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LOCAL TIME ON THE EXCEPTIONAL SET OF DYNAMICAL
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In dynamical critical site percolation on the triangular lattice or bond per-
colation on Z2, we define and study a local time measure on the exceptional
times at which the origin is in an infinite cluster. We show that at a typical
time with respect to this measure, the percolation configuration has the law
of Kesten’s incipient infinite cluster. In the most technical result of this paper,
we show that, on the other hand, at the first exceptional time, the law of the
configuration is different. We believe that the two laws are mutually singular,
but do not show this. We also study the collapse of the infinite cluster near
typical exceptional times and establish a relation between static and dynamic
exponents, analogous to Kesten’s near-critical relation.
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1. Introduction. Critical planar percolation is a central object of probability
theory and statistical mechanics; see [16, 43] for background. The best understood
example is Bernoulli(1/2) site percolation on the triangular lattice T, where con-
formal invariance and hence convergence of interfaces to SLEg is known [8, 35,
38, 39]. Nevertheless, many results are known for critical bond percolation on Z?
and other nice lattices, as well. In particular, almost everything in the present paper
will apply equally to site percolation on T and bond percolation on Z?.

In dynamical percolation, a model introduced independently by Héggstrom,
Peres and Steif [17] and Itai Benjamini, the status of each bit (site or bond) is con-
tinuously and independently resampled from the Bernoulli(p) measure, at times
given by independent Poisson clocks of rate one. We will always consider site per-
colation on T and bond percolation on Z?, at the critical value p = p. = 1/2. One
of the principal reasons that dynamical percolation is interesting is that it provides
a natural coupling of an uncountable number of copies of the underlying percola-
tion process, and there may exist some exceptional instances of these copies that
satisfy certain events that have zero probability in static percolation. The existence
(or nonexistence) of such exceptional times is called dynamical sensitivity (or sta-
bility) of the event, and the key event in question is of course the existence of
an infinite cluster. See [41] for a survey, but here is a brief summary of the sub-
ject. It was proved in [17] that for p # p. on any graph, both the existence and
nonexistence of infinite clusters are dynamically stable; then, dynamical stability
of nonexistence also holds at p = p. on Z¢ with d > 19 and on regular trees;
and finally, there exist nonregular but spherically symmetric trees with no infinite
clusters at p. in static percolation, but with exceptional times in dynamical perco-
lation. See [27, 33] for more recent results on trees. The first example of dynamical
sensitivity at p. in a transitive graph was given by Schramm and Steif [37], prov-
ing it for the triangular lattice T. This paper used discrete Fourier analysis, a tool
that was introduced by Benjamini, Kalai and Schramm [4] for the closely related
problem of noise sensitivity of percolation. This technique was further developed
in [13], proving that the set of exceptional times almost surely has Hausdorff di-
mension 31/36 and showing dynamical sensitivity of critical percolation also for
bond percolation on Z?. Further studies of dynamical sensitivity and stability in-
clude [1, 5, 6] for percolation type processes, [7] and [10], Section 5, for Ising and
random cluster Glauber dynamics and [3, 11, 21] for some other processes.

The rare appearances of infinite structure at the exceptional times are remi-
niscent of the incipient infinite cluster, a term used by physicists to refer to the
large-scale connected structure present in critical percolation and defined mathe-
matically by Kesten as follows.

DEFINITION 1.1. The incipient infinite cluster, denoted by IIC, is the weak
limit of the probability measures [P, (-|0 <> n) as n — oo, provided that the limit
exists.
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Here, {0 <> n} denotes the event that the open cluster of the origin reaches to
distance n. (We will formulate a precise definition shortly.) The existence of the
[IC for numerous lattices in two dimensions was proved by Kesten [24]. In high
dimensions, properties of IIC and its scaling limits have been investigated in detail
using the lace expansion [19, 20]. In two dimensions, several other natural means
of locating large structures at criticality—such as using the above definition with
the condition 0 <> n replaced by the requirement that the open cluster of the origin
have size at least n, or the weak limit as n — oo of the largest cluster in [—n, n)?
viewed from a uniformly chosen vertex in the cluster—have been shown to also
be equal to 1IC [22]. These results support the view that, at least in dimension two,
any natural means of selecting a limit of large scale critical structure is the IIC.
One may ask then how the [IC may be found in dynamical percolation, and this
question is central to the present paper.

1.1. The first exceptional time. There is one very natural mean of selecting
an exceptional time at which the cluster of the origin in dynamical percolation is
infinite:

DEFINITION 1.2. Consider dynamical percolation {w;:t € R} at criticality.
Let £ denote the random set of times at which the cluster of the origin is infinite.
We define the first exceptional time FET to be inf{€ N (0, co}). That FET < oo
almost surely follows from the principal result of [37] for T and from [13] for Z2.
Note that FET is positive almost surely, since some positive time passes before
there is a change in any bit (be it site or bond) in the boundary of the finite cluster
of the origin in the time zero configuration wqg. The law of wret Wwill be denoted
by FETIC, the first exceptional time infinite cluster.

Although it may be a natural candidate for the appearance of the incipient infi-
nite cluster in dynamical percolation, FETIC is not the right choice:

THEOREM 1.3. The laws FETIC and lIC are not equal.

Proving Theorem 1.3 is this paper’s most complex task. Roughly speaking, we
show that the cluster of the origin under FETIC is somewhat thinner than under IIC.
Indeed, as we will state more precisely in the next subsection, while the configu-
ration at a “typical” exceptional time turns out to have the law of IIC, with many
other exceptional times nearby, FET appears at the endpoint of a unit-order inter-
val in which exceptional times are absent; in fact, finite approximations to FETIC
may be constructed by size-biasing dynamical percolation according to the length
of the interval lacking connection from O to a high distance R leading up to a mo-
ment of such a connection. As such, FETIC assigns more mass to configurations
which are liable to break apart easily under the perturbation provided by dynami-
cal percolation. What makes the proof difficult is the need to detect this imbalance
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also in the limit R — oco. We will explain these vague ideas in more detail when
we start proving Theorem 1.3 in Section 4.
We believe that the two measures differ to a greater degree:

CONIJECTURE 1.4. The measures FETIC and 1IC are singular with respect to
each other.

The above intuitive explanation about how biasing by the length of the waiting
time makes FETIC thinner than IIC might suggest that lIC stochastically dominates
FETIC. However, IIC does not satisfy the FKG inequality (which we shortly re-
view), and so it may be that such a general conclusion does not follow from the
negative conditioning represented by longer waiting times.

QUESTION 1.5.  Does IIC stochastically dominate FETIC?

The invasion percolation cluster IPC is an infinite cluster associated to the crit-
ical point which is built by self-organized criticality. It was shown in [9] that |IC
and IPC are singular with respect to each other on Z?. On the other hand, although
IIC dominates IPC on regular trees [2], this is not so on 72 [34).

It was pointed out to us by Sznitman that, instead of considering the distribution
at the first entry to a given subset of the state space in a Markov process, which
is FETIC in our case, it is often more convenient to study the so-called equilib-
rium measure on the subset. For dynamical percolation on the ball By and the
subset A := {¢ € {0, 1}B7 :0 <> R in ¢}, this measure is proportional at ¢ € A to
the probability that dynamical percolation started at { and stopped at an indepen-
dent exponential time 7 leaves the set A at the first update and does not return to it
before T'. The virtue of considering this measure could be that is has closer connec-
tions to the potential theory of the Markov process (Green’s functions, Dirichlet
forms, etc.; see [42], Section 1.3) than the first entry time; hence it might be easier
to address the analogues of Theorem 1.3, conjecture 1.4 and Question 1.5 for this
measure.

It is proved in [12, 14] that the scaling limit of dynamical percolation on the
triangular lattice exists in an appropriate topology. In this continuum process, as
proved in [12], Theorem 12.4, there exist exceptional times at which there is an
infinite cluster, and the set of such times is almost surely of Hausdorff dimension
31/36, just like in the discrete process. One may ask then how the configurations
at suitably chosen such times are related to the putative scaling limits of 1IC and
FETIC. It was pointed out in the last paragraph of [18] that the exceptional sets
of the discrete and the continuum dynamical percolation processes are expected
to exhibit certain differences, hence proving continuum analogues of our discrete
results is unlikely to be completely straightforward.



LOCAL TIME FOR DYNAMICAL PERCOLATION 2953

1.2. The local time measure and the 1IC. Our first effort to seek the IIC in
dynamical percolation was hampered by biasing created by the procedure for se-
lection. In light of this, it is natural to try again by considering the law of the
configuration obtained by selecting an exceptional time at a “uniform” moment.
However, this notion of uniformity requires more structure on the exceptional time
set in order to make sense. For this reason, and because of its intrinsic interest, we
construct a local time measure i on the exceptional time set £ as a weak limit of
certain measures [, on the set of connection times to a large distance r € N.

The simplest construction would be to define an approximative local time 1,
for distance r € N by setting

1{0 < r}
PO < r)

and then hope that these measures have a limit it[a, b] in some sense, as r — o0.
However, we have encountered some technical difficulties in trying to prove this
convergence; hence we will rely on the following slightly more complicated, but
still very natural definition, which turns out to be easier to handle.

A local time is supposed to measure how much time the dynamical percolation
process w; spends near £. For this, we need some notion of how close a percolation
configuration w is to satisfying 0 <> co. The simplest such notion was proposed
in (1.1): the existence of a connection to a large distance r. But we seem to get
a more canonical notion by looking at how much a finite piece of the percolation
configuration actually helps in realizing a connection to infinity. Namely, for any
finite set H of bits, we let w” denote the restriction of w to H, and define the
random variable

b
(1.1) M, () := and 7i,[a, b] :=f M, (wy)ds,

P(0 < R|wf)
P(0 <> R)
Of course, it is not at all obvious that the limit over R exists. However,
PO < Rlof) PO« R,0) Pww?0< R)
PO<R) PO< RPwH)  Pwf)

whose right-hand side indeed has a weak limit in high R. This is nothing other
than the 1IC, whose construction was carried out in dimension two by Kesten [24].
Thus, the limit in (1.2) indeed exists, so that we may define

(1.2) Mp(w) := Rlem

(1.3)

b
(1.4) My (@y) = M, (@5),  pyla, b= f M, (wy) ds.

Note that EMpy(ws) = 1 for any H, hence Eu,[a, b] = b — a, independently
of r, and we may hope to get a nondegenerate random measure in the limit
r — 00. Moreover, and this is the main advantage of M, over M,, the sequence
{urla, b]}ren is a martingale with respect to the full filtration .%,[a, b] generated
by {a)f’ :s € [a, b]}; see (2.1) in Section 2 for the proof. Thus, martingale conver-
gence results can be used to prove the following:
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THEOREM 1.6. The limit ula, b] = lim,_, o urla, b] of (1.4) exists almost
surely, simultaneously for all a, b € R; moreover, the convergence holds in L? for
any interval [a, b].

Assuming that the limit [i[a, b] = lim,_, o I, [a, b] of (1.1) exists in L? for all
a,b € R, the two local time measures obtained this way almost surely coincide:

nla, bl = ula, b] forall a, b € R.

So, we now have a measure from which we wish to sample uniformly to obtain
a candidate for a law coinciding with IIC. However, i is a o -finite measure on R
so that further work is needed to make valid the notion of sampling a uniform point
with respect to the measure. The next two theorems give constructions of such a
point and show that indeed the law of the configuration at the selected time is IIC.

THEOREM 1.7 (Quenched sampling). For almost every realization of the
dynamical percolation process {ws:s € [0,00)} and the corresponding local
time measure [, there exists some Ty < 0o such that for all T > Ty we have
nl0, T] > 0. For such T, let xT be a random point from [0, T ] with law /[0, T].
Then, for almost all {ws:s € [0, 00)}, the configuration w(xT) converges in law
to lIC, as T — oo.

THEOREM 1.8 (Annealed sampling). (a) For any fixed T > 0, let {w] :s €
[0, T} be dynamical percolation reweighted (size-biased) by [0, T]. Let x} be a
random time from [0, T with law /[0, T] for u = u(w™). Then the configura-
tion w*(x7) has the distribution of the IIC.

(b) Given a sample of u = pu(w) on R, let I1,, be the Poisson point process with
intensity . One can make sense of conditioning (w, Il ) on 0 € I, (w); this is
called (w*, HZ), the Palm version of (w, I1,,). Then w( has the law of the lIC.

A concrete means of realizing the Palm version of (w, IT,) from dynamical
percolation w is Liggett’s extra head construction, which we will describe in Sec-
tion 3; see Figure 2.

Another application of the local time p could be to run the dynamical perco-
lation process @ according to w(w). It should be possible to consider this time-
changed dynamical percolation as a Markov process on configurations satisfying
0 < o0, with stationary measure |IC; however, even the definition of the right state-
space is unclear, especially if one wants IIC to be the unique stationary measure.
We will not study these questions here.

1.3. Structure of the paper. 1In the rest of this Introduction, we summarize the
necessary background in static and dynamical critical percolation. In Section 2, we
prove Theorem 1.6, and collect some properties of the finite and the limiting local
time measures [, \,, (. We then locate the 1IC using the local time, proving The-
orems 1.7 and 1.8 in Section 3. The more substantial Section 4 is devoted to telling
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apart FETIC and IIC, with a thinning procedure on bounded configurations being
introduced and analyzed in order to prove Theorem 1.3. The proof of Theorem 1.3
in fact exploits our identification of the IIC in dynamical percolation because the
proof considers a uniform right-hand endpoint of a period of connection 0 <> R
and examines how long it takes for this connection to be reestablished as time
advances; in finding an answer, we will exploit the fact that the law of the config-
uration in B at this endpoint time is a close relative of critical percolation given
0 <> R (and thus also of IIC). Section 5 contains Theorem 5.1, a result addressing
the question of how instances of the IIC embedded within dynamical percolation
typically collapse as the time parameter is tuned at short distances to the moment
at which the IIC appears.

As mentioned above, all our results apply equally to critical site percolation on
the triangular lattice T and critical bond percolation on Z2, except for the existence
and values of some critical exponents, of course, but we will formulate our results
without using these exponents. For the sake of definiteness, we will work with
critical site percolation on T, or rather, with critical percolation on the faces of the
dual hexagonal lattice.

1.4. Notation and percolation background. Let ej and e denote the Euclidean

/3

unit vectors. The lattice in R? with generators e and %el +5 e induces a Voronoi
tiling of the plane whose faces are hexagons. We refer to the set of these hexagons,
with the adjacency relation given by two hexagons sharing a common edge, as the
hexagonal lattice H. The hexagon centred at the origin will be denoted by 0. Note
that the set of hexagons intersecting the x-axis forms a bi-infinite simple path.
Define d : H x H —> N to be graphical distance, and set Bg = {h € H:d (0, h) <
R} for R € N. For Ry, Ry € N such that Ry < R», write ARl,Rz = BR2 \ BR1 for
the annulus with inner and outer radii Ry and R,. The (outer) boundary of a set
ACHisdA:=lheH\A:d(h,A)=1}.

In critical percolation on H, each h € H is independently open or closed with
probability one-half. The set {0, 1} of percolation configurations is equipped with
the usual product topology, and the events are the subsets A C {0, 1}7* that are
measurable with respect to the corresponding Borel sigma-algebra. For a, b € H,
we write a <> b for the event that an open path of hexagons connects a and b. For
A, B CH, we write A <> B if there exist a € A and b € B such that a <> b. For
Ry, Ry € N such that 1 < R < Ry, we write R| <> R to indicate that 0 Bg, <>
dBj,. For R € N, we also write 0 <> R for 0 <> 9 By.

The open cluster of 0, {1 € H :0 < h}, will be denoted by %p.

We will use the notation «1(R1, Ry) := P(R; < R3) and «1(R) := a;(1, R),
this being the one-arm probability. Furthermore, o4(R1, Ry) denotes the alter-
nating four-arm probability: the probability that there are two open and two
closed paths connecting dBg, and 8BIC€2, in an alternating order: open-closed-
open-closed. Again, o4(R) := a4(1, R).
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Given a percolation configuration w € {0, 1}” and an event A C {0, 1}7", we call
a hexagon h pivotal for A in w if changing the status of 4 changes the outcome of
the event. The set of pivotal hexagons will be denoted by Piv 4(w). For instance,
note that /4 is pivotal for the left-right crossing event in a rectangular region of H
if and only if there are four alternating arms connecting 4 to the corresponding
sides of the rectangle.

Let us now recall some standard tools in percolation theory [43].

The Harris—FKG inequality. The set {0, 1} of percolation configurations on
the hexagonal lattice has a natural partial order <. A percolation event A C {0, 1}
is called increasing if w € A and @ < o’ implies that " € A. The inequality of
Harris and Fortuin, Kesteleyn and Ginibre states that if A and B are increasing
events, then P(AN B) > P(A)P(B). In other words, the percolation measure has
positive associations.

RSW estimates. For any L > 0, there exists a constant ¢z > 0 such that the
probability of an open path in critical percolation between the left and right-hand
sides of the region ‘H N [0, Ln] x [0, n] is at least ¢y, independently of 7.

Quasi-muliplicativity of arm probabilities. For £ € {1, 4]}, there exists a con-
stant 0 < ¢y such that, for any radii R; < R < R3, we have

a¢(R1, R3)

(1.5) cp < =<
a¢(R1, Ry)ay(Ra, R3)

The right-hand inequality is trivial; for £ = 1, the left-hand one is a simple con-
sequence of FKG and RSW; for £ = 4, more work is needed, done in [25]; see
also [32, 37]. Similarly to quasi-multiplicativity, one can show that we lose only
a constant factor in probability if we require our four alternating arms to have
their endpoints on nice prescribed arcs of the boundary. This implies the following
bounds on the number of pivotals: if A(R) is the left-right crossing event in the
square [0, R]?, then E|Piv4r)| < as(R)R?, and if A(R;, R») is the annulus cross-
ing event Ry <> Ry with Ry < R/2, then E|Piv 4(g, gy | < a1(Ry, Rz)om(Rz)R%,
with absolute constant factors. Both upper bounds use the fact that there are not
many pivotals close to a smooth boundary, which follows from some simple results
on arm probabilities in the half-plane; see, for example, the beginning of [13], Sec-
tion 7.2.

For critical percolation on H, we also know the existence and values of
critical exponents: a1 (R1, R2) = (R1/R2)>/*8+°() by [28], and as(R;, Ry) =
(R1/Rp) /4o by [40], as Ry/Ry — oc. In particular, E|Piv 4(g)| = R3/4+o0
as R — 00. On Z2, we have the bounds

(1.6) C7Yr/R)*™ < ay(r, R) < C(r/R)'H"
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for some fixed constants C > 0, n € (0, 1) and every 1 <r < R. See [36], Ap-
pendix B, and the references at [13], equation (2.6). Consequently, with some dif-
ferent value of the constant C,

(1.7) C'R" <E|Pivag| < CR'™.

The near-critical window. One can consider monotone versions of dynamical
percolation, in which dynamical updates lead always either to the closure or to
the opening of hexagons. These give couplings between dynamical and off-critical
percolation (and also a coupling of percolation measures at different densities), and
therefore information on off-critical percolation can yield bounds on dynamical
percolation questions. We will use these relations (which turn out to be sharp)
several times.

Kesten found the near-critical window of percolation precisely [25] (see [32, 43]
for more modern accounts): for a system of linear size R, the window is given by
the reciprocal of the expected number of pivotals for the left-right crossing event
A(R) at criticality. More precisely, for the annulus crossing event A(R, 2R), as
R — 00, we have

Ppcié' (A(R’ 2R))

(1.8) — 1 ife K< o,
P, (A(R,2R)) E|Pivacr)l
while
1
(1.9) § <P, +:(AR,2R)) <1 -6 ife x ———,
pete ) EPv A

with § € (0, 1) depending only on the constant factors giving the size of &, and
finally,

1, if € > W,
iV
(1.10) P, +e(A(R,2R)) — AR
0, if —e>» ——.
E[Piv4(p)|
Kesten also proved the stability of one-arm and alternating four-arm probabilities
inside the window

]P)pc:ta(AE(la R))

— 1 fe K =——,
P, (Ae(1, R)) E[Pivgr)l
(1.11) 1
=1 if e < - )
E|PIVA(R)|

for £ € {1,4}. The ¢ K 1/E|Piv 4(r)| case of (1.11) and (1.8) are not stated explic-
itly in [25], but they clearly follow from Kestne’s proof using differential inequal-
ities.
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Using the stability of the 1-arm and 4-arm probabilities in the near-critical win-
dow, he also found the off-critical exponent, a relation usually called Kesten’s
scaling relation [25], Corollary 1,

(1.12) Pp+e(0 <— 00) < a1 (p(1/¢)),

where p(r) := inf{s € N :s2a4(s) > r} for r > 1, the inverse function of R
E|Piv4r)|. We have p(r) = r43+0M) on 3, and C~1r" < p(r) < Cr'/" for some
0<n,C <ooon 72, by (1.7). Note here that Kesten formulated his result in
terms of critical exponents, which would not be enough for us later because of
the unspecified o(1) terms in the exponent, but the proof clearly gives the stronger
result we stated; see [43], Chapter 6.

Dynamical percolation and a dynamical FKG inequality. As mentioned
above, we will consider dynamical critical percolation with updates from the sta-
tionary distribution (resampling the bits) at times given by Poisson clocks of rate
one, with time indexed by R, and, just for the sake of definiteness, with cadlag
trajectories.

We will need the following extension of the FKG inequality to increasing events
of dynamical percolation, an immediate consequence of [30], Corollary 11.2.21.
A weaker form (with a very different proof) was given in [18], Lemma 4.2.

LEMMA 1.9 (Dynamical FKG inequality). Lef o, :H x R —> {0, 1} de-
note two realizations of dynamical percolation on the hexagonal lattice H. We
say that v < ' if w;(x) < w;(x) for all (x,t) € H x R. Let A, B C {0, 1}H<R pe
two increasing events (i.e., if w € A and v < o', then o' € A). Then P(AN B) >
P(AP(B).

The same holds if the dynamics is not stationary, but started at time O from an
arbitrary distribution on {0, 1} that satisfies the static FKG inequality (i.e., has
positive associations).

PROOF. In Corollary I1.2.21 of [30], Liggett states this for increasing events
that depend on the configuration at finitely many time instances t; < --- < t,,
proved using induction on n and the infinitesimal generator of the process. Since all
measurable dynamical events can be approximated by events depending on finitely
many time instances, our statement follows. [J

1.5. The Fourier spectrum of critical percolation. A key tool for the analysis
of dynamical percolation is discrete Fourier analysis. Here we provide the defini-
tion of the Fourier spectrum of a percolation event, explain the basic relation be-
tween the spectrum and decorrelation for the event under dynamical percolation,
and collect the results from the literature that we will use. A far more thorough
overview of this theory is provided by the survey article [15].
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Let A denote a percolation event in Bpg, so that A is a subset of percolation
configurations in Bg. Define the usual inner product on the L?-space on perco-
lation configurations on Bg by (f, g) = E(fg) = 2718« Za)e{—l,l}BR fw)g(w),
and note that the collection {xs :=[[;cg @ (i) : S € Br} is an orthonormal basis for
this L2-space. As such, the {1, 1}-indicator function f4 of A has a Fourier de-
composition f4 =3 scp, fA(S)xs. Parseval’s identity } sc g, ]/‘:24(5) =1 allows
us to define a random variable Spec 4, the spectral sample of A, on subsets of Bg
according to P(Spec 4 =C) = fj(C) for C C Bgp.

Recall that the dynamical percolation process {w; };cR is defined using i.i.d. rate
one Poissonian updates for each bit. Now, the basic relation between the spectral
sample and decorrelation under this dynamics is that, for percolation events .4 and
Bin B R>

(1.13) E e Ao €B)= ) faS)fa(S)e .
SCBr

This shows that if most of the measure for at least one of the spectral samples
Spec 4, Specy is supported on large sets S, then fast decorrelation occurs.

The spectral sample Spec 4 is a random subset of B, with some similarities
to, and some marked differences from the random set Piv 4 of hexagons in By that
are pivotal for the occurrence of A under critical percolation. As first observed by
Kalai, the two random variables share their first and second moments (see [13],
Section 2.3),

(1.14) E|Piv4| = E|Spec 4], E|Piv 4| = E|Spec 4|2,

but not the higher ones, and their large deviations usually differ; see [13], Re-
mark 4.6.

Of particular import to us is the case where A is a crossing event from one
boundary arc to another in some planar domain. Let us first consider A(R, 2R) =
{R <> 2R}. A standard second moment argument yields the conclusion that there
exists C > 0 such that, for all R, E|Pivr.2r)l* < C(E|Pivar.2r))> In light
of (1.14) and the second moment method, we see that there exists ¢ > 0 such that,
forall R e N,

P(ISpec 4(r.2r)| = cE[Spec 4(r 2r)l) = c.
Thus, (1.13) and (1.14) show that, for each s > 0, there exists c¢(s) < 1 [with the
supremum of c¢(s) strictly less than one over any interval of the form (g, 00)] such
that, for all R € N,
(1.15)  P(wo € A(R,2R), w; € A(R,2R)) < c(s)P(wp € A(R, 2R)),

where t = 5 (E[Piv 4(r 2r) [)~!; thus the characteristic time-scale for at least partial
decorrelation of the crossing event is determined by the mean number of pivotals.
We will also need the much stronger assertion, proved in [13], that as s — oo,

(1.16) P(wp € A(R,2R), w; € A(R,2R)) — P(wp € A(R,2R))* — 0,
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where ¢ = s(E|Piv.4(r.2r)|) !, uniformly in R € N; on A, we have the sharp up-
per bound s ~2/3+°()That is, the crossing event in fact decorrelates fully at large
multiples of the scale determined by the mean pivotal number. Bound (1.16) arises
from a detailed examination of the lower-tail of the size |Spec 4 2| of the spec-
tral sample.

Similar sharp results are proved in [13] for the decorrelation of the crossing
events A(0, R) = {0 <> R}, which are the key for the applications to exceptional
times. Namely, Garban, Pete and Schramm [13], equation (9.2), say that, for all
s,t e Rwith |[s —t| = 0O(1),

PO <25 R, 0 <25 R) 1
P(0 <> R)? ar(p(1/]t —s)))
(1.18) < O(1)]s — |71

for some 6 > 0, uniformly in R € N4, the o(1) term being understood as |s —
t| = 0. On H, the sharp result § = 31/36 is also known. For exceptional times,
the importance of these decorrelation bounds lies in the fact that the exponent §
of (1.18) is a lower bound on the Hausdorff dimension of the set £, using the
so-called mass distribution principle.

The principal aims of the paper and many important ideas of the proofs were
developed before Oded’s death in September 2008. Bringing the project to fruition
has been a lengthy and at times saddening task for the first two authors; at the same
time, it has been a pleasure to complete this collaboration with an inspirational
mentor and friend.

(1.17) <0(Q)

2. Construction and basic properties of the local time. In this section, we
present the proof of Theorem 1.6 and collect some basic and less basic properties
of the finite and the limiting local time measures. We begin by examining the mar-
tingale property for the approximating local time measures . [a, b] and u,[a, b],
defined in (1.1) and (1.4). L

Note that M g(w) is a martingale with respect to the filtration .Z g of the perco-
lation space generated by the variables {1{0 <> r}:r < R}; indeed, for any r’ > r,

E(]l{O(—)r'} §r) _ ]P’(O<—>r’|0<—>r)]l{0<_>r} _ 1{0<—>r}'
PO < 1) PO < 1) PO < r)
Similarly, it is clear from (1.2) that M, (w) is a martingale with respect to the full

filtration .%, generated by w®’. Being a martingale w.r.t. this larger sigma-algebra
is more useful:

b
E(urla b1l 7 la, b)) = [ E(Mr(@)|F/la, b)) ds

a

b
2.1) = [ B(Mr(@)|7 @) ds

b
:f Mr(a)s)dSZ,lLr[a,b];
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time

FI1G. 1. Schematic pictures of the approximate local time densities for [t and iy .

that is, u,[a, b] is a martingale W.IL. Zyla, b]. On the other hand, 1, [a, b] does
not seem to be a martingale w.r.t. .% ,[a, b], since

E(M g(05)|-7 [a, b]) # E(M g(w,)|.F ,(5))

in general, because of the extra information provided by Z,(1),t €la,b] \ {s}.

Consequently, it is much simpler to prove the convergence of w, to some limit p
than the convergence of [t,, though we expect that the latter also holds: as we will
see in the forthcoming proof (and as Figure 1 illustrates), the local time densities
M, and M, are closely related to each other.

PROOF OF THEOREM 1.6. We begin by proving the statements for any fixed
interval [a, b].

First recall the quasi-multiplicativity relation (1.5), which implies, for
R>r>0,

PO < Rlw®) PO < Rlw®)
PO« R) ~ PO< r)P(r < R)
- P@r < R|w?)1{0 < r}
PO < r)P(r < R)
1{0 < r}
T POwr)

Therefore, with an absolute constant C; < oo,

(2.2) M, () < CiM,(w) and p,la,b] < Cif,[a,b].

Second, recall from (1.18) the bound O(1)|s —¢|~ 113+ with § > 0. Integrating
over s and ¢, this gives the second moment estimate

E(%, [a, b]?)

|b — a|lTo+o) as |b—al — 0,
Cr|b — al, foralla < b withb —a = 0(1),

(2.3)

<
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uniformly in r, with an absolute constant C; < oco. Therefore, by (2.2), the se-
quence u,[a, b] is an L?-bounded martingale w.r.t. .%,[a, b], and the L? martin-
gale convergence theorem implies the existence of the limit

(2.4) rla, bl =5 ula, bl.
L2

We also have this convergence almost surely simultaneously over a, b € Q. To
extend it to all a, b € R and to prove that the resulting random variables u[a, b]
together form a measure on R (finite additivity is clear, but o -additivity is not), we
will use the following lemma:

LEMMA 2.1 (No atoms). There are almost surely no atoms in [i.

To be more precise, we do not yet know at this point that u is actually a measure
on R; hence what we mean is that the nondecreasing map g — [0, g] for g € Q
is a.s. continuous (using the convention that u[0, g] = —u[q, 0] for g < 0).

PROOF OF LEMMA 2.1. Fix any large n € N, and cover the interval [0, 1]
by the intervals /" :=[4-, -+ 1],i =0,1,...,2n — 2. By (2.3) and Cheby-
shev’s inequality, for any ¢ > O and any index i, we have P(i,(I/") > ¢) <

c~2n~ 173+ a5 n — o0, uniformly in r. By a union bound, P(3i M) >c0) <
c~2n=0%°M) 5 0; applying (2.2), a similar statement holds for 1. Now note that

Fatou’s lemma gives that

PP(for infinitely many r, Vi : i, (I') <¢) > 1 — ¢ 2p 8t
and then, since all the intervals Il.” have rational endpoints, the simultaneous al-
most sure convergence of (2.4) shows that P(3i: u(I') > ¢) < ¢ 2p =0+ This
implies the continuity claim for p. 0

The continuity of g — [0, ¢] for g € Q gives us a unique way to extend u[0, x]
continuously to all x € R. The simultaneous almost sure convergence 1[0, g] —
1[0, g] for all ¢ € Q and the obvious monotonicity u,[0, g] < u,-[0, x] < 1[0, ¢’]
for ¢ < x < ¢’ clearly implies simultaneous convergence for all w,[0, x], and
the finite additivity of w, implies the simultaneous a.s. convergence u,[a, b] —
ula, b] for all a, b € R.

Now, we turn to the sequence 1z, [a, b]. If we fix r > 0, and take R — o0, then

P < R|.%)) as.
—_
PO<«< R) L~

by the very definition of M,, a rgldom variable on the finite space B,. Thus, for
fixed r, the random variables E(M g|.%,) are uniformly bounded in R, and

E(MR|F) =

I

b b
[ EGTr@)1 7 @0)ds 225 [ M@0 ds = pla. b1
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On the other hand, for random variables, convergence in L?is stronger than in LY
hence the hypothetical L?-convergence of the unconditional Zg[a, b] implies

b b
/ E(M g (@5)| Z, (w5)) ds = / E(M & ()|, [a, b]) ds

a

=E(figla, b1| 7 la. b]) — E(@la. bl la. b).

One sequence can have only one L>-limit, and convergence in L™ is stronger than
)
in L*, thus

(2.5)  E(ula, bl|.%[a, bl) = urla, b) in L?, hence almost surely.

As r — 00, #,[a, b] converges to the full sigma-algebra, hence the left-hand side
of (2.5) converges a.s. to it[a, b] by Lévy’s zero—one law, while the right-hand side
converges to i[a, b], by (2.4). The two limits coincide a.s., simultaneously for all
a, b € Q. The proof of Lemma 2.1 now gives us a measure jt[a, b] that agrees with
ula, b] simultaneously for all a, b € R, and the proof of Theorem 1.6 is complete.

O

CONJECTURE 2.2. The L*-limit nla, b] =lim,_, [, [a, b] exists, and then,
by Theorem 1.6, [t = u almost surely.

We collect now some basic properties of the dynamical percolation process, the
exceptional set and the associated local time.

LEMMA 2.3 (Ergodicity). The dynamical percolation process w on the infinite
lattice [in particular, the local time . = w(w)] is ergodic with respect to time shifts.

PROOF. This argument is rather classical, but having been unable to find an
exact reference, we include it here for completeness.

For any dynamic event A and any e > 0, there exists a radius r € N, a
time 7 > 0 and an event A, 7 measurable with respect to wB (=T, T) such
that P(AA A, 1) < ¢. Now, by the ergodicity of dynamical percolation in B,
(a Markov chain on a finite state space), there exists t = #(r, T) such that
[P(A.7 N (AT +1)) — IP’(Ar,T)2| < ¢, where A, 7 + t represents the event A, 1
evaluated for the dynamical configuration shifted back by time ¢. Now if A
is invariant under time shifts, then |[P(AN(A+1)) — P(A.7 N (A7 +1))| <
P(AA(A.1 N (A.1 +1))) < 2¢. Altogether, |P(A) — P(A)?| < 2¢ 4 & + &2, This
holds for any ¢ > 0, hence P(A) € {0,1}. O

LEMMA 2.4 (Perfectness). Almost surely, the set € of exceptional times:

(i) is disjoint from the set of times at which the status of a hexagon is updated,
(1) is topologically closed,
(i) has no isolated points.
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PROOF. Parts (i) and (ii) are proved in [17], Lemma 3.2. Part (iii) is proved
in [17], Lemma 3.4, and the remark following it. [J

It is clear that p is supported inside £. The following statement is very natural,
but it seems hard to prove:

CONJECTURE 2.5. The support of the local time measure [t is almost surely
the entire exceptional time set €.

This conjecture cannot fail by much: the Hausdorff dimension of supp u is the
same as the dimension of &£, namely 31/36. The reason is that the proof of the
lower bound in [13] (just like in [37]) uses the approximate local time measures
1t and a version of the mass distribution principle, and via (2.2), it could also have
used the measures u,; hence it actually yields a lower bound on dimg (supp u).
The next lemma, which will be of use later, provides a little further evidence for
the conjecture, since (2.7) says that the p-mass of any short interval that meets £
is not likely to be small.

LEMMA 2.6. For any ¢ > 0, let s denote 11,10, €] or u,[0, €] or the limit
wl0, e]. Then there is an absolute constant C < oo such that, for all ¢ > 0 and
reN,

(2.6) E(u2|e > 0) < CE(uelpe > 0)%,
and another such constant ¢ > 0 such that
2.7 P(e > cE(uelpne > 0)|E N[0, €] # D) > c.

PROOF. The left-hand side of (2.6) equals E(,ug) /P(ue > 0), while the right-
hand side equals E(,uS)Z/IP(,uS > O)2 = sZ/IP’(ug > 0)2. Hence, we need to show
that

g2

P(pe > 0)

By a usual coupling between dynamical and near-critical percolation, in which
dynamical updates lead always to the opening of hexagons in the latter case, we
have

E(u;) <C

P(iue > 0) < P(EN[0, ] # D) <Pyt 0(e) (0 «—> 00)

= 0(Dai(p(1/¢)),

by Kesten’s scaling relation (1.12). On the other hand, taking the double integral
of (1.17) over s, t € [0, €], we claim that

(2.8)

g2

(2.9) E(u7) < OW ey
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which will complete the proof of (2.6).

By (2.2) and (2.4), it is enough to verify (2.9) for u. = 11,[0, €]. Set R = p(1/¢)
and A; = [C'R,CI*T'R], i € N, where C >0 is a large constant to be specified
shortly. For i € N, write

Bi ={(s,1) €0, 8]2:,0(|s - tl_l) €A},

so that
P(1{0 <25 r}1{0 <2 7))
E(u2) = / dsdi < 0(1)Y ¢,
M= Jooe ™ Bo 2 < 0( )§¢

with ¢; = [p. m ds dt; the latter inequality is due to (1.17).

Note that p(-) is a nonstrictly increasing function. By (1.6), there exists an ab-
solute constant K > 0 such that s2a4(s) < (Ks)?a4(Ks) for all s € Z*, hence
p(s2a4(s)) € (s/K, s] for all s € Z*+. This implies that

(2.10) p~'(A) S [(C'R)*as(C'R), (CT' K R)* g (C'H' K R)].

If C is large enough, so that (CR)>a4(CR) > 2(KR)?>as(KR), then
(1/e,2/¢e) C ,0*1 (Ap); hence the Lebesgue measure of By is at least 82/2. There-
fore,

" / ! d dt>82 (o(1/€))”"
0= N = —u1\p & .
By a1(p(1/]t —s1)) 2
On the other hand, for i > 1, using (2.10),
1 i e P on—1 i1 py—1
¢-:/ dsdt <26C 2R 2a4(C'R) oy (C'H'R) ™.
" B (p(1/t = s)) (CR) e )
Thus
P _geicigr AR
o a4(C'R)a 1 (CIHIR)

4C
< . _ ,
~ a4(R, C'R)a1 (R, CI+IR)

where in the second inequality we used that ¢! < R%2a4(R). Now, Garban, Pete
and Schramm [13], Appendix, say that the sum of the 1-arm and 4-arm exponents
is strictly less than 2—properly interpreted in the case of Z> where these exponents
are not known to exist. That is, there exists some ¢ € (0, 1) such that ¢; /¢g <
O(1)c' foralli > 1. Thus

/ ! dsdt < O(1) ! ds dt
(0,62 a1(p(1/]t —s|)) Ag ar(p(1/]t —s1))

< 0(ela(p(1/e)) ™",
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and we have confirmed (2.9).
By the Paley—Zygmund second moment inequality (a simple consequence of
Cauchy—-Schwarz; see, e.g., [31], Section 5.5), the above computations show that

(Epe)?
E(u2)

matching upper bound (2.8) up to a constant factor. Therefore,

P(ue > 0) >

> craq(p(1/¢)),

P(ue > 01ENT0, €] # ) > ¢z > 0.
On the other hand, again by the Paley—Zygmund inequality, (2.6) implies that
P(e > 3E(pelpte > 0)|pte > 0) > c3> 0,

for some c3 > 0. Combining the last two displayed inequalities proves (2.7). [
We conclude this section with a natural question:

QUESTION 2.7. s the local time 1 the 31/36-dimensional Minkowski content
on the set £? Is u the Hausdorff measure on £ for some Hausdorff gauge function?

3. Finding the incipient infinite cluster. Given the description of the local
time measure using (1.3), it is natural to guess that the infinite cluster at a “typi-
cal” exceptional time (typical with respect to w) has the law of 1IC. The first ex-
ceptional time having been discredited as a candidate for the 1IC by Theorem 1.3,
we now prove Theorems 1.7 and 1.8, thereby verifying what may be the simplest
relationship between exceptional times and the IIC.

Unsurprisingly, the proofs go through the finite approximations, about which
we provide a further definition.

DEFINITION 3.1. Let lIC, denote the law on percolation configurations in B,
given by P, (-|0 <> r). In contrast, IICB" will denote the restriction of IIC to B,.

Note that M, (w) is the Radon-Nikodym derivative dIIC, /dPP, while M, () is
the Radon—Nikodym derivative dlIC5" /dPP, where P = P pe 18 critical percolation.
Since both IIC, and IIC5" converge to IIC as » — oo, both 1z, and 1, can be useful
in studying the relationship between dynamical percolation and the IIC. Indeed,
in the forthcoming lemmas, the versions about (., will be used in finding the [IC
in dynamical percolation, while the versions for g, will be used in Section 4 to
prove that FETIC # IIC. The finite versions of our results will be slightly stronger
than the infinite ones, in that they identify not only a moment where we get I1C%
or lIC,, but also an equality of entire processes. We will use the stronger, dynamic
version for 1z, in Section 4.



LOCAL TIME FOR DYNAMICAL PERCOLATION 2967

LEMMA 3.2 (Finite r quenched sampling). Let {w(s):s € [0, 00)} be dynam-
ical percolation in B,. Let X, 7 € R be a random time sampled from 1, /1x,.[0, T'],
defined only when [,.[0,T] > 0. Then the finite-dimensional distributions of
{o(X,.1r +5):5 €[0,00)} converge for almost all w as T — 00 to those of stan-
dard dynamical percolation started from |IC, at time zero. Moreover, the law of the
entire process in the Skorokhod topology converges in probability (w.rt. ) to the
same limit process.

Similarly, if x.7 € R is a random time sampled from u,/u,[0, T], then the
same results hold for the process {w(x,T 4+ 5):s € [0, 00)}, except that the limit
process is now started from \IC?" instead of IIC,..

LEMMA 3.3 (Finite r annealed sampling). (a) Let {@*(s) :s € [0, 00)} be dy-
namical percolation in B, size-biased by 1,0, T], and X ; € R be a random
time with law 1, /ix, [0, T] for &, = @, (@*). Then the proceés @ (X +5):ise
[0, 00)} is equal in law to standard dynamical percolation started from’IICr at time
zero.

Similarly, if {w*(s):s € [0, 00)} is dynamical percolation in B, size-biased by
prl0, T1, and 1 € R is a random time with law i,/ ur10, T1 for pr = pur (@),
then the process {w*(x, 1 + ) 5 € [0, 00)} is equal in law to standard dynamical
percolation started from \CBr at time zero.

(b) The Palm version (5*,ﬁj) of the process (w, Iy () in B, is standard
dynamical percolation started from lIC, at time zero. A somewhat concrete way to
realize the Palm version is Liggett’s extra head construction [29]; see Figure 2.

Let {p; € [0,00):i € N} enumerate a Poisson point process ® with intensity
measure Lebesgue on [0, 00), and set g,; = inf{t > 0:7¢,[0, t] > p;}. Clearly,
[z, :={qr,i :i € N} is a Poisson point process with intensity [t,. Now let J € N be
the first integer with |I1z, N[0, J]| > J. Then shifting back time by q, j gives the
Palm version of (w, Iy ).

Similarly, the Palm version (w*, l'I;‘;r) of the process (w, I, () in By is stan-
dard dynamical percolation started from \CB" at time zero. As above, the Palm ver-
sions (o*, IT}, ) and (o*, T1},) can be constructed using time shifts by qr,j and q .

It should be intuitively quite clear why the ergodic quenched limits in
Lemma 3.2 lead to the size-biased finite averages in Lemma 3.3: each dynamic
configuration of a finite time interval appears in the ergodic quenched limit with a
frequency proportional to its probability. The proofs of these two lemmas will be
a little technical, and mostly classical.

PROOF OF LEMMA 3.2. Note that for any percolation configuration { on
B, satisfying 0 <— r, by definition, P(w (X, 7) =¢) = E(fOT Wow; = ¢}dt/
[0, T]), where the event on the left-hand side is taken to be unsatisfied, and
the ratio on the right-hand side is taken to be zero on the event that [0, T] = 0.



2968 A. HAMMOND, G. PETE AND O. SCHRAMM
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@1 G2 ‘ Tqr,J Iz,

FIG. 2. Depicting Liggett’s extra head construction.

Similarly and more generally, for any time instances 0 = sg < s1 < --- < st and
configurations ¢, ..., Ck,

P(o(xr.r +5i) =¢i, i =0,...,k)
3.1)

1 r d
:E(m/o Mr(CO)E)]l{wl-i-Si :gi}dt>’

where the random variables on both sides are again interpreted appropriately if
0 <— r at no time in [0, T']. There is a very similar multi-point formula in the
case of X, r; in fact, the entire argument for the first part of the lemma runs in
parallel to that for the second, and we omit it.
Dynamical percolation {«; :t € R} in B, is a tail trivial process, hence not only

is this process ergodic, but so is the process {w[; ;+s):t € R} for any fixed s > 0.
Thus, by the ergodic theorem and the Markov property, the integral in (3.1), di-
vided by T, converges almost surely as 7 — oo to

k—1
(3.2) CP (20) [ [ Plwsy, = Cit1lws; = 80,

i=0
while [0, T]/T — Eu,[0, 1] = 1, almost surely. Therefore, in (3.1), we are tak-
ing the expectation of a random variable that converges almost surely to the for-
mula in (3.2). This random variable is bounded, and hence convergence in expecta-
tion also follows. We have thus shown that, for almost all w, the finite-dimensional
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distributions of {w (.1 +5):s € [0, 00)} converge as T — oo to those of standard
dynamical percolation started from I1C5.

We will now ameliorate this conclusion to hold for the Skorokhod topology,
but only in probability, not almost surely; for the latter, we would actually need
to specify how the variables y, 7 are coupled for different 7 values. Note that,
alongside finite-dimensional distributional convergence and the cadlag nature of
all the sample paths concerned, it is enough to argue that, for any given K >
0 and e > 0, the probability that the process [0, K] = R:¢t — w(x,7 + ¢) has
two hexagon switches at times differing by less than ¢ vanishes in the high T
then low ¢ limit. To see this, note that the Lebesgue measure of the set A7 of
times ¢ € [0, T'] such that [z, t + K] contains two such switch times behaves like
a:T(1+o0(1)) as T — oo, where lim,_, ¢ a. = 0; on the other hand, the Lebesgue
measure of the set Br of times ¢ € [0, T'] such that w|p, is the completely open
configuration behaves almost surely like b7 (1 + o(1)) as T — oo, where b > 0.
Since the Radon—Nikodym derivative of x, 7 is maximized by each point in Br,
we see that P(x,.r € Ar) < |Ar|/|Br| < 2a./b almost surely for T sufficiently
high, where | - | denotes Lebesgue measure. Since a. N\ 0 as € \( 0, we verify the
claim needed for convergence in the Skorokhod topology and complete the proof.

O

PROOF OF LEMMA 3.3. The Palm version of a stationary process (w, £) on R,
where £ is a random measure, is defined in [23], Chapter 11, as follows. For
any Borel set B C R of positive Lebesgue measure, and any nonnegative measur-
able function f on configurations (, ), consider &7 (B) := [ f(05(w, £))&(ds),
where 6; is the shift by —s. Then the Palm version is the law defined by
Ow.t[f1:=E&¢(B)/EE(B). It is not hard to show that this does not depend on B.

If we take £ =, or u, and B = [0, T'], then this construction specializes to the
processes defined in part (a). Since we know from Lemma 2.3 that (w, [t,, u,) is
ergodic, we can apply [23], Theorem 11.6, saying that these Palm versions equal
the limit processes defined in Lemma 3.2, hence the claim of part (a) follows from
that lemma.

For part (b), since there will be no difference between the proofs for i, and
wr, let us just work with w,. Take § =I1,,, and the Borel sets B, := (—¢, €).
Kallenberg [23], Theorem 11.5, says that the Palm version of (w, 1, ) is the same
as conditioning on |B; N I1, | > 1 or on |B; N II,, | =1, then taking the limit
& — 0. This is the most common form of taking the “Palm version of a point
process.” (Note that the two conditionings here are equivalent because u,, being
given by an integral, has no atoms; hence IT,,, is a simple point process.)

[Let us give a two-sentence intuitive explanation of why the quoted theorem on
the equality between the Palm process and the e-conditioning holds, at least for
the time-zero configuration. Since u, has a density M,, for any static percolation
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configuration ¢ in B,, we have

&€

BB, £ 200 =¢u) =1 —exp(— [ Myw)ar)
—&

~2eM.(¢) as.ase — 0,

by the Lebesgue differentiation theorem and Fubini. Therefore, M, (¢) being the
Radon-Nikodym derivative d1IC?" /dP, the e-conditioning gives

lim P((0) =¢|B. NI, # ) =1IC” (),

as desired.]

Since IT,, is obtained from p, using independent stationary randomness (the
Lebesgue Poisson point process ®), the w™ marginal in the Palm version of
(w, I, ) is the same as in the Palm version of (w, u,), which we already described
in part (a).

Finally, regarding his extra head construction, [29], Corollary 4.18, Liggett says
that shifting back by g, ; as defined in the statement of part (b) produces the
Palm version of IT,,. Now we need to extend this result from the marginal IT,,,
to (w, I, ); we will certainly need to use that Liggett’s shift coupling acts nicely
also on the level of @ and ®, since the result clearly would not hold for an arbitrary

measurable map (w, ©®) — f(w, ®) with the property that I, (fw,o)) 4 HZ,( )"
[E.g., if f(w,®) is a measurable map for which the extension holds, one could
define f(w, ®) by thinning out the percolation configuration slightly, keeping all
long-range connections and the [T-marginal intact.] The niceness of Liggett’s con-
struction lies in the fact that it gives a random time shift 7, that is measurable
with respect to I, , where each time shift 7 is a measure-preserving transfor-
mation on the space of configurations (w, ®). Therefore, if A and B are arbi-
trary events for the Palm version H/’ir, and A and B are the maximal events for
(w*, 1}, ) that project to A and B in the second coordinate, then

Pr(A)  P(T7N(A)  P(T'(A)

PY(B) P(T-YB) PT-1(B)
whenever the denominator on either side of this equation is positive. See Figure 3
PrA) _ PHA)
P*(B) T Px(B)
the effect of 7" is the same as conditioning on {0 € IT,,, } not only on IT,,, but also
on (w, I, ), and we are done. []

for an illustration of this identity. Since by definition, we get that

We can now turn to sampling from the limit measure [0, T'].

PROOF OF THEOREM 1.7. We must argue that w[0, 7] > O for all T suffi-
ciently high, and also that, for each r € N, w( x7)Br converges in distribution to
ICB" as T — oo, for almost every w.
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FIG. 3. A schematic picture of the effect of Liggett’s extra head time shift T on (I1y,,w). [For
simplicity, the figure pretends that Tl is a measurable function of w, instead of (w, ®).] Different
Palm point process realizations l'I’i< and 1'[’2‘ may arise from a different “amount” of Palm dynamical
percolation realizations Q7 = {“)T,i viel)and Qf = {a)zi i € ) (aratio 4:2 on the right-side of

the picture), and the preimages 7! (l'[T) and T~ (1'[’2‘) might also have different sizes (which gives
the reweighting of the Palm measure compared to the ordinary measure, a ratio 3 :2 in the middle of
the picture). The product of these ratios is the same as the ratio for the preimages T, QT))
and T~V ((T13, 23)).

First we will construct w-dependent couplings Q of xr 7 and yr with the fol-
lowing property: for each ¢ > 0 and n € N, there exists an w-dependent R € N
such that, for all large enough T simultaneously, xg 7 and xr are coupled under
Q = Qp so that

(3.3) limsupQ(Ixr,7 — x| > 1/n) <e.
T

This coupling will turn out to be good enough to show that for each ¢ > 0 and
r € N, there exists R € N such that

(3.4) limTian(a)(XR,T)B’ =w(xr)P)>1-¢.
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Then we will use Lemma 3.2 to complete the proof of the theorem.

Forn e N, set I]' =[i/n, (i +1/n)). For R € N, define f:[0,00) — [0, 00)
according to fz(x) =nug(l]") if x € I} fori € N. Similarly define f£,:[0, c0) —
[0, 00) according to fZ (x) =nu(l]") if x € I" for i € N. We now argue that, for
each € > 0 and n € N, there exists R € N such that

O 0]
I fisyds T focs)ds

This assertion clearly allows one to construct the couplings Q = Qg of (3.3).
Note that (3.5) is a consequence of the next three assertions. First, for each ¢ > 0
and n € N, there exists an w-dependent R € N such that

T
3.5 lim sup/
T 0

T
(3.6) lim sup T_l/ |fR@) — flL(t)|dr <e, [P-almost surely.
T 0

Second, for this same value of R € N,

T T
(3.7)  limsup7 ! ‘/ fr(s)ds — f fh(s)ds| <e, P-almost surely.
T 0 0
Third,
T
(3.8) lijgn 71 / fa(s)ds=1, P-almost surely.
0

We now justify (3.6), (3.7) and (3.8).

To confirm (3.6), note that /" | f2(t) — f2 (1) dt = |w(0, 1/n) — ug (0, 1/n)|.
We fix R € N by Theorem 1.6 so that E|u(0,1/n) — ugr(0,1/n)| < ¢/n.
Lemma 2.3 then provides (3.6) along T values that are multiples of 1/n. To extend
this to all 7', we can sandwich the integral up to 7" between the integrals up to the
closest multiples of 1/n, and use that limr . T /(T £1/n) = 1.

Note that (3.7) is a trivial consequence of (3.6).

To show (3.8), note that, by definition, E(u,[0,1]) = 1 for each r € N.
Thus Theorem 1.6 implies that E(u[0, 1]) = 1. Lemma 2.3 then implies that
limy 77! w(0,T) = 1, P-almost surely. This limit coincides with that in (3.8),
which establishes this claim. Note that in this derivation we have confirmed that
indeed (0, T) > O for T sufficiently high, P-almost surely.

Having constructed the couplings in (3.3), let us verify (3.4). In light of (3.3), it
is enough to argue that, for given ¢ > 0 and r € N, there exists n € N such that, for
all R > r and all T sufficiently high, the Q-probability that a hexagon in B, flips
during [xr,7 — 1/n, xr,7 + 1/n] is at most €. However, by Lemma 3.2, the times
of hexagon flips in B, during [xg,r — 1/n, xg,7 + 1/n], shiftward backwards in
time by xg,7, converges weakly as T — oo to a Poisson process of rate | B,|/2 on
[—1/n, 1/n]. Choosing n > C.r? thus gives the desired statement.

It remains to show that (3.4) suffices for Theorem 1.7. Recall that we must argue
that, for each r € N, w(x7)? converges weakly as T — oo to IIC?. We know by
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Lemma 3.2 that the weak limit as T — oo of w(xg 1) equals ICBR  Thus, fixing
any ¢ > 0 and any R > r, for large enough 7', the total variation distance between
w(x R,T)B’ and IIC?" is at most ¢. (Note here that on the discrete topological space
{0, I}Br , convergence in law is the same as in total variation distance.) On the other
hand, by (3.4), w(xr) coincides with w(xr,7) on B, with Q-probability at least
1 — & for all high enough 7. Thus the total variation distance between w (x7)?
and 1ICBr becomes less than 2¢, and we are done. [

PROOF OF THEOREM 1.8. Part (a) follows from Theorem 1.7—by Lemma 2.3
and [23], Theorem 11.6—just as Lemma 3.3 followed from Lemma 3.2.
Part (b) follows from Lemma 3.3(b) and the next two lemmas. [J

LEMMA 3.4. Ift €& is an exceptional time, and t, — T, then, for any r > 0,
we have w(1,) = w (1) for all sufficiently high n.

PROOF. By Lemma 2.4(i), there is an open interval / which contains the ex-
ceptional time 7 such that, for ¢t € I, o ()P =w ()P hence 1, > implies the
lemma. [

LEMMA 3.5. For the times q, j and q; defined in Lemma 3.3(b), the limit
qs =lim, o gr,j holds almost surely, and q; is an exceptional time.

PROOF. For a nondecreasing function f:[0, co) —> [0, 00), let us call x €
[0, 00) a point of strict increase if, for all y < x < z, we have f(y) < f(x) <
f(2). Now, if f,:[0,00) —> [0, 00) is a sequence of nondecreasing functions
converging pointwise on [0, co) to a function f : [0, co) —> [0, c0), and we write

£ ) =inf{r > 0: £, (1) > x},

then, whenever x € [0, 00) is a point of strict increase of f : [0, o0) —> [0, 00), we
have that lim;,— fn_1 (x) = f~1(x). The following thus suffices for Lemma 3.5.
O

LEMMA 3.6. Forany p € ©, t,:=inf{s > 0:u(0,s) > p} is almost surely a
strict point of increase of (0, -).

PROOF. ByLemma 2.1, i has no atoms; hence the set of p € [0, oo) for which
t, is a point of strict increase of (0, -) is given by R\ (0, Q), with (0, Q) =
{n(0,q):q € O}, where Q is the collection of left-hand endpoints of intervals
comprising supp(u)€. Note that Q is countable and thus is so (0, Q). Thus ® N
w(0, Q) = & as. because ® is independent of (0, Q). U
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4. FETIC is not lIC. In this section, we prove Theorem 1.3.
4.1. The skeleton of the argument.

DEFINITION 4.1. Let w be a sample of dynamical percolation in the R-ball
Bpg. Write £ for the set of times such that 0 <> R. Let FETz =inf{r > 0:0 &

R}, and let FETICR be the law of wreT, conditioned on FETg > 0. [Since 6p(wo)
is almost surely finite, it takes positive time for the first bit on its boundary to
change, and hence the event FETg > 0 is the same as 0 </ R in wg, which is
almost surely satisfied for large enough R.]

These finite approximations will be very useful. On the one hand, IICy is the
law of the configuration at a typical point of g, as we saw in Lemmas 3.2 and 3.3.
On the other hand, by [18], Lemma 4.5, we have that FETg — FET almost surely
as R — oo; hence FETICg converges to FETIC in law (by Lemma 3.4).

There is a natural line of attack if we want to distinguish [ICr from FETICp.
Let us call the left-isolated points of Eg arrivals, and the right-isolated points de-
partures. As we will see, the law of a typical arrival configuration can be easily
obtained from IICx (and will be denoted by IICy): we get it by size-biasing with
respect to the number of pivotal hexagons for the event {0 <> R}. This is different
from 1ICg, but not by much: it can be shown (though we will not do so) that its
weak limit as R — oo coincides with 1IC. However, FETICg is not given by a typ-
ical arrival: as usual when waiting for the first arrival of a stationary point process,
the time between FETg and the last departure before it (somewhere in the neg-
ative half-line) is a size-biased sample of the typical reconnection time between
departures and arrivals, and if an arrival configuration typically occurs at the end
of longer disconnection intervals, then it is more likely to appear in FETICg. Since
it is harder to think about dynamical percolation ending at a certain configuration
than about starting it at such a configuration, our strategy to understand FETICg
will be to reverse time, start dynamical percolation from certain typical IIC/, con-
figurations, condition on immediate termination of {O <> R} and then estimate the
expected time of reconnection. If we can exhibit two events at time zero that have
the same positive probability under the limit measure IIC, but for which the ex-
pected reconnection times differ, then these events will turn out to have different
probabilities under FETIC, and we will be done.

Roughly, of these two events under 1IC’,, the first will be that the configuration
looks “normal” in a bounded neighborhood of 0, while the second will be that
the configuration is “thinner” in the same neighborhood. (We will in fact define
a thinning procedure on normal static configurations satisfying 0 <> R, changing
the configuration in a bounded neighborhood of 0.) A thinner configuration falls
apart more easily and hence reconnects to distance R with more difficulty; so, one
may expect that such a configuration is more probable under FETIC than is a nor-
mal configuration, which is to say, FETICy is thinner than lICg. This is certainly
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the case if the thin configuration is, say, given by a single straight line segment
of open hexagons from O to d Bg, with all other hexagons in Bg being closed.
However, this R-dependent configuration has a vanishing probability in the limit
measure |IC; therefore, while the imbalance in probability of this configuration
distinguishes FETICg from |ICg, a distinction between FETIC and IIC cannot be
deduced. This is why we want to require the configuration to be thin only in a
bounded neighborhood of 0. However, the main difficulty now is that normal re-
connection times are very short if R is large, and that, with high probability, the
configuration is entirely static in a bounded neighborhood of the origin; hence it is
not clear that our thinning will have a noticeable effect on the reconnection time.
The solution will be that the expected reconnection time, though tiny, turns out to
be dominated by times that are macroscopically large (independently of R), large
enough that if the configuration close to O is thin, then it does indeed start falling
apart, making expected reconnection time noticeably larger when the thinning pro-
cedure has been applied. To argue this, we will need the result from [18] that FET
has finite expectation (in fact, an exponential tail): this will tell us that the normal
reconnection time is well behaved, making it possible to prove that, in expectation,
it is strictly dominated by the reconnection time of thinned configurations.

Note that this strategy shows only that the measures are distinct, not that they
are mutually singular, since we applied the thinning only in a bounded neighbor-
hood of the origin. To prove singularity, one would need to have a similar thinning
procedure for every scale, in such a way that the thinned configuration remains uni-
formly probable, while it makes the expected reconnection time noticeably larger.
Unfortunately, our thinning procedure does not have a suitable immediate analogue
for larger scales.

In this introductory subsection, we first explain the time-reversal and the size-
biasing effects determining the relationship between [ICg and FETICg, then define
the thinning procedure and finally show that a noticeable difference between ex-
pected reconnection times indeed implies that FETIC and IIC are different. In the
subsequent subsections, we will prove that there is such a difference.

Recall from the above discussion that, in standard cadlag dynamical percolation,
a time ¢t € &g for which there exists € > 0 such that [t — &,1) N Er = O is called
an arrival. Write Ag for the set of arrivals. Furthermore, for a static percolation
configuration ¢ in Bp that satisfies 0 <> R, denote by Piv = Pivg. g(¢) the set of
hexagons in By that are pivotal in the configuration ¢ for 0 <> R, and recall that
IIC’y denotes the law on configurations in Bg whose Radon-Nikodym derivative
with respect to lIC is given by |Piv| up to normalization.

LEMMA 4.2. The following three definitions for the process P(-|0 € Ag) are
equivalent:

(1) consider dynamical percolation in Br conditionally on the event {0 <> R}
occurring at time 0 but not at time —e, and take the weak limit as ¢ |, 0;
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(ii) for large T > 0, pick uniformly an element t € Ag N [0, T], consider the
shifted dynamical percolation configuration {w;—_ :t € R} and take the weak limit
as T — oo (conditionally on w, or averaged);

(iii) let wg be distributed according to IIC,, choose uniformly an element S €
Piv(wg), obtain the configuration wy- by closing the hexagon S and let the rest
of the evolution {w;:t € R} be given by cadlag dynamical percolation updates
independently of the values of wg and S.

PROOF. While the weak limits in (i) and (ii) might not exist a priori, the defini-
tion of (iii) is clearly well formulated. We first prove the equivalence of (i) and (iii),
implying the existence of the weak limit in (i), in particular. It is enough to show
that, for all configurations ¢ in Bg such that 0 <> R,

P(. _
@.1) lim YECIO€ &R, —2 ¢ E)
e—0 d”CR

where Z| € (0, 00) is a normalization.

Given a configuration ¢ such that 0 <> R, let p.(¢) be the probability that dy-
namical percolation given wg = ¢ satisfies 0 <4 R at time —e. If ¢ is tiny (de-
pending on R), then the probability of having at least two hexagons flipping in the
time interval (—e¢, 0) is much less than the probability of any specific hexagon flip.
Therefore, lim;_, ¢ p:(¢{)/e = |Pivow g (¢)], which implies (4.1).

To prove the equivalence of (ii) and (iii), let us reformulate the 7" -dependent law
defined in (ii) as taking uniformly one from all pairs of configurations (w;—, w;) €
Ep x Eg, witht € [0, T'], and then running dynamical percolation in the two direc-
tions from here. By the ergodicity of {w;:t € R} (Lemma 2.3), the weak limit of
this law is the same as taking a pair of static configurations ({1, {2) that differ only
in one hexagon such that 0 <> R in ¢, but not in ¢ to start the dynamics. This is
clearly the same as the law defined in (iii).

The equivalence of (i) and (ii) follows from the above two equivalences; or,
just like in Lemma 3.3, we can also quote [23], Theorem 11.6, on the equivalent
definitions of the Palm version of the process (w, Ag). 0O

(€)= Z; ' Pivow R (2)

’

Now, as we promised, in order to understand the effect of waiting for the first
exceptional time on the distribution of the configuration at that time, we time-
reverse the dynamics, started from typical arrival times:

DEFINITION 4.3. Let P,orm denote the time-reversal of P(-|0 € Ag) (i.e., t —
—t for all + € R). More explicitly, it is the caglad (left-continuous with right limits)
Markov process given as follows. Under Py, the distribution of wy is IIC’R. Given
wp, a uniform element S € Piv is selected, with the configuration wy+ being set
equal to wg modified by closing the hexagon S. The rest of the evolution of {w; : t €
R} is given by caglad dynamical percolation updates independently of the values
of wg and S.
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LEMMA 4.4. Under the law Pyomm, recall that 0 <> R is satisfied by wqo but not
by wy+; let the reconnection time N € (0, 00) be given by N = inf{t > 0:0 &
R}. For each static Bg configuration ¢, we have that

dFETICg
dliCp
where Z € (0, 00) is a normalization.

)= ZﬁlEnorm(Nm)O = §)|PiV0<—>R(§)

’

PROOF. We claim that

dFETICg R _
4.2) 761]?(40 c Ar) (€)= Zz Enorm (N |wo = ¢),

where Z; € (0, 00) is another normalization. From (4.1) and (4.2) follows the
statement of the lemma.

To prove (4.2), let ¢:Ef —> Apg associate to each moment of disconnection
0 <4 R in cadlag dynamical percolation the first connection time to its right (which
is necessarily an arrival). Condition the process on £ N [—n, 0] # &, and pick a
random time y whose conditional law is given by normalized Lebesgue measure
on £, N [—n,0]; note that FETICg is the weak limit as n — 00 of wg(y), for
almost every w, by ergodicity (Lemma 2.3). In this weak limit, the probability that
Wy (y) 18 a given static configuration ¢ (for which 0 < R) is proportional to the
limiting average length of intervals in £, N [—n, 0] at whose right-hand endpoint
the configuration is ¢. By ergodicity again, this limit equals the expectation on the
right-hand side of (4.2) for almost every w, completing the proof. [l

Here is a straightforward variant of (4.2). For any nonnegative random vari-
able X of finite mean, X will denote the size-biased version; that is, P(X >t) =
E(X) 'E(X1x>,).

LEMMA 4.5. Let N be the size-biased version of the reconnection time N

under lhe law Pporm, and let U be an independent Unif[0, 1] random variable.
Then NU has the distribution of FETg.

The following useful fact was proved in [18].

LEMMA 4.6. In dynamical percolation we have
P(FETg > t) < exp{—ct}

forall t > 0, where ¢ > 0 may be chosen uniformly in R € N.

Note that the preceding two lemmas imply that P(N > 1) < exp{—ct}, uni-
formly in R. In particular, this random variable has finite moments: for each k € N,
E(ﬁk) =RE(N*1)/EN < oo, again uniformly in R.

We now introduce the thinning procedure which is central to our technique for
showing that FETIC differs from IIC.
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DEFINITION 4.7. A circuit I' is a finite self-avoiding path of hexagons such
that for no vertex in the hexagonal lattice are all three of the neighboring hexagons
visited by I and such that H \ I" has exactly two connected components: a finite
one, denoted by Int(I"), and an infinite one. Note that a partial order on circuits I"
is provided by containment of the enclosed regions Int(I").

Let ¢ be a percolation configuration in Bg such that 0 <> R. Note that if some
¢-open circuit I' satisfies B, < Int(I"), then there is a unique ¢-open circuit which
encloses B, and is minimal in the partial order among such circuits. If ¢ is such
that this circuit exists, we label the circuit by I',.

DEFINITION 4.8. Recall the exponent n € (0, 1) from (1.6), and fix ¢ > 0
small enough that (1 4+ 2¢)(1 — ) < 1. Now assume that r satisfies r20+42e) o
a4 (r1128) < r/2, which holds for all large enough r, by (1.7). Let R € N satisfy
R > r'*2¢ A configuration ¢ in B is said to satisfy ¢ € Fine if the following
conditions hold:

e 0 «— R;

e the circuit I', exists and satisfies I'; C B,.1+¢;

e the pivotal set Pivoo,, = Pivow g N Int(I,) satisfies [Pivoer, (¢)] < r2(1+29) x
o (r1+28)_

Finally, a dynamical configuration {w; : ¢ € R} is said to satisfy Fine if wg € Fine.

DEFINITION 4.9. Let r € N be even. Let I" denote a circuit such that
B, € Int(I"). Let a € {0,...,r/2}. The (r,I',a)-slim configuration x,r, is a
particular percolation configuration in Int(I") whose set of open hexagons in
Int(I") N B,> consists of the hexagons in B,/ that intersect the x-axis, and for
which |Pivp..1| = a. A configuration that achieves this is shown in Figure 4.

DEFINITION 4.10. The thinning procedure Thinning = Thinningf maps the
set of configurations in Bp to itself. Let { be such a configuration. If ¢ ¢ Fine,
then set Thinning(¢) = ¢. If ¢ € Fine, let Thinning(¢) be the configuration in Bg
of the following form:

¢ (x), if x € Bg \ Int(T",),

RGO =1 5 g @), ifx € Int(T).

We define a coupling of Pyory with another dynamical process begun by pair-
ing the initial condition with its thinned counterpart. We denote by ' the process
under Pyom, and write @” for the process under the measure Py, which we now
introduce by coupling with Ppom. We set Ppin by choosing its initial condition
wq = Thinning(wy); if the hexagon S selected for initial closure in the definition
of Pporm lies in the unbounded component of the complement of I, (w{)), we set
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pivotals
for 0 < I'
in XrTa

FIG. 4. The boundary paths delimiting By and By are black, and the circuit T is light green. The
darker (red and brown) hexagons are the open hexagons of x4 1 2: the red hexagonal circuit is set
in such a way that its distance from I" is a =2, and the brown path is chosen in some arbitrary but
fixed way so that it realizes this distance a. Note that this brown path is the set of pivotals for O <> T".

S” = §; otherwise, we choose S” uniformly among Pivo g (wg) N Int(,). We de-
fine w(j, by modifying w by closing S”. The subsequent evolution of " is made
in accordance with the caglad dynamical updates used in defining ’. Note that
there might be updates that do not have an effect on o’ (the new status coinciding
with the old one), and hence are not visible if we see only «’, while do have an
effect on w”; thus @” is not entirely measurable w.r.t. o', even though the extra
randomness in @” is quite simple.

We denote by Pporm and Py the above dynamics and its thinned counterpart,

and write N and T for the reconnection time inf{r > 0:0 & R} under Pporm

and Pyin. We will often use the above coupling of the two caglad processes, but
will not need a separate notation to denote it. The principal result we need is now
stated.

PROPOSITION 4.11 (Thinned versus normal). Fix & > 0 small andr € N large
enough that the conditions in Definition 4.8 are satisfied. Then, uniformly in R >

14+2¢ Ethin (T LFine)
r , we have o Wiy —> 00 asr — 0o.

PROOF OF THEOREM 1.3, ASSUMING PROPOSITION 4.11. 'We want to show
that there exist some ¢ > 0, r € N, a circuit I' in the annulus A, .1+ and two
configurations ¢’ and ¢” on ' U Int(T") with T' = ', (¢") = T'»(¢”), such that

ICR(¢") = IICR(¢") for each integer R > r!2¢, with the common value having

4
a positive limit as R — 0o, while inf 142 %’;(é/)) 1.

By Proposition 4.11, we may choose ¢ > 0 and r € N so that Ewjn (7 1ine) >
2Eorm (N 1Fine) for all R sufficiently high. Hence, there exists a choice of circuit



2980 A. HAMMOND, G. PETE AND O. SCHRAMM

I'in A, 1+ and a configuration ¢’ in Int(T") U T, such that ' =T, (¢"), the sec-
ond and third conditions for Fine occur, and setting ¢” equal to the restriction of
Thinning(¢’) to Ink(T) U T,

IEnorm(N|a)0|lnt(F)UF = ;N) > ZEnorm(N|(U0|lnt(F)UF = é'/)

It is clear that IICR (¢”) = ICg(¢"); moreover, IIC% (¢”) = IC (¢"), since the num-
ber of pivotals for {0 <> R} is left intact by Thinning. Hence, by Lemma 4.4, we
have FETICg(¢”) > 2FETICg(¢)). O

The rest of the section will be devoted to the proof of Proposition 4.11. Let us
start by collecting the main ingredients needed for the proof; these ingredients will
then be proved in the remaining subsections.

Thinning will make a difference only if there is enough time before reconnection
for the configuration in Int(I",) to change significantly. To this end, as we will
see, the events {N > 1/r} and {T > 1/r} will be important to us. How different
are these two events? Although the set of open hexagons in Thinning(¢) is not
exactly a subset of its counterpart for ¢, we can compare the thinned and normal
reconnection times in this regime under a certain event Good:

4.3) Good N {N > 1/r} C{T > 1/r},

where Good is defined as follows (and is applied in the above relation to the con-
figuration before thinning):

DEFINITION 4.12.  Let R, r € N satisfy R > r'12¢ where ¢ > 0 is specified in
Definition 4.8. Let w be a dynamical configuration in Bg. We say that v € Good
if the following conditions are satisfied:

e o € Fine, as specified in Definition 4.8;
e for each ¢ € [0, 7], the inner and outer boundaries of the annulus Apive pi42e
are separated by an w;-open circuit;

w;
e foreachz € [0,r '], 0 <« 112,

Now, to see (4.3), note that the occurrence of Good implies that O is connected
to some open circuit I' = I'(¢) such that B,i1+- CT" forall 0 <z < r~1. Hence,
N > 1/r implies that rlte </ R for all t € [0, r~11 under Ppom. Since the dy-
namical percolations under Ppoy, and Py, agree at all positive times in Aive g,
we have that r!1€ </~ R forall t € [0, r~11 also under Py;,. Thus 7 > 1/r, and
we obtain (4.3).

The event Good is of course useful only if it is reasonably likely to occur. Propo-
sition 4.26, which is the main result of Section 4.2, will show that

Prorm (Good|N > 1/r) > cy.
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This, (4.3) and Good C Fine imply the following “stochastic quasi-domination”
between T and N:

4.4) Phin(T > 1/r, Fine) = Pporm(N > 1/r, Good) > ¢1Pporm (N > 1/r).

Although the event {N > 1/r} has minute probability when R is large, a large
portion of the expectation E(N Lrjne) is contributed by sample points realizing this
event. This can be proved using the size-biasing description of the connection time
discussed in Lemma 4.5. Indeed, by some rather general size-biasing arguments,
together with the uniform boundedness of the expectation E(ﬁ R) < o0 (due to
Lemmas 4.5 and 4.6 above), alongside the fact that Pyoy (Fine|N > 1/r) > ¢
(due to Good C Fine), it will be proved in Section 4.3 that

4.5) Enorm(N|N > 1/r, Fine) < C> < o0,
and that
<7 IEnorm(IVﬂN>l/;*]lFine)
4.6 P N1F 1 = 0.
( ) norm ( Fine > /7') Enorm(N]lFine) > Cy) >

Finally, as we will prove in Proposition 4.31 of Section 4.4, should the dynamics
begun under Thinning result in at least a short reconnection time, T > 1/r, then
there is a uniformly positive probability that connection will not be reestablished
until very much later,

4.7) Pehin(T > g(r)|T > 1/r, Fine) > ¢3 > 0,

for some g(r) — oo as r — o0.

PROOF OF PROPOSITION 4.11. From the above assemblage of facts, we find
that
Ethin (T 1fine) = Ethin(T17>1/rLrine)
=Ewin(T|T > 1/r, Fine)Pwin(T > 1/r, Fine)
> c3¢18(1)Pporm (N > 1/7, Fine), by (4.7) and (4.4)

norm(NJlN>1/r ]1Fine)
)

Enorm (N L
> cwwzﬂﬂw, by (4.6).

E
> c3c18(r) , by (4.5)

LEinin (T LFine) s . . -
Eo (Nires) tends to infinity as r — oo, uniformly in R >

, as required. [J

Therefore, the ratio
r 14+2¢

We will now start proving the above ingredients.
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4.2. Understanding the law Pporm (-|N > 1/r). In this section, P will denote
the law of caglad dynamical percolation with time R. Recall that £ is the set of
times such that 0 <> R, now a union of left-open right-closed intervals.

It is hard to understand the conditioned measure P := Pporm(:|N > 1/r) di-
rectly because the condition has a tiny probability. We will handle this issue by
noticing that, for large enough s € Z*, we have P(Eg N (s/r, (s +1)/r] = @|0 €
Er) > ¢ > 0, uniformly in r > 0 (see Lemma 4.18), and given the existence of this
empty interval, y := sup{Er N [0, s/r)} is a moment such that the reconnection
time from it is at least 1/r. If s is bounded, then the law of dynamical percolation
viewed from such a y (to be denoted by P”; see Lemma 4.15) turns out to be not
very different from the law P’; see Lemma 4.16. Therefore, once we prove that
w; has certain good properties with high probability for all ¢ € [0, (s + 1)/r] un-
der P(-|0 € Eg,Er N (s/r, (s + 1)/r) = &), which is already a feasible task, and
hence that the dynamical configuration viewed from y (i.e., the measure P”) is
well behaved, we will be able to deduce almost the same for the measure IP’; this
will be Proposition 4.26, the main goal of this subsection.

DEFINITION 4.13.  Call an element x € Eg a marker if (x,x+r11NEr = 2.
Write M C Eg for the set of markers. For x € M, set £, > r~! so that x + ¢, is the
first limit point of £g encountered to the right of x. Let s € Z™ be a (large) integer
to be determined later. Foreachx e M, set Ly =[x —sr ', x —sr '+ €, —r 1]
ifr'<t, <@+ Dr Yife, >+ Dr !, take L, =[x —sr~ !, x]. Define the
domain of attraction Dy of x € M by D, = L, N Eg; see Figure 5.

Note that Lemma 4.2 has a straightforward analogue for P(-|0 € M), and we
have P’ = Pporm(-|N > 1/r) = P(:|0 € M). We now define the measure P’ on
dynamical configurations on Bg that will be our main tool for understanding P’.

jET Cé&p i+ g4t

S e

Omm@—C OO O=@ C @ } ‘ O — O @—

o O=——0 4
LinNER =: Dy, = A~ (m)

FIG. 5. The domain of attraction Dy, appearing in the definition of P, and the map A: J — M
appearing in the proof of P’ =P (Lemma 4.15).
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DEFINITION 4.14. Define the law P” so that, for any caglad dynamical per-
colation configuration w satisfying 0 € M,
dIP)//
dP
where | - | is Lebesgue measure, and Z > 0 is a normalization chosen to ensure that
P” is indeed a probability measure.

(@) = Z~ Dy,

LEMMA 4.15. Let P denote the following dynamical process. Consider
caglad dynamical percolation {w;:t € R} in Br with wqo distributed as 1ICg,
and with the update decisions made independently of wgy. Condition this process
on the event that Eg N (sr~ Y, (s + Dr- = 2. Let y € [0, sr 17 pe given by
y = sup{Eg N[0, sr~1)}. Now set P equal to the conditional law of w(y + ).
Then P =P”.

PROOF. Under dynamical percolation on B, let 7 denote the set of times j €
Er suchthat (j+sr~ !, j+ s+ 1)r~1)NEg = @. Consider the map A : 7 —> M
such that, for each j € 7, A(j) is the largest element of M preceding j + sr~!
Note that j € Eg implies that j < A(j) < j + sr~!. Note further that, for each
m € M, we have A~ (m) = D,,; see Figure 5.

Consider now an experiment in which, for x > 0, dynamical percolation is sam-
pled conditionally on J N [0, x] # &, and an element x € J N [0, x] is chosen
with the conditional law of normalized Lebesgue measure on this set. Note that,
by limy 0o P(J N[0, x] # &) = 1, the law of w4 (y)+. (using the randomness in
both w and x) has the limit P as x — co. However, from the previous paragraph
we also know that wa(,)+. has a weak limit whose Radon-Nikodym derivative
with respect to dynamical percolation given 0 € M is |Dg| up to normalization.

0

LEMMA 4 16 (Typical events of P” will appear in P'). The Radon—Nikodym
derivative % d]P’ - has a second moment that is bounded above by some B < oo which

might depend on the parameter s but not on R. Consequently, P'(A) > P"(A)?/B
for any event A.

PROOF. The claim regarding the Radon—Nikodym derivative follows directly
from Lemma 4.17 below. The second claim then follows by Cauchy—Schwarz,

%
IP)// :/]1 ]P)//:/]l
(A) Ad A

d]P)//
/ 1% dP’ dp/ dIP”S\/IF”(A)«/E,

dr’

as desired. O
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LEMMA 4.17. Let mg , denote the conditional mean under dynamical perco-
lation of |Ex N (0, rh) given that this intersection is nonempty. Consider dynam-
ical percolation P on Bg conditionally on 0 € M. Then the Lebesgue measure of
the domain of attraction of the origin satisfies

(4.8) P(|Do| = cmg |0 € M) > cs™>
and
(4.9) E(IDol*|0 € M) < Cs’m5 .,

for constants C > ¢ > 0 which do not depend on r, R or s.

Before starting the proof of Lemma 4.17, we need to verify a basic decorrelation
result. In light of Lemma 4.15 (describing P” as IP), it is far from surprising that
this result will be crucial in understanding the measures P and P’.

LEMMA 4.18 (Ensuring an empty interval). There exists a large s € Z" and a
small ¢ > 0 such that, for each r € Z" and R > R(r), the probability that dynam-
ical percolation with initial condition wq distributed according to |ICg satisfies
ErN(sr7, (s + Dr~ 1) = & exceeds c.

An important element of the proof of Lemma 4.18 is the following claim. It is
slightly more convenient to reverse time once again, just for this claim. Recall that
p(r) = inf{s :s2au(s) > r), and keep in mind that its magnitude is known to be
r4/3+0() for percolation on the faces of 7 and to lie between C~ 71+ and Cr!/7
for some 1 € (0, 1) and 0 < C < oo for bond percolation on Z2.

LEMMA 4.19. There exists ¢ > 0 such that the following holds, independently
of r € N. Let N denote the event that at no time in the interval [—r~1, 0] is there
an open crossing of the annulus A, 2p(r). For s > 0, let )5 denote the event that
an open crossing of Ap(r),2p(r) €Xists at time sr~L. Then, for all large enough s > 0
(without dependence on r), we have P(N N Yy) > c.

PROOF. By considering a coupling in which dynamical updates lead always
to the closure of hexagons, we know that P(N') > ¢ by (1.9), Kesten’s result on
the near-critical window. Let Ny denote the time-0 static event that the condi-
tional probability of N given the time O configuration is at least c. We have that
P(Ny) > ¢ by adjusting the value of ¢ > 0. Note then that, denoting by f and
g the +1-indicator functions of Ny and })), and by fand g their Fourier series,
relation (1.13) yields

PWNo N V) — PP = 3 F(Z(S) exp{—sr~"[S]}.
S4D
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We apply Cauchy—Schwarz to bound above the absolute value of the right-hand
side. Then basic relation (1.13) and decorrelation estimate (1.16) applied to g give
the following bound on the resulting term:

(ZP(S))I/Q(Z 2(S) exp 2sr—1|S|}>

S£@ S£D

1/2

1/2
<e +( > §2(S)eXp{—282s}) < &1 +exp{—éeas},

|S|=&2r

where €1 depends on the choice of cutoff ¢ > 0 and may be chosen so that ey — 0
as &y — 0. Noting that P(NVp)P()s) > ¢1 > 0, we see that P(Np N Yy) > ¢1/2 by
making a suitable choice of €1, & and s. Note that P(NV N Yy) > cP(Ny N V)
because N and ) are conditionally independent given the time-0 configuration.
This completes the proof. []

The next lemma relates the restriction of IIC to a dyadic annulus to the perco-
lation configuration in the annulus obtained by conditioning on an open crossing
between the annulus’ boundaries.

LEMMA 4.20 (Localizing the IIC conditioning). Let PR denote the law of
critical percolation in A, g given that r <— R, for 0 <r < R < oo (where the
conditional law P(-|r <> 00) on Bf is obtained as a weak limit of P(-|r <> R) as
R — o0, constructed by [24)). Then, for each ¢ > 0 there exists § > 0 such that
ifAeo{A R or} (i.e., an event measurable in the annulus), then ]P’ZR (A) > ¢ im-
plies that IP’ (A) =36, forall 0 <a < R/2 and 4R < b < o0 (in parncular for
IIC =Pg°).

PROOF. For ¢ a configuration in A 2r such that R <> 2R, let W, g (&) de-
note the conditional probability that a <> b given the occurrence of the events
®|Ag,r = ¢, a <> R and 2R <> b. We will argue that for each ¢ > 0 there exists
& > 0 such that, for all large enough R € N and a,b € N with 0 <a < R/2 and
2R<b <00,

(4.10) P(W, rp <8|R <— 2R) <e.
This easily implies the lemma, as follows. Note that
dPt

R ®) = Z ks WaR 5 (©),

where Z,; rp =P(a <> bla <> R, R < 2R,2R < b) < 1. Given ¢ > 0, choose by
means of (4.10) an ¢’ > 0 such that }P’%R(Wa,R,b <¢’) <¢/2 foreach R € N. Thus
if A€ o{Ag g} satisfies IP’%R(A) > ¢, then

PUA = Z; k) [ Wars(@) P @) = &'e/2
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where the inequality follows from restricting the integral to that part of A on which
W, r.» > €. Hence the lemma holds with the choice § = ¢’¢/2.

To prove (4.10), we introduce the function W (¢) on configurations ¢ in Ag 2r,
for R € N and ¢ € (0, 1/2), which is the conditional probability of R(1 — &) <—
2R(1 + &) under critical percolation given that w|a,, =¢. U

LEMMA 4.21. For each ¢ € (0, 1/2), there exists a constant ¢ = ¢ > 0 such
that, for each R, a, b € N as before and for all configurations ¢ in Agr 2r, we have
Wa,rp () = cWg(2).

PROOF. Let p; denote the probability under critical percolation that there ex-
ists an open surrounding circuit in the annulus Ag(—¢) g, and let p> denote the
corresponding probability for the annulus Azg 2r(1+¢). Note that py, pp > ¢, >0
for all R by a simple application of RSW. We claim that

(4.11) Wa,r,5(¢) = prpaWg(2).

Indeed, consider the conditioning appearing in the definition of W, g ,(¢): under
the conditional law, the configuration in A% ,p stochastically dominates critical
percolation, and thus open surrounding circuits appear in the annuli A g(1—¢), g and
A2R 2R(1+s) With probability at least pjp;; the presence of such circuits being
an increasing event, the conditional law further conditioned on the presence of
such circuits has probability at least Wi (¢) of realizing R(1 — &) <— 2R(1 +
¢). However, the event R(1 — ¢) <— 2R(1 + &) and the presence of the two
surrounding circuits is enough, alongside the conditions met under the conditional
law, to ensure that 0 <— oo. In summary, we obtain (4.11); applying p1p2 > c?
completes the proof. [J

LEMMA 4.22. For each § > 0, there exists g9 > 0 such that, for all large
enough R € N and all € € (0, &),
P(Wg <1—68|R «<— 2R) <$.

PROOF. Note that for any §; > 0, there is an &1 > 0 such that, for all ¢ < €1,
E(Wg|R «<— 2R) =P(R(1 — &) «— 2R(1 +¢&)|R <— 2R)

B P(R <— 2R, but R(1 —¢&) </~ 2R(1 +¢))
P(R <— 2R)

=1
Zl_éls

because the event {R <— 2R, but R(1 — ¢) </~ 2R(1 + ¢)} implies that there
are three arms from one side of the annulus A(R(1 — ¢),2R(1 + ¢)), from radius
about ¢ R to radius about R, and this event has probability of order &, the 3-arm
half-plane probability being of order 2. See [43], first exercise sheet.
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From this bound, applying Markov’s inequality to 1 — W, we get that
P(1 — Wg > V/81|R «— 2R) < /41,

which implies the lemma immediately. [

Now note that (4.10) follows from Lemmas 4.21 and 4.22 immediately. This
completes the proof of Lemma 4.20 (localizing the IIC conditioning) for large
enough R € N; on the other hand, for R bounded, the lemma is trivial.

PROOF OF LEMMA 4.18 (Ensuring an empty interval). LetC € o{A,¢)2p(r)}
denote the static event consisting of configurations ¢ satisfying p(r) <> 2p(r) and
such that

P(p(r) <> 2p(r) atno time in [sr !, (s + 1)r jwo =¢) > c.
By considering the process w(sr~! — -) in Lemma 4.19, we see that
P(p(r) <> 2p(r) attime 0, p(r) <> 2p(r) at no time in [sr_l, (s + l)r_l]) > c;

in the notation of the statement of Lemma 4.20, we see that Pi‘(’r()r ) (C) = c by
reducing the value of ¢ > 0. By Lemma 4.20, we infer that for some é > 0 and for

R >4p(r), ICR(C) > 4§, as required for the statement of Lemma 4.18. [

PROOF OF LEMMA 4.17. We start by a simple corollary of Lemma 4.18 con-
cerning the density of markers.

DEFINITION 4.23. Let {I; = (i/r, (i + 1)/r):i € N} enumerate the consec-
utive intervals of length r~! rightwards from the origin. Call any such interval
active if it has nonempty intersection with Eg. For any i € N, call I; promising if
I; is an active interval with the property that M intersects U, < j<j4 ;-

LEMMA 4.24. There exists ¢ > 0, independent of R, such that the condi-
tional probability under dynamical percolation By given that Iy is active that Iy is
promising is at least c.

PROOF. Let Py denote dynamical percolation on (0, 1/r) weighted according
to the size |Eg N (0, 1/r)|; under Py, define 7 to be an element of Eg N (0, 1/r) with
conditional law given by normalized Lebesgue measure on this set. Under Py, the
law of dynamical percolation at times 7 + ¢, ¢t > 0 is, by Lemma 3.3, dynamical
percolation started from IICg. By Lemma 4.18, the conditional probability that
(t+sr L t4+ 6+ DrH)NEr = @ exceeds some R-independent constant ¢ > 0.
Whenever this disjointness condition is satisfied, there exists an element of M
somelwhere in the interval between 7 and T + s !, and thus in the interval (0, (s +
Dr=).
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We learn that the Py-probability that Iy is promising exceeds an R-independent
constant ¢ > 0. Lemma 4.24 will follow once we establish this assertion for dy-
namical percolation conditioned on the interval I; being active, a measure we label
P;. To make this reduction, it is enough to argue that % has a bounded second
moment, in light of the proof of Lemma 4.16, with the roles of P” and P’ being
played by Pg and PP;. By Lemma 2.6, there exists C > 0 such that, for all R > 0,

f(ﬁ?)dpl E(&rn (0. r~ )R N (0.r7) # 2)

< CE(Er N (0,77 ")[1Er N (0,77") # 2))°.
This completes the proof of Lemma 4.24. [J

We can now prove (4.9). Let {m;:i € NT} enumerate the elements of M N
(0, 00) in increasing order. By ergodicity, we have almost surely that

n
(4.12) E(|D0|2|O€./\/l)zlilznn_IZ|Dmi|2,

i=2
where the term with index i = 1 has been harmlessly omitted for later nota-
tional convenience. Let {A;} (or {o;}) enumerate the indices i € N of promis-
ing (or active) intervals I; in increasing order. For i > 1, consider the consecu-
tive intervals /; beginning the interval after that containing m; and stopping at
the one containing m; 1. Among these, there are at most s + 1 promising in-

tervals, and Dy, , is contained in the union of these promising intervals. There-

fore, Y7y Dy, 2 < (s + 1) ZA““’” 1I; N Eg|?. By Lemma 4.24 and the ergod-
icity Lemma 2.3, A, < 2c e, for all large enough n. Hence, Y IDm,|

(s +1) Z i1 e |I; N Eg|?. By ergodicity again, this upper bound behaves like

27 (s + l)anE(|£R N (0, 1/r)]2|5R N(0,1/r)# @)(14o(1))
as n — 0o. Applying Lemma 2.6 to |Eg N (0, 1/r)| [which is just a scaled version
of £z (0, 1/r)] and using (4.12), we obtain (4.9).
To prove (4.8), in light of (4.9), the Paley—Zygmund second moment method
says that it suffices to verify that, for some ¢ > 0 and all R, r, s € N,

4.13) E(|Dol|0 € M) > cmpg .

We now verify this inequality. Let p = lim, n~'|M N (0, n)| denote the mean
number of markers in [0, 1], or, alternatively, p = E(|JM N (0, 1)|).
We claim the following.

LEMMA 4.25. Recall that J denotes the set of times j such that the event
0 <> R occurs at time j and at no time in the interval (j +sr=', j + (s + Dr=1).
Then pE(|Dol|0 € M) =E(J N[0, 11]).
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PROOF. Recall that the subset 7 of Eg is partitioned into disjoint classes given
by domains of attraction D,, and thus indexed by the set of markers m € M.

The quantity pE(]Dp||0 € M) is thus the mean Lebesgue measure of the union
of the domains of attractions indexed by markers lying in a given unit interval. By
the above partition and ergodicity, we arrive at the statement of Lemma 4.25. [

By translation invariance, E(|J N[0, 1]]) = lim,, n_lE(lj N[0, n]|); by Lem-
mas 3.2 and 4.18, there exists ¢ > 0 such that, for n sufficiently high,

n'E(|J N[0, n]]) > cn 'E(|E N[0, n]]).

By translation invariance again, n " 'E(|Eg N[0, n]|) = E(|Eg N [0, 1]|) which may
be written rm g _[P(Ij is active). To summarise the derivation of (4.13) thus far, the
preceding inequality and Lemma 4.25 yield

(4.14) PE(IDo||0 € M) > crmpg ,P(Iy is active).
We will show that
(4.15) p <rP(ly is active);

note then that (4.14) and (4.15) yield (4.13).

To verify (4.15), recall that a marker is by definition an element of £z bordered
on the right by an interval of length »~! having no intersection with . Thus,
each marker lies in an active interval, and no active interval contains more than one
marker. This implies that the mean rate p of markers is at most the mean number
of active intervals in a given unit interval, a quantity which may be expressed as
rIP(lp is active). This verifies (4.15). This completes the derivation of (4.13) and
thus of (4.8), which completes the proofs of Lemmas 4.17 and 4.16 on the Radon—

. . dP
Nikodym derivative <. [J

We are now ready to address the main goal of this subsection. Recall the notion
of Good from Definition 4.12.

PROPOSITION 4.26 (P’ is well behaved). There exists ¢ > 0 such that, for any
r>roand R > Ry(r),

P(w € Good|0 € M) > c.
In the proof, we will use the following notion and claim.

DEFINITION 4.27. Fix ¢ > 0 and r € N as in Definition 4.8, and let R €¢ N
satisfy R > r!1+2¢. We say that a dynamical configuration w in By is w € VeryGood
if the following conditions are satisfied:

o 0<% R;
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e for each ¢ € [0, (s + 1)r~'], the inner and outer boundaries of the annulus
A, 1+e p142¢ are separated by an w;-open circuit;

e foreachr e [0, (s + l)r_l], the circuit I', exists and satisfies I, € B,.1+. in wy;

o |Pivoor, | < |Pivy., 14e (@) < r20H29) gy (#1422) for all such ¢;

e foreach s € [0, (s + 1)r~1], 0 <2 p1+2¢,

LEMMA 4.28. Forany é > 0, there exists ro € N such that, for all r > ry and
R > rl+2€’

(4.16) P(w € VeryGood|0 <% R) > 1 — 8.

PROOF. LetP; denote dynamical percolation in B,1+2: with wg having the dis-
tribution P(-|0 <> R), and with conditionally independent updates at rate one. Let
P, denote the asymmetric dynamical process in B,i+2. with the same initial distri-
bution as in P, but with the updates always leading to the closure of hexagons. As
usual, we form the obvious coupling Q of P; and P, such that the first marginal
dominates the second for all # > 0.

In this new notation, the statement of the lemma is equivalent to the following:
for any § > 0, there exists ro € N such that, for all » > rg and R > rlt2e

4.17) P (w € VeryGood') > 1 — 6,

where VeryGood’ is given by the second and later conditions defining VeryGood.
We claim that, to show (4.17), it is enough that

(4.18) P, (w € VeryGood') > 1 — 6.

To see that (4.18) is enough for (4.17), note that, under the coupling Q, it is
clear that if the second (IP;-distributed) marginal satisfies the second, third and
fifth conditions of Definition 4.27, then so does the first (IP;-distributed) marginal
because these conditions are monotone. In regard to the fourth condition, write Piv
for Pivy_,,1+e. Note that if w; and w; are two configurations in B,i+. such that
w] > w) and 0 <> r!11¢ under w,, then Piv(w1) C Piv(wy): indeed, were a hexagon
h in B,1+ to satisfy h € Piv(w;) \ Piv(w2), then its closure would disable 0 <> rlte

in w1 but not in w3, a circumstance which stochastic domination prevents. That is,

1+¢

whenever 0 <= 1+¢ occurs under P>, we have that |Piv(a),1)| < |Piv(w,2)| (where

o' and w? denote the P; and P, marginals), and thus (4.18) implies (4.17) and
hence (4.16).
It remains to verify (4.18). We start with a simple lemma.

LEMMA 4.29. Let IP’S¢ denote asymmetric dynamical percolation {w; :t > 0}
with wg having the distribution 1ICg, then closing hexagons at rate one. Then, re-

4
Z[;’j ([0, 1157) is bounded

stricted to the ball B, the Radon—Nikodym derivative
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from above uniformly in r, R > r, t > 0 and all dynamical configurations
[0, 115"

PROOF. We claim that
dPY,
dp}
with the right-hand side understood simply in static critical percolation. From this,
the lemma follows by quasi-multiplicativity. For the claim, note that the Radon—

Nikodym derivatives with respect to asymmetric dynamical percolation PV started
from criticality, restricted to B,, can be written as

@(w[o 1) = PY(0 <> 5 in wolw[0, 1]57)
dpt ’ PY(0 <> s in wp) ’
for any s > r; in particular, for s € {r, R}. On the other hand,

P40 <> R in ap|o[0, 115) < PH(0 < 7 in wp|w[0, 115)P¥(r + 1 < R in wy).

- PO <« r)P(r+1< R)

(4.19) ([0, 11%) < POGR) ,

Since the distribution of wo under PV is simply critical percolation, from the last
two displays follows (4.19). [J

PROOF OF (4.18). Let [P;3 denote asymmetric dynamical percolation Pf, e
in B,1+2., with the notation of Lemma 4.29. By this lemma, it is enough to ver-
ify (4.18) with P3 in place of P,. We are going to show that each of the four
conditions defining VeryGood’ happens with probability close to 1 if r is large
enough.

Let us first look at the four conditions at time zero. The fifth condition (that 0 <>
r1128) is automatically satisfied under 3. The second and third conditions (open
circuits in A1+ 142 and in A1+ ) are satisfied with high probability in critical
percolation by RSW along several scales, and also under the conditioning 0 <>
r1+2¢ by FKG. The fourth condition (there are not too many pivotals for 0 <> r!+¢)
follows from standard quasi-multiplicativity arguments. Namely, as illustrated on
Figure 6, we have

P(x € Pivy.,,14: 10 <> r17%)

= ay(dist(x, B, 1+¢) A dist(0, x))a3 (dist(x, d Byi+e), 1),
which can be summed up over the possible hexagons x € B,1+- to get
E(|Pivg.s, 14010 < r1726) = 0 (1)r2 gy (r179).
By quasi-multiplicativity and (1.6), we have

ag(r!te)

2 L (o) P2,
014(r1+28) ( ) <
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FIG. 6. Conditioned on 0 < r'72_ one 4-arm event (first picture) or one 4-arm and one 3-arm
events (second picture) are roughly equivalent to x being pivotal for 0 <> rlte,

and hence Markov’s inequality yields

2(1+28)a4(’,1+28) 1+28)

P(IPivge i+e| > r 0 < r — 0,

as r — 00, as desired.

We now have to prove that the four conditions are also satisfied with high prob-
ability at time r = (s + 1)r~!; then, by the earlier monotonicity argument, we have
the result for all 7 € [0, (s + 1)r~!], as well.

By the exponent bound (1.7) and the choice (1 + 2¢)(1 — 1) < 1 made in Def-
inition 4.8 and onward, we have that r~' <« 1/(r?(1 29 (r1126)), as r — 0.
Thus the constant closing of hexagons for time (s + 1)r~! keeps the system B, 12
well inside the critical window of percolation, established by Kesten, as described
in (1.8) and (1.11). Therefore, the above arguments for the second to fourth con-
ditions of Definition 4.27 apply verbatim. The fifth condition can be verified in a
similar manner: using (1.11), we have

w —
PH(O ST 12010 L0, 1428y (1),
as r — o0. This finishes the proof of (4.18) and Lemma 4.28. [ [J

PROOF OF PROPOSITION 4.26. Whenever (4.16) holds, by Lemma 4.18 we
also have that

P(w € VeryGood|0 <> R, Eg N (sr™, (s + Dr™) = 2)

- PERN (s~ L (s + Dr~h = 210 € Eg) — P(w ¢ VeryGood|0 € )

(420) P(ng(sr—l’(sJ’_l)r_1)=®|0€gR)

)
>1—-.
- c



LOCAL TIME FOR DYNAMICAL PERCOLATION 2993

Note that if a realization of dynamical percolation in By realizes VeryGood, then
the process w(y + -) identified in Lemma 4.15 realizes Good. By Lemma 4.15
and (4.20), we find then that P”(w € Good) > 1 — §/c. Now Lemma 4.16 implies
that an appropriate small choice of § in (4.16) forces P'(w € Good) > ¢’ for some
absolute constant ¢’ > 0, completing the proof of Proposition 4.26.

4.3. Size-biasing arguments. In this subsection, we will prove the bounds
(4.5) and (4.6), used in the proof of Proposition 4.11 at the end of Section 4.1.
To start with, note that

]E(N]lN>1/r)
—_— >

4.21) P(N > 1/r)= BN

c>0.

Indeed, by Lemma 4.5, the distribution of N=N g stochastically dominates that
of FET g, which implies (4.21) trivially.

Deriving (4.5). Our goal is to show that
(4.22) E(N|N > 1/r) < C < 00,

uniformly in r and R for which R > r1t2 gince Proposition 4.26 and Good €

Fine then imply that, for such values of R and r,

E(N|N > 1/r, Fine) < ;;{:L]'VNT{;)) < E(NIN > 1/r) <c71C < 00,

which was the statement of (4.5).

Lemmas 4.5 and 4.6 imply that E(N) < C for some constant C < 0o that is
independent of R. This, together with the lower bound (4.21), plugged into the
next lemma with X := N and ¢ := 1/r, implies (4.22).

LEMMA 4.30 (Rough size-biasing). If X is a nonnegative random vari-
able, and 0 < t < 1 is such that IP(X >1t)>c>0 and IE(X) < C < o0, then
E(X|X >t) < C’ < 00, where C' depends only on ¢ and C, and noton t.

PROOF. Note that E(X|X >1) = IP’()? > I)%. Hence, we need to show

that E(X) < C'P(X > t). We will need two ingredients for this:
(A) There exists an absolute constant A < oo such that
E(X1,>x) < AP(X > 1).
(B) For all b > 0 there is some K < oo such that
E(X1x>k) < bE(X1x-,),
and therefore E(X1x-x) < b'E(X1k>x~) withd' =b/(1 — D).
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How would we conclude from here?

E(X) =EX1;>x) + E(X1g>x>7) + E(X1x>k)
<APX >1)+ K(1+b)P(K > X > 1)
<(A+K(1+D)PX >1),

and we are done.
Now, for the proof of (A), let us look at

E(X?)  E(X?Lx-k) +EX?1g=>x-1) + E(X?1L>x)
E(X) E(X1x>k) + E(X1k>x>7) + E(X1;>x)

- E(X*1x- )
T E(X?1x-kx)/K +KP(K > X >1) +E(X1;>x)’

C>EX)=

hence
C 5
CKP(KZX>t)+CE(X:H.12X)Z I—E E(X :H_X>K),

for K > t to be fixed later. Assuming the opposite of (A), we have that
E(X1;>x) > AP(K > X > t), and the last displayed inequality implies that

CK C K
(T + C>E(Xﬂzzx) > (1 - ?>E(X21X>K) > EE(X1X>K)»

whenever K > 2C. Therefore,

E(X1x-,) - E(X1g>x-:) +E(X1x-k)

E(X) — E(X1;>x)
<KP(KZX>t) 2((CK)/A+C)<£+£’
- EX1:>x) K A K

whenever A > K. The first inequality is due to P(X > 1) > c. By choosing K then
A large enough (depending only on ¢ and C), this gives a contradiction, prov-
ing (A).

Now, to prove (B), assume that it is not satisfied for some b > 0 and an arbitrar-
ily large K > 0. Then

CE(X) = E(X?) = E(X*1x>k) > KE(X1x.x) > bKE(X1x-/).

For large enough K, this contradicts the bound P(X > 1) > ¢ > 0, and we are done.
O
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Deriving (4.6). Recall that we want to show that ]P’(N/Jl;ne >1/r)>c >0,
uniformly in  and R. Because of the monotonicity in r, it is enough to prove this
for some fixed r = r¢ (say, ro = 2). We obviously have

E(N1y>1/nlfne) _ rg P(N > 1/ro, Fine)
IE(N]lFine) N EN ‘
We have already noted that Proposition 4.26 implies that P(Fine|N > 1/rp) > ¢ >
0, and hence the numerator is at least cr( 1IP’(N > 1/rp). For the denominator, in

Lemma 4.30 we have proved that EN < C'P(N > 1/rg). Thus we get that the ratio
is at least cr, ! /C’, and we are done.

4.4. Reconnection from thinned configurations. The missing ingredient in the
proof of Proposition 4.11 at the end of Section 4.1 is (4.7), namely:

PROPOSITION 4.31 (Things fall apart). For some g(r) — 00 as r — 00, we
have that

Pein(T > g(r)|T > 1/r, Fine) > ¢3 > 0.
The main step in proving this proposition is:

PROPOSITION 4.32 (The center cannot hold). Consider dynamical percola-
tion in B, with an initial condition in which only the hexagons intersecting the
x-axis are open. Then, for some function g:N —s R" satisfying g(r) — oo as
r — 00, the probability that at some time between 1/(2n) and g(2n) there exists
an open path realizing 0 <> n is bounded away from one, uniformly in n.

PROOF OF PROPOSITION 4.31 ASSUMING PROPOSITION 4.32. Recall the
dynamics Py, specified after Definition 4.10, and note that
Pwin(T < g(r)|T > 1/r, Fine)

= Ppin(3t € [1/7, g(r)]:0 << #|T > 1/r, Fine)
< Punin(3r € [1/r, ()] :0 <2 r/2|T > 1/r, Fine).

Under Pin (-|Fine), the starting configuration wyg is specified in Definition 4.9;
inside B, 2, this is a deterministic configuration with only the hexagons intersect-
ing the x-axis being open. Since a point mass trivially satisfies the static FKG in-
equality, we can apply the dynamical FKG inequality Lemma 1.9 for P, (-|Fine)
inside B, /2. Namely, for any s € [0, 1], consider the dynamical event

Ay = {[0, 00) —25{0, 1}872 caglad : P(T > 1/r|w, Fine) > s]
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in B, ;. This event is decreasing, so that Lemma 1.9 tells us that it is negatively
correlated with the increasing event {3t € [1/r, g(r)]:0 sy /2}, that is,

Puhin(As N {3t € [1/r, 8(r)]:0 <2 r/2}|Fine)

< Pihin (A, [Fine)Punin (3¢ € [1/7, g(r)]:0 <= r/2|Fine).
Integrating over s € [0, 1] gives

Poin({T > 1/r} N {3t € [1/r, g(r)]:0 <2 r/2}|Fine)

< Piin(T > 1/r|Fine)Pyin (3t € [1/r, g(r)]: 0 <> r/2|Fine).
Summarizing,
P(T < g(r)|T > 1/r,Fine) < Puin(3r € [1/r, g(r)]:0 <2 r/2|Fine).

By Proposition 4.32, the right-hand side is bounded away from one, uniformly
in r. This completes the proof. [

PROOF OF PROPOSITION 4.32. Let H, denote the set of hexagons in B,, in-
tersecting the x-axis. The elements of H, will be labeled {4; :i € {—n, ..., n}} by
the x-coordinate of the triangular lattice point at the centre of the hexagon. We
let B, \ H, = U, U L, decompose B, \ H, into its two components above and
below the x-axis. The domain U, has the shape of a half-hexagon, whose inner
boundary naturally decomposes into four paths of hexagons, each along a straight
line segment: H, U} U2 U €3, where €2 denotes the horizontal path of hexagons
on the top side of U, (so that the “corner”” hexagons containing the points given in
complex coordinates by ne'™/® and ne!™/3 belong to 23).

We will denote by Py, the dynamical percolation process of the proposition,
under which only elements of H,, are open at time 0.

Let CY» denote the event that there is a closed path in U, from 5,11 to E?;. For

eachi e {—n/2,...,n/2}, let SZ” denote the event that there is a closed path y in
U, from a hexagon bordering /; to Eﬁ. The events CY» and S,Z " have counterparts

Clnand S ,ﬁ " defined verbatim after reflection in the x-axis. Finally, define
T{:=1{3i €{0,....,n/2}:h; is closed, S, Sy}
and
T":={3i € {-n/2,...,0}:h; is closed, S ", Sy}
Figure 7 illustrates that, for any ¢ € (0, 00),
(4.23) o eC" NCElNTENT") C{0 <> ninay).

Given (4.23), Proposition 4.32 will easily follow from the next two lemmas. [
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FIG. 7. The events CUn, CLn, T, T

LEMMA 4.33. Foreacht >0,

JP’Hn( ﬂ {a)SGCU”ﬂCL"})el

O<s<t

asn — oQ.

PROOF. Initially the set of open hexagons in U, is empty; thus, at time s, it
has the law of a Bernoulli percolation P 2)(j_¢-s). For 0 <s < < 00, let wy
denote the configuration in which a hexagon is open if the hexagon is open un-
der Py, at some time during [s,7]. Note then that the marginal law of w;; in
U, is a percolation whose parameter is at most %(1 —e %) + %(1 + e 5)(1 —
e~ (=9 For any given s > 0, the percolation parameter of Wy s4e-s/2 18 sub-
critical. By a standard subcritical percolation estimate, then, for each s > 0,
Pr, (My<t<ste—s 2fon € CY"}) — 1. By a union bound over at most 2se® sets,

we see that Py ((Mo~,~s{@ € CYn}) — 1. The statement of the lemma follows
by symmetry in the x-axis. [

LEMMA 4.34. There exists ¢ > 0 such that, for all C > 0 and for all n suffi-
ciently high,

IP’Hn< ﬂ {or eTj_’}) > c.

1/n<t<C

PROOF. We will argue that, for some ¢ > 0, and for all n,
(4.24) ]P’Hn( () {or€ 71’}) >,
1/n<t<c
and also that, for any s € (0, c0),

4.25) Gim By () e 671’}) —1.

s<t<s+e 5/2
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Note that (4.24) and (4.25) prove the lemma.

Note that each of the percolations w; for s <t < s + ¢~°/2 is stochastically
dominated in U, U L, by w; .52 which, as we just noted, is a subcritical per-
colation of parameter p; < 1/2.

Let O, denote the set of hexagons in H that lie in the upper-half plane and that
intersect the rectangle with vertices —nley, n%ey, —nl/%e; + %ez and n'/%e; +
5e2. Let R, denote the event that there exists a closed path in Q, from a hexagon
on the top side of Q, to one that borders hg. By [16], Theorem 11.55, for any
p < 1/2,liminf, P,(R;}) > 0.

Let R, denote the event R," defined after reflection in the y-axis, and let
Rn =R} NR, N{hgisclosed}. Clearly, ¢ = liminf, P,(Ry) > 0. By partition-
ing {0, ...,n/2} into order n'/* disjoint intervals and considering the analogue of
R, for each one, we see that

P(3i €1{0,...,n/2}: h; is closed, S}Z” N S;ﬁ," under w; ;40 /2)
>1—(1—c)"",

where for each s > 0, ¢; > 0. Hence, we obtain (4.25).

It is a simple matter to verify (4.24). With a probability that is bounded away
from zero uniformly in n, some hexagon 4;, 0 <i <n/2, closes during [0, 1/n],
and remains closed until at least time one. For some ¢ > 0, the marginal of wg . in
U, U L, is a subcritical percolation. Thus S, Un S occurs with positive proba-
bility under all ws for 0 <s < c. This Verlﬁes 4. 24) and completes the proof of
Lemma 4.34. [

PROOF OF PROPOSITION 4.32, CONTINUED. Note that Lemma 4.34 has a
verbatim counterpart for the event 7. Combining these two lemmas with the aid
of dynamical FKG Lemma 1.9 for the process Py, , and using Lemma 4.33, we
find that, for any C > 0, the left-hand side of (4.23) is satisfied simultaneously for
1/n <t < C with probability tending to one as n — co. Hence (4.23) proves the
result. [

5. The collapse of the connection near the exceptional set. In this section,
we address the question of how quickly the infinite cluster % in dynamical perco-
lation disintegrates as time varies away from a typical exceptional time. In view of
Theorems 1.7 and 1.8, we may rephrase the question as how rapidly this collapse
occurs at small positive times in dynamical percolation where wy is chosen to have
the law IIC. In constructing approximative local times in Section 2, we mentioned
that there are several natural measurements for how close a finite cluster %y is to
being infinite. We write SIZE(%)) as a label for any such notion, and consider
three possibilities for it: the volume |%p|, the radius sup{||x| : x € %o} or the “help-
fulness” (in providing the event 0 <> oo) HELP(%() = M, (w) which was defined
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in (1.2). Using any of these notions of size, one may try to define a static perco-
lation exponent ogyzg that measures the robustness of the infinite cluster p(wyo),
a dynamical percolation exponent §sizg that measures how the size of %p(w;) de-
grades with time, and then may try to relate the two exponents, a relation that is
expected to reflect the fact that the “speed” of the dynamical process is governed
by the number of pivotals in critical percolation. We first give a rough heuristic
description of such a general scaling relation; however, since the existence of clas-
sical critical exponents is known only for H, our actual theorem will reformulate
the relation in a way that does not use the existence of exponents and is valid also
for the case of Z°.

To understand the robustness of the initial infinite cluster 6o (wg), we measure
the size of its restrictions to finite balls. Thus we define the static percolation
exponents by
i 108 Eyic(SIZE(%p N B, (0)))

osize = li
n—o0 IOgl’l

SIZE € {VOL, RADIUS, HELP}.

From [28] and [26] we know the existence and values of the classical critical
exponents

(5.1)

1 lim = logP(RADIUS(%p) >n) 5
—:= lim =—,
p o logn 48
1 . —logP(|%y| > n) 1 5
—:= lim = =
§ n—o>ox logn 20—1 091
which imply, with some work, that the exponents in (5.1) can be given as
) 1 P 1
(5.2) oyoL=—=2——, ORADIUS = — =1, OHELP = —.
Y P P P

The first one was established in [24], Theorem (8). The second one is a trivial-
ity. For the third one, an upper bound on E;c(HELP(%y N B,,)) follows from (2.2),
while a lower bound can be given by the following argument. Under IIC, the small-
est open circuit I'; /> that surrounds B, /; is contained in B,, with a uniform prob-
ability ¢ > 0. When conditioning on w®#, let us restrict ourselves to the part of
the probability space where I';,/» C B, condition first on @™Tn/2) and then, for
R > n, use the bound

Eic(P(0 < Rlo®)) = Eic(1(r, »c,)Bic(P(0 < Rlw®)|o™T2))
> Eic(Lir, ,cB,)P(n/2 < R))

>cP(n/2 < R)
to find that
P(0 <> R|w?B P(n/2 < R
IE“C< lim w) > limsup S22 R) b0 o2y
R—oo P(0< R) Rooo PO« R)
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In the first inequality, we used quasi-multiplicativity to obtain the uniform bound-
edness P(0 < Rla)B")/IP’(O < R) < C/P(0 <> n) and are thus able to apply the
dominated convergence theorem; the second inequality likewise uses quasi-
multiplicativity. This completes the argument for the third equality of (5.2) above.

For the dynamical scaling relation, we will also need the static exponent for the
number of pivotals for left—right and annulus crossings,

T = llm long(|P|V.A(n)| — llm IOngc|PiV~A(n~2n)| :§
n—00 logn n—00 logn 4

’

following from [40], as already mentioned in Section 1.4.
Now, we define the dynamic percolation exponents by

Ssize =int{y > 0: lim infr” SIZE (% () = 0].
t

starting the process from wg having the law of IIC. Note that this is a reasonable
notion of measuring the collapse of the IIC near wq: time O is a limit point of
exceptional times, hence SIZE(%p(w;)) is infinite along some sequence ¢, | O,
but at typical times the cluster is finite and should indeed get smaller with time,
according to the following mechanism.

As we will see, for short times ¢ > 0, a fragment of the original infinite cluster
%0o(wp) survives at all times s € [0, ¢], with the radius of this fragment determined
by the maximal scale on which a pivotal hexagon rings during [0, ¢]. As such, we
expect that, for any of the above three notions of size,

(5.3) T8SIZE = OSIZE-

In the interest of concision, we will prove this relation only when SIZE =
RADIUS. The next theorem reformulates the relation in this case, in a way that
is valid even for the case of Z2. The rest of the section is devoted to the theorem’s
proof.

THEOREM 5.1. Consider dynamical percolation Pyc with wy having the
distribution 1IC. For t > 0, set x; = infs¢0.,] RADIUS(%0(w;)). We then have
log x; ~logp(1/t) P-a.s. as t \( 0, with p(-) introduced in (1.12). In particular,
on M, we have x, =t~4/3+o(),

PROOF. We start by showing the upper bound on the radius, that is, by proving
that the cluster of the origin falls apart fast enough. The following lemma will be
a key step.

LEMMA 5.2. There exists ¢ > 0 such that the following holds. Let t € (0, 1)
and r > p(1/t). Let ¢ denote a configuration in the annulus A, .. Let NL(¢)
denote the event that the conditional probability of the inner and outer boundaries
of A, not being connected by an open path at time t, given that wy in Ay,
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equals ¢, exceeds ¢ > 0. Then IC({¢ : N[ (¢)}) > ¢. Moreover, the same conclusion
holds for the measure IC(-|O is open), where O is any given circuit in Ay/4.r/2
surrounding By 4, and where ¢ > 0 may be chosen independently of O.

PROOE. Let C denote the event that »r <— 2r. That
(5.4) P(C(wo) N C(wy)€) = c,

where ¢ > 0 is uniform in 7 € Nand t > 1/(r2a4(r)), is a standard and simple con-
sequence of the discrete Fourier analysis approach to critical percolation, already
stated as (1.15).

Note that (5.4) implies the statement of the lemma when wg has the law of
critical percolation conditioned to have the crossing. To obtain the same state-
ment when wg has the law IIC, we can apply Lemma 4.20. For the case of
lIC(-|O is open), we can apply a direct analogue of Lemma 4.20, using Py} =
P(:|O <> c0) in place of P2. [

We want to argue that, for any ¢ > 0, we have Pjc-a.s., for all small enough
t > 0, that

(5.5) Xt <p(1/Dt°.

We define an iterative procedure in an effort to prove (5.5). Let £1 € N be min-
imal such that 2¢1 > p(1/t). Write a)(()el) for wy restricted to Ay := Ay 5ep41. If
Néél (w') occurs, and if no open path connects the inner and outer boundaries

of A at time ¢, then the procedure terminates. If one of these conditions is un-
satisfied, let £} be the minimal ¢ > £; + 1 such that Aje et contains an open
circuit which encloses By¢. Set £2 = €7 + 2. Write Ay = A,¢, 5¢,+1, and denote by

w(()EZ) the configuration wq restricted to A,. If Négz (w*?)) occurs, and if no open

path connects the inner and outer boundaries of A, at time ¢, then the procedure
terminates. Otherwise, it continues to its next step. The generic step has a similar
description to the second one.

LEMMA 5.3. Let J > 1 denote the index of the step at which the procedure
terminates. Then there exists ¢ > 0 such that, for each k e N, P(£; — €1 > k) <
exp{—ck}.

PROOF. Note that, by Lemma 5.2, there exists ¢ > 0 such that J = 1 with P -
probability at least ¢. Under the law Pyc given the event that either Nég . (')
does not occur, or Néel (a)(gl)) occurs and 2¢1 <2 26+1 note that the condi-

tional distribution of wq in B;Z ,+1 stochastically dominates critical percolation.
(This statement is true because it is valid for P)c conditionally on an arbitrary
configuration in B, +1 that satisfies 0 <> 261+ at time zero.) By RSW, FKG and
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independence on disjoint sets, each dyadic annulus with index at least £; + 1 in-
dependently has probability at least ¢ > 0 to contain an open circuit disconnecting
its boundaries. Thus, conditionally on the value of £, the random variable £] — £
is stochastically dominated by a geometric random variable (which we call X1).
Let Oy denote the innermost of the surrounding open circuits located in A,e; pe;+1.
Conditionally on wq taking a given form on O U Int(O), the conditional distribu-
tion of wq in the exterior of O is given by IIC given that O is open. Thus, we may
apply the IIC(-| O is open) case of Lemma 5.2 to learn that there is probability at
least ¢ that Ny, (a)(E?)) occurs. Should this event not occur, or should this event
occur alongside the event 20 2 202+ then, as previously, the conditional dis-
tribution of £5 — {5 is stochastically dominated by a geometric random variable,
which we call X>.

In this way, we see that £; — £ is stochastically dominated by Zlell_ Ix i +
2(G1 — 1), where G is a geometric random variable and {X; :i € N} is an inde-
pendent sequence of i.i.d. geometric random variables. This completes the proof
of Lemma 5.3. [

Note that the inner and outer boundaries of A,¢; ,¢;+1 are disconnected at time 7.

Therefore, by Lemma 5.3, x;, < p(1/1)t~¢ has probability at least 1 — 102207,
We have thus verified (5.5).
To complete the proof of Theorem 5.1, it remains to argue that, Pc-a.s.,

(5.6) xe = p(1/0)1°

for all small enough ¢ > 0. To prove this, we need the following lemma.

LEMMA 5.4. Let R € N. For each ¢ > 0, there exists § > 0 such that if A €
o {BR} satisfies IC(A) > ¢, then lICg(A) > 4.

PROOF. Recalling the definitions made in (1.1), (1.2), the Bayes rule com-
putation (1.3) and the quasi-multiplicativity bound (2.2), we have that, for each
configuration ¢ in Bg realizing 0 <— R,

dlic M
_R(é_) _ _R(C) <c.

with an absolute constant C < co. This readily implies the claim. [

Starting dynamical percolation from [ICg and using the coupling in which bits
always turn off, Kesten’s near-critical one-arm stability (1.11) shows that the
probability of still having the connection 0 «— R at all times until (R?>(!=®) x
as(R1=E)~1is 1 — o(1), as R — oco. By Lemma 5.4, the same statement holds
when the initial condition is [IC-distributed. From this, (5.6) follows readily. This
completes the proof of Theorem 5.1. [
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