, and then (Bg,, )~ twpk =

mnk
nk
ank /an
accumulation points for the sequence (Bg,, )~ ! Wl:" = XZ" /e, - Now consider two
k k k
cases:

— If X3 = XX, then (B, )™ 'w ”k X?" /i, converges to XX and, us-
ing (9), we get that X = X5*. It follows that X exe > X5 for every s € (u, v),

because otherwise this would contradlct (H1) or (H4). Clearly, we obtain u ~ X7y,
— If X7* > XX, then we must have X;“‘ Jen, — XX [otherwise (9) would

give XX = X%, and (11) would contradict (H2)] Then (9) gives X7 = XX
The 1nequahty (11) can then be reinforced in X{*¢ > X7*¢ = X7X¢ for every s €
(u, v), since otherwise X**¢ would have a local minimum equal to X X=X

(u, v), which would contradict (H4). Hence, we also get u ~ X

must converge to X °. Note that XX and X[ are the only possible

v in that case.

This completes the proof. [

Together with Lemmas 3.7, 3.8 completes the proof of Theorem 3.1 in the case
0 #£2.
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3.3. Description of the faces of L(X®°) for 0 #+ 2. We still consider the case
1 < 6 < 2. By definition, the faces of L(X®*°) are the connected components of D\
L(X*°). In this section, we study the faces of L(X®*¢) and we show in particular
that, almost surely, every face of L(X®*) is bounded by infinitely many chords (in
contrast to the case 6 =2 where all faces are triangles).

LEMMA 3.9. Almost surely, for every face U of L(X®°), if [ =S; N U de-
notes the part of the boundary of U lying on the circle, then:

(1) U is a convex open set;
@i1) T is not a singleton;

(i) 1¢T.

PROOF. Assertions (i) and (ii) hold for any geodesic lamination of D, and we
leave the proof to the reader. To get (iii), fix £ > 0 and note that by Proposition 2.14
we can find s € (0, ] and 7 € [1 — ¢, 1) such that the chord [e 275, ¢—217] is con-
tained in L(X*°). It follows that 1 cannot belong to the boundary of a connected
component of D\ L(X¢), [

For distinct s, ¢ € (0, 1), we denote by Hj the open half-plane bounded by the
line containing e~27* and e~ and such that 1 ¢ H3. We write H} for the other
open half-plane bounded by the same line.

PROPOSITION 3.10. Let s be a jump time of X*° and t = inf{u > s; X5* =
XX}, There exists a unique face U of L(X®*°) contained in H; and whose closure
U contains the chord [e= 275 e=2""). The face U is called the face associated

to s. The mapping s — U is a one-to-one correspondence between jump times of
X and faces of L(X*°).

PROOF. We start by giving a description of the face associated to s. Let
(@i, Bi)i>1 be defined by

{. iz 1) ={@prs<a<p=1Xe=Xy = inf X and X;™ > X

forre(oz,,B)},

where the pairs (;, B;) are listed in such a way that 8; —o; > B; —«a; fori < j.
The intervals («;, B;) are exactly the excursion intervals of (X, — I7)s<,<; away
from 0. Note that «; ~ X Bi by Proposition 2.12, and that the intervals («;, 8;),
i > 1 are disjoint. Furthermore, the fact that (H3) holds for X®*¢ shows that the
times «;, { > 1 are not jump times of X*¢,

For every n > 1, let V,, be the convex open polygon whose vertices are

{e—ZiﬂS’ e—2int} U {e—Zinai ’ e—2in;3i }

-

i=1
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Observe that V,, C V,,41. We finally set

V=]V,

n>1

which is a convex open set. It is clear that V is contained in the open half-plane H}
and that V contains [e~2"$, ¢~21"/]_ To prove that V is a connected component of
D\ L(X%°), we proceed in two steps. We first prove that V C D\ L(X®°) and
then that V is a maximal connected open subset of D \ L (X°).

Let us prove that V C D\ L(X®*°). Argue by contradiction and suppose that
there exist P € L(X%*“) and N > 1 such that P € Vy. By the definition of L(X*°),
there exist 0 < u < v < 1 such that u ~*" v and P € [e~ 27" ¢~27V] Since V is
contained in the open half-plane HY, we must have s <u < v <. Let us first show
that s < u. If s = u, the definition of ~X* implies that v = inf{r > s; X7 =
X} =t. Consequently, P € [e~ 2™, ¢27] contradicting the fact that P € Vy.
We thus have s < u. Since P € Vi and since for every j € {1, ..., N} the chord
[e—272 ¢=2imB;] does not cross the chord [e 2174, ¢—217V] g simple argument
shows that there exists 1 <i < N such that u < «; < B; < v, the case (u,v) =
(i, Bi) being excluded. We examine two cases:

— Ifu <, then X7 > X7 because infls,q;) X**° = X5'°, o; is a local min-
imum time for X**¢ and local minima are almost surely distinct. Since «; € [u, v]
and u ~X" v, this contradicts Remark 2.8.

— If u = «;, we know that u is not a jump time of X°*¢ and the property
u~X"y implies v = inf{r > u; X*° < Xg’i‘c} = fB;, which is excluded.

In each case, a contradiction occurs. This completes the first step.
Let us then prove that V is a maximal connected open subset of D \ L(X°*).
To this end, we observe that we have

o0
V=Hn (ﬂlﬁl‘},jﬁ) ND.
i=1

The fact that V' is contained in the set in the right-hand side is immediate from
our construction, and the reverse inclusion is also easy. Set R = (H)) "D and
Ri = (HZ;)C ND for i > 1. It follows that

o0
(12) ﬁ\V:&URU(URJ.

i=1
This implies that the boundary of V' is contained in L(X®*), and it follows that V
is a maximal connected open subset of I \ L(X®). From the preceding formula
for ﬁ\ V, itis also clear that the boundary of V contains the chord [e_Zi” s p~2imt 1,
as well as all chords [e~27% ¢—2i7bi] and we have obtained the existence of the
face associated to s. The uniqueness of this face is obvious for geometric reasons.
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We still have to prove the last assertion of the proposition. Let U be a face of
L(X®°). We need to verify that U is the face associated to a certain jump time of
X®€, To this end, let ' =S; N U be the part of the boundary of U lying on the
circle and set:

s=inf{u20;e_2i””eF}, t=sup{0§u§1;e_2i””ef‘}.

By Lemma 3.9(iii), we have 0 < s <t < 1. By the compactness of L(X%) and a
convexity argument, it is easy to verify that [e 27 ¢=27!] ¢ L(X*°). We then
claim that s is a jump time of X*¢. If not, by Proposition 2.12, this means that
X = X7 and X7 > X for u € (s,t). But then Proposition 2.14 could be
used to produce a chord of L(X®*¢) partitioning U into two disjoint open sets,
which is impossible. So s is a jump time of X°*¢ and we then know that ¢t =
inf{u > s; X;*° = XTX°}. Let V be the face associated to s. To prove that U =
V, it is sufficient to show that U NV # &. This follows from simple geometric
considerations. This completes the proof. [

4. The stable lamination coded by a continuous function. The definitions
of the limiting random laminations L(e) and L(X®*°) that appear in our main re-
sult Theorem 3.1 for 6 = 2 and 6 # 2 were somewhat different. The goal of this
section is to unify these two cases by explaining how L (X*) (for 6 # 2) can also
be constructed from a random continuous function. This will allow us to make the
connection between our stable laminations and the so-called stable trees, which
were studied in particular in [13, 14], in the same way as the Brownian triangu-
lation is connected to the Brownian CRT [2], and this will also be useful when
we calculate the Hausdorff dimension of L(X®*¢). The relevant random function,
called the height process in continuous time, was introduced in [23] and studied in
great detail in [13].

In this section, X is the strictly stable spectrally positive Lévy of index 0, as
defined in Section 2.1 and 1 < 6 < 2.

4.1. The height process. The continuous-time height process associated
with X can be defined by the following approximation formula. For every ¢ > 0,

1 t
H; = gll_r)%g A dslix,<1s+e}s
where the convergence holds in probability. The process (H;);>0 has a continuous
modification, which we consider from now on.
A very useful ingredient in the study of the height process is the so-called ex-
ploration process (pr);>0, wWhich is a strong Markov process taking values in the
space M ¢(R4) of all finite measures on R ;. For every t > 0, p; is defined by

(13) o f) =f[0 )
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for every measurable function f:Ry — R,. Here the notation d,I; refers to the
integration with respect to the nondecreasing function s — I;° (recall the definition
of I’ in Section 2.1). Note, in particular, that (po;, 1) = X; — I;. The process (po;):>0
enjoys the following two important properties [13], Lemma 1.2.2:

(i) Almost surely for every ¢ > 0, p;({0}) = 0 and supp(p;) = [0, H;] [here and
later supp(i) denotes the topological support of 1 € M y(R;), with the convention
that supp(0) = {0}].

(i1) Almostsurely {t >0; H, =0} ={t>0; 0, =0} ={t > 0; X; = I}.
In addition to (i), one can prove that, for every fixed ¢ > 0, p;({H;}) = 0 almost
surely. This follows from formula (17) in [13]. Moreover, almost surely for every
jump time s of X, p;({Hs}) = AX; (see formula (19) in [13]).

We will need another important property of the exploration process. To state

this property, we need to introduce some notation. If u € M s(Ry) and @ > 0, the
“killed” measure ky u is the unique element of M ¢ (R ) such that, for every ¢ > 0,

ket ([0, £1) = ([0, 11) A (R(Ry) — )™

Suppose that u € M (R ) has compact support and set i (i) = sup(supp(u)).
Then if v € M (R ), the concatenation [u, v] € M s(R ) is defined by

([ v), £) = (. £+ / v(dt) £ (h() +1).

Let T be a stopping time of the filtration of X and let XI(T) = X714+ — XT
for every t > 0. Recall that (X,(T)),zo has the same distribution as (X;);>0 by
I,(T) = infs<; X‘ET) for every ¢t > 0, and let
(HI(T)),ZO and (pt(T))tzo be, respectively, the height process and the exploration

process associated with X 7). According to formula (20) in [13], we have almost
surely for every t > 0,

the strong Markov property of X. Set

T
(14) PT+t = [k—l,(” oT, ,Ot( )]-
It follows that almost surely for every ¢ > 0,

: (T)
15 H — f H,=H
(15) T+t SE[%’I,IT-H] s t

(see [13], Lemma 1.4.5, for the case where T is deterministic, but the derivation is
the same in the general case).
The following result is a continuous analog of Proposition 1.7.

PROPOSITION 4.1. The following holds almost surely. Let s > 0 be a jump
time of X and t = inf{u > s; X, = Xs_}. Then:

(i) foreveryu € [s,t], H, > Hy and H, = H; if and only if X,, = inf|, ,,) X;
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(i1) for every a €0, s), infjo sy H < Hy;
(iii) for every u € (t, 00), infjs ;) H < H;.

PROOF. Since the set of all jump times can be written as a countable collection
of stopping times, it is sufficient to consider the case when s = § is a stopping time,
that is, also a jump time of X, and t =T = inf{r > §; X, = Xs_}. By preceding
observations, we know that ps({Hs}) = AX5.

Let us prove (i). From (14) applied to the stopping time S, we have psy, >
kaxgps for every r € [0, T — §] and, thus,

Hg.1, = sup(supp ps+r) > sup(suppkaxps) = Hs.

Furthermore, for the same values of r, (14) shows that Hs, = Hg can only hold
if ,or(S) =0, which is equivalent [by (13)] to X ﬁs) = I,(S). This completes the proof
of (i).

To get (ii), we observe that we can always pick a rational 8 € («, S) such that
Xp < Xs.By (15) applied to T = B,

. . (B8
Hs— inf H,>Hg— inf H,=HJ ,.
ST s T E S T sy T S8

Since Xg > Xz, we have (0P 1) > xP_ > 0 and, thus, H, > 0 leti
S B> ps_p-1) = Xg g >0 and, thus, Hg” 5 > 0, completing
the proof of (ii).
Finally, for every ¢ > 0 set T, = inf{r > §; X, < Xs_ — ¢}. By (14) we have
P1, = kax,+eps and Hy, = sup(suppkax,+eps) < Hg because ps({Hs}) = AXs.
This completes the proof. [J

The following result will also be useful.

PROPOSITION 4.2.  The following holds almost surely for every choice of 0 <
s <t suchthat H; = H; and H, > H; forallu € (s,t). Foreverye € (0, (t —s)/2),
there exist s’ € (s,s +¢&) andt' € (t — ¢, t) such that s' <t and.

(1) H does not attain a local minimum at s’ or at t’;
(i) Hy = Hy =infjy y) H and there exists v € (s',t") such that H, = Hy.

PROOF. We can assume that ¢ < (t — 5)/4. Set m = infj;4. ;¢ H. By the
continuity of H, there exists &’ € (0, &) such that supy; ¢ ..y H <m.Letu € (s, s+
)N Q. We have

inf H < H,
[u,s+¢’]
because it easily follows from formula (14) that infj, ;51 H < H, for every ratio-
nal ¢ > 0 and every § > 0, almost surely (the point is that the measure p, gives no
mass to {H,}, so that the supremum of the support of k, o, will be strictly smaller
than H,, for every a > 0).
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Then let v € (u, s + ¢'] be such that H, = inf, ;4] H. Finally, set s’ = inf{r €
[s,s +¢&'l; H = H,} and t’' = sup{r € [s + ¢, t]; H, = H,} so that H does not
attain a local minimum at s’ or at ¢’. By construction and using the continuity
of H, we have

s<s <u<v<s4+e<t—e<t <t.

Since Hy = H, = Hy, the proposition is proved. [

4.2. The normalized excursion of the height process. Recall the notation of
Section 2.1, where we have constructed the normalized excursion X*¢ from the
excursion of X straddling 1.

The normalized excursion of the height process, which is denoted by H®¢, is
defined as follows. Set 8. =6 /(I"'(2 — 9)89*1). Using Proposition 2.1, one shows
that there exists a continuous process (H;)o<;<1, such that, for every ¢ belonging
to a subset of [0, 1] of full Lebesgue measure,

H = lim — Card u€l0,1]; X7 < inf X AXT > e] a.s.
e—0 B¢ u,1]

See [12], Section 3, for details of the argument. This process H*¢ is called the nor-

malized excursion of the height process. The pair (X®*¢, H®*¢) can be constructed

explicitly from the process X via the formula

—1/6 1/6 1
(16) (Xtexc’ Htexc)Oggl = (4‘1 / (X§1+§1f X ) é‘( /0= g +§1l)0<z<1’

where we recall the notation 8, = sup{s < 1; Xy = I;} and ¢ = 8, — inf{s >
I; Xy = I}

REMARK 4.3. From formula (16), we see that the results of Propositions 4.1
and 4.2 remain valid if we replace X with X**¢ and H with H®*¢. More precisely,
we will use these results in the following form. Almost surely:

(1) Let 0 <s <1 be a jump time of X** and ¢ = inf{u > s; X*° = XX}
Then for u € [s,t], H* > HS*, and H* = H*° if and only if Xexc =
inf[s ,,) X**¢. Moreover, if 0 < «a < s, then infj, 4 HeXC H, andift <u <
1, then inff ,; H® < HSX;

(2) For every choice of 0 <s <t < 1, the conditions H*® = H* and H *°
H SX¢ for all u € (s, t) imply that for every ¢ > 0 sufﬁ01ently small there exist
s’ €(s,s+¢&)andt’ € (t — &, 1) such that:

(1) H®° does not attain a local minimum at s’ or at ¢,
(ii) inffy ;) H®® = HJ* = H7* and there exists u € (s, ¢’) such that H*® =
HCXC HeXC‘

The main result of [12] states that if t, is a GW,, tree conditioned on having
total progeny n, the discrete height process (Hy (t,))o<k<n, appropriately rescaled,
converges in distribution to H*°. However, we will not use this fact.
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4.3. Laminations coded by continuous functions. Let g:[0,1] - R, be a
continuous function such that g(0) = g(1) = 0. We define a pseudo-distance on
[0, 1] by

de(s,1)=g(s) —g@®)—2 min g(r)

re[sAt,sVvt]

for s, t € [0, 1]. The associated equivalence relation on [0, 1] is defined by setting
s £ tif and only if dg (s, 1) = 0 or, equivalently, g(s) = g(¢) = min, cisar,svr] (1)
(in the special case g = e, this equivalence relation was already used in Section 2).

The quotient set T, := [0, 1]/ £ equipped with the distance d, is an R-tree,
called the tree coded by the function g. We refer to [14, 16] for more information
about R-trees, which are natural generalizations of discrete trees, and their coding
by functions.

For s € [0, 1], we let cly(s) be the equivalence class of s with respect to the

. . g .
equivalence relation L5 Then, for s,t € [0, 1], we set s = ¢ if at least one of the
following two conditions holds:

— s&¢and g(r) > g(s) foreveryr € (s At,s V1),
— s&tands At =minclg(s), s Vt =maxclg(s).

By [11], Proposition 2.5, the set
L(g) — U[e—ZiJTS’ e—2irrt]

st

is a geodesic lamination of ID. Note that if g = e, this coincides with the definition
in Section 2, thanks to the fact that local minima of & are distinct.

€xc

In what follows we take g = H® and write =~ “ rather than = for notational
reasons.

PROPOSITION 4.4. Almost surely, for every real number u € [0, 1] such that
Card(clyexc (1)) > 3, there exists a jump time a of X such that a € clyexc(u).
Conversely, let a be a jump time of X* and B = inf{r > o; X;*° = XZ*°}. Then
Card(clgexc (o)) = 00, furthermore, minclyexc (o) = o and max clgexe () = B, s0
that, in particular, o« =1 B.

PROOF. The first assertion is a consequence of Theorem 4.7 in [14] and the
discussion following this statement. The fact that Card(clgexc(ar)) = o0 if ¢ is a
jump time of X®*¢ follows from [14], Theorem 4.6. Finally, let « be a jump time
of X®*¢ and let B = inf{r > a; X7*° = XJ°}. By the first part of Remark 4.3, we
know that H* = infy, g) H*** = Hg"® and that for any ¢ > 0,

inf H% < HO‘?XC, inf H% < HEXC.
[o—e,c] [B,8+¢]

The desired result follows. [
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XEXC

THEOREM 4.5. Almost surely, the relations =~ and =" coincide. In par-

ticular,

L(X%€) =L(H®) a.s.

PROOF. We first observe that both relations ~X" and ~f“ are closed, in
the sense that their graphs are closed subsets of [0, 1]2. In the case of :Xm, this
was already observed in the proof of Proposition 2.9. In the case of ~ “, this is
elementary (see [11], Section 2.3).

Let 5,7 € [0, 1] such that s < ¢ and s ~X"¢ From Proposition 2.14, we can
write the pair (s, ¢) as the limit of a sequence (s;, t,,) in & (of course, if s is a jump
time of X**, we take s, = s and t,, =t for every n). However, Proposition 4.4 then
implies that s, ol t,, for every n, and it follows that s ~H ¢

Let us prove the converse. Let (s,7) be suchthat 0 <s <t <1 and s~
If Card(clgex(s)) > 3, we must have s = minCard(clgexc(s)) and ¢ =
max Card(clgexc(s)), so that Proposition 4.4 implies that the pair (s, ) belongs
to &1, and, in particular, s ~ X If Card(clgexc(s)) = 2, then the second part of
Remark 4.3 shows that (s, t) is the limit of a sequence of palrs Sn, Iy such that
Sn ~ 1 t, and Card(clgexc(s,)) = 3. We have then s, >~ ~ X t, for every n and
s ~X“¢ since the relation ~X is closed. [

exc
H™ .

REMARK 4.6. Inthe discrete setting, the definition of the dissection D(W (1))
via formula (5) uses the times sl, .. sk , which can be defined either from the
Lukasiewicz path of T as in Proposmon 1. 7(1) or from the discrete height process
of 7 as in part (ii) of the same proposition. In the continuous setting, we recover
these two different points of view in the definition of the 6-stable lamination as
L(X®*°) or L(H®*).

5. The Hausdorff dimension of the stable lamination. In this section we
determine the Hausdorff dimension of L(X®*¢) and of some other random sets re-
lated to L (X*¢). We refer the reader to [26] for background concerning Hausdorff
and Minkowski dimensions.

THEOREM 5.1. Fix 6 € (1, 2]. Let L(X%°) be the random lamination coded
by the normalized excursion X°¢ of the 0-stable Lévy process and let A stand for
the set of all endpoints of chords in L(X®*¢). Then

1 1
dim(A)=1— g dim(L(X)) =2 — g
where dim(K) stands for the Hausdorff dimension of a subset K of C. Further-
more, if 1 <0 <2, then a.s. for every face V of L(X®*°),

dim(Vns') = 5
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REMARK 5.2. Inthe case 8 = 2, the results of the theorem are already known;
See [1] for a sketch of the argument and [25] for a detailed proof. We thus restrict
our attention to 6 € (1, 2). We follow the idea of the proof of [25] but a different
argument is needed because of the existence of jump times.

It will be convenient to identify the interval [0, 1) with S; via the mapping
x > e 27X The set A of the theorem is the set of all x € S! such that there exists
y € S! with y # x and x ~X" y. We also let Z be the set of all (ordered) pairs
(I, J), where I and J are two disjoint closed subarcs of S; with nonempty interior
and rational endpoints. If (1, J) € Z, we denote by A/>/) the set of all x € I such
that x ~X y for some y € J. In particular,

A= | Av.
I, ))eT

In the following, dim,,(B) and dimy, (B) will denote, respectively, the lower
and the upper Minkowski dimensions of a set B (see [26] for definitions). In order
to compute Hausdorff and Minkowski dimensions, the following proposition will
be useful.

PROPOSITION 5.3. Almost surely, for every t > 0, the set {0 <s <t;S; =
X} has Hausdorff dimension and upper Minkowski dimension equal to 1 —1/9,
and the set {0 <s <t; Iy = X} has Hausdorff dimension and upper Minkowski
dimension equal to 1/6.

PROOF. Recall that if (77, > 0) is a stable subordinator of parameter p €
(0, 1), then, almost surely, for all ¢ > 0, the Hausdorff dimension and the upper
Minkowski dimension of {z5;0 < s < t}, or of the closure of this set, is equal
to p (see, e.g., [5], Theorem 5.1, Corollary 5.3). Let L = (L;,t > 0) stand for
a local time of S — X at 0, and let L™' be the right-continuous inverse of L.
Since X has only positive jumps, the set {0 <s < t; Sy = X,} is closed. By [4],
Lemma VIIL1, L~! is a subordinator of index 1 — 1/6 and by [4], Proposition IV.7,
{0 <s5 <t; S = X} coincides with the closure of {L;l; O0<s<L;}.AsL; >0
almost surely, the first assertion of the proposition follows. The proof of the second
assertion is similar, noting that —/ is a local time at O for X — I and that the
right-continuous inverse of —/ is a stable subordinator of index 1/6, again by [4],
Lemma VIIL.1. O

LEMMA 5.4. Fora € (0, 1], set F, := {u € (0,a); X < inff, 4] X**}. Al-
most surely, for every jump time a of X®*¢ in (0, 1) we have

PO 1
(17) dim(F,) = dimy (Fo) =1~ .
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Informally, if one identifies the interval [0, 1] with the circle S; by using the map
x — e 27X the set F, corresponds to endpoints in (0, @) of chords that connect a

point of (0, a) to a point of (a, 1).

PROOF OF LEMMA 5.4. We first consider an analog of F, where XX is re-
placed by the Lévy process X. Precisely, for every a > 0, we set

~

F,:= {u €(0,a); X, < inf X].
[u,a]

Note that, under the condition X, > I, ﬁa is contained in the (closure of the)
excursion interval of X — I that straddles a. Thanks to this observation and to the
connection between X°*¢ and X given by Proposition 2.1, the result of the lemma
will follow if we can verify that

(18) dim(Fq) = dimpy (Fp) =1 - é

for every jump time a of X [note that if X®*¢ is given by the formula of Propo-
sition 2.1, the jump times of X*¢ exactly correspond to jump times of X over
(&, d)]. Let K > 0 and consider only jump times that are bounded above by K.
The desired result for such jump times follows by considering the process X time-
reversed at time K and using the strong Markov property together with Proposi-
tion 5.3. O

PROOF OF THEOREM 5.1. We first prove the last assertion of the theorem. By
Proposition 3.10, a face V of L(X®*°) is associated to a jump time s of X°*¢, and
we set t = inf{r > s: X7 = XX} Let the intervals (c;, i), i > 1 be defined as
in the proof of Proposition 3.10. Then, it easily follows from (12) that

o0
vns'=I[s, L Bi) = 1]; X = inf X
[s ]\g(a“ﬁ') {r e ls. 10 X7 = inf x5},

where we recall that S! is identified with [0, 1). The calculation of dim(V N'S!)
now follows from the second assertion of Proposition 5.3, using also Proposi-
tion 2.1.

Let us turn to the first part of the theorem. We follow the ideas of the proof of
the analogous result in [25]. We will prove that

(19) dim(A)=1-1/6, dimy (A7) <1-1/6
for every (I, J) € Z, a.s. If (19) holds, then
dim,, (AY U AYD) < dimy (AT U AUD)
= max(dimy (AY7), dimy, (AY'D))
< dim(A),
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and then the same argument as in Proposition 2.3 of [25] entails that
dim(L(X)) =1+ dim(A) =2 — 1/6.
It remains to establish (19). In order to verify that
dimy (")) <1-1/6

for every (I, J) € T, we need only consider the case I = [u, v], J = [u’, v'] with
0<u' <v' <1,0<u<v<1 (@f one of the subarcs I or J contains 0 as an
interior point, partition it into two subarcs whose interior does not contain 0). Since
the relations ~X"° and ~"" coincide, the time-reversal invariance property of
H®¢ (see [13], Corollary 3.1.6) allows us to restrict to the case 0 <u <v <u’ <
v < 1. Choose a jump time a of X** suchthatv <a <u " and observe that F, C A
and A"Y) c F,, with the notation of Lemma 5.4. Hence, by the latter lemma,
dimp (AY))y <dimy (F,) =1 — 1/0. Lemma 5.4 and the property F, C A also

give 1 — 1/6 < dim A. We have then

1 . - - I,J)
1 — - <dimA <dimpy(A) < max dimy(A"")<1——
0 (I,J)eT

In particular, dim A = 1 — 1/6 and (19) holds. This completes the proof. [
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