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Abstract

We consider the strongly connected components (SCCs) of a uniform directed graph on
n vertices with i.i.d. in- and out-degree pairs distributed as (D™, D), with E[D*] =
E[D~] = p, conditioned on equal total in- and out-degree. A phase transition for
the emergence of a giant SCC is known to occur when E[D~D%] is at the critical
value . We study the model at this critical value and, additionally, require E[(D™)?],
E[(DT)?], E[D™(D%)? and E[(D~)*D™] to be finite. Under these conditions, we
show that the SCCs ranked by decreasing number of edges with distances rescaled
by n~1/ converge in distribution to a sequence of finite strongly connected directed
multigraphs with edge lengths, and that these are either 3-regular or loops. The limit
objects lie in a 3-parameter family, which contains the scaling limit of the SCCs in the
directed Erdés-Rényi model at criticality as found by Goldschmidt and Stephenson
(2019). This is the first universality result for the scaling limit of a critical directed
graph model and the first quantitative result on the directed configuration model at
criticality. As a direct consequence, the largest SCCs at criticality contain @(nl/ 3)
vertices and edges in probability, and the diameter of the directed graph at criticality
is Q(nl/ 3) in probability. We use a metric on the space of weighted multigraphs in
which two multigraphs are close if there are compatible isomorphisms between their
vertex and edge sets which roughly preserve the edge lengths. The topology used is
the product topology on the sequence of multigraphs. Our method of proof involves
a depth-first exploration of the directed graph, resulting in a spanning forest with
additional identifications, of which we study the limit under rescaling.
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Universality for the directed configuration model

Figure 1: A directed graph on [17]. The strongly connected components have vertex sets
{1,2,5,17}, {3,6,8,9,14, 16}, {7,11}, {4}, {10}, {12}, {13}, and {15}. Edges that are not
part of an SCC are depicted as dashed arrows. Taken from [25] with permission of the
authors.

1 Introduction

1.1 Overview

Edges in real-world networks are often directed, such as links on the world wide web,
“follows” on Twitter, financial transactions or disease transmission in a social network.
When analysing networks, the first quantity that is often considered is the distribution of
the degrees of nodes in the network. In this paper we will consider sampling an i.i.d.
sequence of in- and out-degrees, conditional on the total in-degree being equal to the
total out-degree. We will then sample a uniform directed graph (digraph) with the given
degree sequence. Results on such graphs are a useful benchmark, exposing additional
underlying structure of a real-world network compared to a uniformly random graph
with its degree sequence.

When considering such models, previous work by Cooper and Frieze [15] (which we
will discuss in more detail in Section 1.6) shows that there exists a phase transition in
the strong directed connectivity of the graph. Two vertices are part of the same strongly
connected component (SCC) if and only if there exists a directed cycle that contains
both of them. Above some threshold, there will exist a unique giant SCC that occupies
a positive proportion of the vertices, whereas below the threshold no SCC will occupy
a positive proportion of the vertices. In Figure 1, a directed graph and its strongly
connected components are depicted. In this paper we will prove the first detailed results
about the critical case — specifically, that there exists a sequence of random weighted
directed multigraphs that can be understood as the scaling limit of the SCCs when
viewed in decreasing order of size.

1.2 Directed graphs

There are two notions of connectivity when working with a directed graph: weak
and strong connectivity. We will be working with the strong notion. We say a vertex
v leads to a vertex w, written v — w, if there exists a directed path from v to w in the
graph. We say v is strongly connected to w, written v <+ w, if v leads to w and w leads to
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Figure 2: An edge (v, w) will be depicted as an arrow from v to w.

v. By convention, v leads to itself. A graph is strongly connected if all pairs of vertices
in the graph are strongly connected. The relation v <+ w is an equivalence relation;
the digraphs induced by the equivalence classes of «» are referred to as the strongly
connected components (SCCs). For each vertex v in a directed graph 63, we will use
the notation d~(v) for the in-degree of v and d™ (v) for the out-degree of v. Moreover, a
directed edge (v, w) has tail v and head w (see Figure 2).

1.3 Description of the model

First consider a deterministic degree sequence di,...,d,, where d; = (d;,dj) €
INx N fori=1,...,n. We say a directed graph with vertex set [n], where [n] = {1,...,n},
has degree sequence di, ..., d, if (d~(i),d* (i) = (d; ,d]") fori =1,...,n.

In order to sample a uniformly random graph with a given degree sequence, we
first consider the directed configuration model introduced by Cooper and Frieze [15].
Take n vertices vy, ..., v, such that v; has d; in-half-edges and dj out-half-edges. Then
construct a multigraph by choosing a uniformly random pairing of the in-half-edges with
the out-half-edges. Cooper and Frieze [15, Sec. 2.1] proved that if we condition on the
resulting multigraph being simple, we obtain a uniformly chosen random digraph with
the given degree sequence.

In this paper we will consider the case where the degree sequence consists of n i.i.d.
random variables conditioned on the total in-degree being equal to the total out-degree.
Let v be a distribution on IN x N, and let D4,...,D,, be a sequence of i.i.d. random

variables with distribution ». We condition on the event

{Z?:l D; = ZZ‘L:I D;_}v

observing that this is an asymptotically singular event as n — oo. We also condition
on the existence of a digraph with the degree sequence. Let G"n(z/) be a digraph
chosen uniformly at random from all digraphs with degree sequence D1, ...,D,,. We are
interested in the limit under rescaling of the SCCs of G,,() as n — oc.

Suppose (D~, DF) has law v. We will require the following assumptions to hold:

1. E[(D7)3], E[(D')?], E[D*(D~)3] and E[(D*)2D~] are all finite.
2. E[D7] =E[DT].
3. D™ — D7 is strongly aperiodic. This means that for all p > 1, there does not exist
k € Z such that
P(D™ — D" € k+pZ)=1.

4. E[D-D*] = E[D"]| or E[D~D"| = E[D"], where both statements are equivalent
supposing the second condition holds.

The first condition is required to ensure that the steps of a random walk used in the
proof have finite variance, so that the random walk will convergence under rescaling
to a Brownian motion. It also ensures similar regularity of other random variables
that we use to encode the directed graph. (We discuss relaxing the moment conditions
in Section 6.)

The second and third conditions make sure the event {>°)" | D; = """ | D"} is well-
behaved. The second condition ensures that it is not a large deviation event. Using a
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result from Spitzer [38, Page 42, P1], the third condition ensures that the event has
positive probability for all sufficiently large n > 1. This condition can be relaxed to
assuming that D~ — DV is non-constant by taking limits for n € pIN rather than n € IN
where p is the periodicity of D~ — DT. However, for simplicity of presentation, we will
keep it as an assumption.

The fourth assumption is the criticality condition. To understand how this arises,
consider the directed configuration model and let (V,,, W,,) be a uniformly chosen edge.
For now, ignore the conditioning on the total in- and out-degrees being equal. We
consider the distribution of the in- and out-degree of W,,. Because the degree sequence
is an i.i.d. sequence, W, is equally likely to be any vertex ¢. Further, as (V,,, W,,) is an
in-edge of W,,, W,, must have positive in-degree. Thus for any k = (k—, k") with k= > 0,

P(d~(W,) =k, dt(W,) = kt) = nP(W,, = 1,D; =k)
= nE[P(W, =1| Dy =k, D,,...,D,)|P(D; =k)

Conditionally on the degree sequence, we have that W,, = ¢ with probability proportional

to D, since we used an uniform pairing of the in- and out-half-edges. Therefore
P(W, =1|D; =k,Ds,...,D,) = i
n — 1 — I 2500 n _]{}_+ZZL:2DZ_

Thus
P
% (k= + 200, D;)
We claim that the above will converge to
k=
E[D~]

]P(d_(Wn):k_,d+(Wn):k+):E[ ]]P[D_:kz_,D*:k:*].

P[D" =k ,D" =k*]. (1.1)

Indeed, the expression in the expectation converges in probability to k= /E[D~] by
the weak law of large numbers, and has uniformly bounded second moment. Then,
convergence in expectation follows.

Let (Z7,Z%) be such that P(Z~ = k=, Z% = k™) is given by (1.1). We say (Z—,Z™")
has the law of the degree distribution size-biased by in-degree. For large n, any fixed
out-edge of W, is then also distributed approximately like a uniformly chosen edge (here
we are ignoring the fact that we have already sampled an edge) since we chose the
in- and out-edge pairing uniformly at random. Therefore the out-degree of the head
will have approximately the same distribution as Z*. Thus if we were to look at the
graph of all vertices leading from W, it would look approximately like a Bienaymé tree!
with offspring distribution ZT. It is well known that, at IE[ZT] = 1, such trees exhibit
critical behaviour in whether or not the tree is finite. This is equivalent to assuming
E[D-D*] = E[D7].

Cooper and Frieze [15] studied this phase transition for a deterministic degree

sequence dg,...,d,. They defined the parameter
> dy

which is a counterpart of [E[Z "] for deterministic degree sequences. They then showed
that, under additional assumptions, there exists a phase transition for the existence of a

1For p a probability distribution on IN, a Bienaymé tree with offspring distribution y is the family tree of a
branching process with offspring distribution p. Bienaymé trees are often referred to as Galton-Watson trees,
but we decide to follow the name change suggested by Addario-Berry et al. [1].
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giant SCC depending on whether d is strictly greater than or less than 1. Our work in
this paper shows our corresponding condition, E[Z1] = 1, is also the correct criticality
condition to take for random degree sequences.

We define the following parameters that will determine the behaviour of the SCCs in
the limit.

1. p:=E[D~] = E[D*] = E[D~ D]
2. v_ :=IE[Z‘]-1:1E[(D+>2]—H>O
3. 02 :=Var(Z7) = “E[(Df)g]l;E[(Df)Q]z
2 .= +\ _ ED-(DH)’]-u
4' U+ = V?LI‘(Z ) = m
5. O_4 1= COV(Zi’ Z+) — E[(D*)2D+]7]E[(D—)2]

"

1.4 Metric directed multigraphs and kernels

YN

’ 1

k, Wi
Figure 3: The largest SCCs from samples of a directed configuration model with inde-
pendent Poisson(1) in- and out-degrees.

Figure 3 shows the largest SCCs from samples of a directed configuration model.
As can be seen, while the lengths of paths in the SCCs are long, the actual structure
of the SCCs is often quite simple. Previous work by Goldschmidt and Stephenson
[25] that studies the directed Erdés-Rényi graph formalised this using metric directed
multigraphs (MDMs), and we follow the same approach. These are simply weighted
directed multigraphs, but in our context it is more appropriate to think of the weights
as lengths, which motivates the change in naming. Formally, a directed multigraph is a
triple (V, E/,r) where

1. V is a set of vertices,
2. F is a set of edges, and

3. r: EF— V x V is a function mapping each edge to its head and tail; associated
with r are two functions 1 : £ — V and r, : E — V such that

r(e) = (r1(e),r2(e))
for all e € E. ri(e) is the tail of the edge e and r3(e) is the head of the edge e.

Then a metric directed multigraph (MDM) is a tuple M = (V, E,r,l) where (V, E,r) is
a directed multigraph and [ : E — [0, 00). Let £ denote the MDM consisting of a single
vertex with a self-loop of length 0.
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An isomorphism between two MDMs M = (V, E,r,1) and M’ = (V', E’,r',l') is a pair
of functions (iy,ig) where iy : V — V' and ig : E — E’ are bijections satisfying the
relation

r'(ip(e)) = (iv(ri(e)),iv(r2(e)))
for all e € E. We say two MDMs are isomorphic if there exists an isomorphism between
them. In other words, isomorphic MDMs have the same graph structures for their
underlying directed multigraphs up to a relabelling of the edges and vertices. Write
Iso(M, M') for the set of all isomorphisms between M and M’.

We now define a distance d; between two MDMs M and M’. Any isomorphism
between M and M’ gives a correspondence between the edges of M and the edges of
M'. We can then take an /., distance between the lengths of the edges and finally take
the isomorphism which minimizes this distance. If M and M’ are not isomorphic, we set
the distance to be infinite. Formally,

dg(M, M) = {inf(iv,iE)elso(MM/) sup.cpll(e) —U'(ig(e))| if M and M’ are isomorphic,
00 otherwise.

Consider an MDM M and a vertex w € M with in-degree 1 and out-degree 1 which is not

a self-loop. Let w and v be the unique in-neighbour and out-neighbour of w respectively.

The MDM obtained by smoothing w is obtained by deleting the edges e; and es such

that r(e;) = (u,w) and r(e2) = (w,v), then adding an edge e such that r(e) = (u,v) and

assigning it length I(e) = I(e1) + I(e2). This is illustrated in Figure 4.

T e~ T e +Hie)

(a) The graph before smoothing w. (b) The graph after smoothing w.

Figure 4: Smoothing a vertex w.

Then the kernel of a digraph G is obtained by doing the following:

1. Assign length 1 to each edge.

2. Iteratively smooth vertices with in-degree 1 and out-degree 1 that are not self-loops
until there are none remaining.

3. Replace all singletons by £.

An example is shown in Figure 5. We expect the graph structure of kernels of SCCs in
the critical window to remain finite, whereas the lengths assigned to edges will tend to
infinity.

1.5 Our results

For M an MDM and ¢ € (0,00), let cM be equal to M with all lengths multiplied by
c. Let C;(n) for i > 1 be the kernels of the SCCs of G,,(v), listed in decreasing order of
number of edges, breaking ties arbitrarily. Complete the list with an infinite repeat of £.
Then, our main theorem is as follows.

Theorem 1.1. There exists a random sequence C = (C;,i € IN) of strongly connected
MDMs such that
d
(n_l/SC’i(n),i c ]N) 9D, ieN)

as n — oo, with respect to the product dz-topology. The law of C = (C;,i € IN) depends
only on the parameters yu, o4, and (o_ + v_)/u. Further, for each i > 1, C; is either
3-regular or a loop.
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(a) G. (b) Kernel of G.

Figure 5: An example of a digraph G and its kernel. The numbers indicate the edge
lengths.

We will describe the limit object and some of its further properties in Subsection 2.2.

The law of the limit of the critical Erd6s-Rényi model as studied by Goldschmidt and
Stephenson [25] is a special case of these limit objects (though [25] explores the entire
critical window which is not a special case). This is the content of the following corollary.
The directed Erdés-Rényi model on n vertices with parameter p, denoted by G (n,p), is a
random digraph with vertex set [n] in which each of the n(n — 1) possible directed edges
is included with probability p independently. The cases p = (1 4+ An~'/3)/n for A € R are
referred to as the critical window, and the case p = 1/n is called criticality.

Note however that their result holds in a stronger topology: they use an /;-like
topology on the space of sequences of MDMs, whereas we show our result in the product
topology. Due to this, it is important in their paper to consider singletons as loops
of length zero. For any fixed k, the kth largest SCC will not be a singleton with high
probability as n — co. Therefore, no component of the limiting object will be a singleton
and thus they need to pad their SCCs by £ and consider the kernel of singletons to be £,
to prevent the ¢;-distance, as defined by d5, between (n='/3C;(n),i € N) and (C;,i € IN)
being infinite. We follow the same convention.

Theorem 1.2. Consider G,,(v), with v such that
p=o0oy=o0_4+v_=1

Let (C¥(n),i > 1) be the kernels of the SCCs of G, (v). Furthermore, let (CEE(n),i > 1)
be the kernels of the SCCs of G(n,1/n). Then

(nil/BCf(n),i € ]N) and (n*1/3Cl-ER(n),i € ]N)

have the same limit in distribution in the product-dgz-topology as n — oc.

Note that the condition in Theorem 1.2 is satisfied by v(k™, k™) = v1 (k™ )ve(k™), with
vy and v, the law of a Poisson(1) random variable.

Moreover, Theorem 1.1 has the following immediate corollaries, which were previ-
ously unknown.
Corollary 1.3. Let E¢ and V! be the number of edges and vertices in C;(n) respectively,
both appended with infinite repeats of 0. Then there exists a random sequence (F;,i €
IN) € RY, such that

(n_l/SE;ﬂy n_l/g‘/;n7i S N) (i)> (Ei’ E“Z < ]N)
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as n — oo in the product topology on (R?)N.

In particular, note that, in the above corollary, the number of vertices and number of
edges have the exact same scaling limit.

Corollary 1.4. For v,w € G,(v) such that v — w, let d(v,w) denote the length of the
shortest directed path from v to w, and let

Diam (én(u)> = max {d(v,w) : v = w}

v,weV

be the diameter of én(y). Then, for any € > 0, there is a 6 > 0 such that
P (n_l/?’ Diam (én(u)) > 5) >1—e€
for all n large enough. Equivalently, Diam <én(y)) = Q,(n'/3).

1.6 Previous work

The configuration model was introduced by Bollobés [7] to sample a uniformly random
undirected graph with a given degree sequence. (For a discussion of the configuration
model and proofs of standard results, we refer the reader to [39, Chapter 7].)

Most results on the configuration model are proved for models with a deterministic
degree sequence. The phase transition for the undirected setting was shown in [32, 33,
27]. The law of component sizes at criticality and in the critical window were obtained
by Riordan [35] under the assumption that the degrees are bounded. Dhara, van der
Hofstad, van Leeuwaarden and Sen showed convergence of the size and surplus edges
in the critical window with a finite third moment [18] and in the heavy-tailed regime
[19]. Bhamidi, Dhara, van der Hofstad and Sen obtained metric space convergence in
the critical window in [5], a result that the authors later improved to a stronger topology
in [4].

Configuration models with a random degree sequence are considered in [28], [14],
and [20]. Joseph [28] showed convergence of the component sizes and surpluses of the
large components under rescaling at criticality, both for degree distributions with finite
third moments and for the heavy-tailed regime. Conchon-Kerjan and Goldschmidt [14]
show Gromov-Hausdorff-Prokhorov convergence of the rescaled components ordered by
decreasing size at criticality in these two regimes. The results in [14] in the heavy-tailed
regime are extended to the critical window by the first author in [20]. Our techniques
are closely related to the techniques introduced in [14].

Some results have been obtained for other directed graph models. Cao and Olvera-
Cravioto [12] consider a class of inhomogeneous directed random graphs. Their results
include a phase transition for the existence of a giant SCC. This is a generalisation of
work by Bloznelis, Gotze and Jaworski in [6], in which a smaller class of inhomogeneous
directed graphs is considered. Samorodnitsky, Resnick, Towsley, Davis, Willis and Wan
[36] studied the tails of the degree distribution in the directed preferential attachment
model. As previously mentioned, Goldschmidt and Stephenson [25] have studied the
directed Erdés-Rényi model in the critical window, and were the first to obtain met-
ric space convergence of the SCCs of a directed graph. Our methods build on their
techniques.

The directed configuration model was first considered by Cooper and Frieze [15].
They consider a deterministic degree sequence under a number of conditions. As
discussed previously in Section 1.3, a phase transition for the SCCs occurs when a
parameter d is equal to 1. They show that for d < 1, with high probability, all SCCs
contain O(Alog(n)) vertices, for A the maximal degree. On the other hand, for d > 1,
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there is a unique SCC that contains a positive proportion of the vertices and edges.
Their conditions are restrictive, and include finite second moments for both the in- and
out-degree of a uniformly chosen vertex, and a bound of size n!/!2 /log(n) on the largest
degree. Their proofs are based on an algorithm to explore the directed graph. The
condition on the largest degree was later relaxed to O(n'/*) by Graf [26]. These results
are in contrast with the critical case, with Corollary 1.3, which says that in our set-up the
number of vertices and edges in the largest strongly connected components are @(nl/ 3)
in probability.

Recently, Cai and Perarnau have obtained a number of results on the directed
configuration model with deterministic degrees. In [9], they show, under first and second
moment conditions of the degree of a uniformly picked vertex, for d # 1 (i.e. not at
criticality), that the diameter of the model on n vertices, rescaled by log(n) converges to
a constant that they identify. This is in contrast with Corollary 1.4, which says that in our
set-up the diameter is Q(nl/ 3) in probability at criticality. Then, in [10], they show a law
of large numbers for the number of vertices and edges in the largest SCC, under slightly
stronger moment conditions, and again away from the critical point. In [11], they study
the behaviour of a random walk on a directed configuration model.

A necessary and sufficient condition for the existence of a giant weakly connected
component for the directed configuration model with a deterministic degree sequence is
discussed in the physics literature by Kryven [29]. He also studies the distribution of the
in- and out-components in [30].

The directed configuration model with random in- and out-degrees is also considered
by Chen and Olvera-Cravioto [13] although, importantly, they do not allow for the in-
and out-degree of a vertex to be dependent. The authors consider a model in which the
in- and out-degrees are two independent sequences of i.i.d. random variables drawn
from different probability distributions. They propose an algorithm to sample degree
sequences that correspond to a simple graph and show the limiting distribution of the
degrees generated by this algorithm.

1.7 Proof outline

Our techniques use height processes and Lukasiewicz paths, which are standard
objects used to encode trees and forests (see for instance [21, Chapter 0]). We will
introduce these here. Let T' = (V, E, p) be a rooted finite plane tree with vertex set V,
edge set E and root vertex p; say |V| = n. A vertex w is a child of v (equivalently v is the
parent of w) if v and w are adjacent and v is closer to the root p than w in terms of graph
distance. A vertex w is a descendant of v (equivalently v is an ancestor of w) if there

is a sequence of vertices ug, ..., u; such that ug = v, ux = w and v; is a child of v;_; for
i=1,...,k.
Let vg,...,v,_1 denote the vertices of the tree visited in depth-first order, so that

vg = p. We can view T as a metric space by regarding all edges as line segments of
length 1 that are connected via the vertices. The distance dr between points a; and
as on line segments [; and /s respectively is then defined as the length of the unique
non-self-intersecting path between a; and as that traverses the line segments of the tree.
Denote (T, dr) by T.

We will define the height process and Lukasiewicz path of T. Both of these functions
uniquely characterize T. The height process of T, referred to as h, is defined as

h(l) = dT(’Ui, Uo),

i.e. for all 4, h(i) equals the distance from v; to the root. Moreover, foralli =1,...,n, let
y; be the number of children of v;_1, and set yy = 1. Then, the Lukasiewicz path of T is
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defined by
s(i) = (y;—1)
§<i
fori =0,...,n. Then, s(i) is the total number of younger siblings of v; and its ancestors.

For a sequence of ordered rooted finite trees, we define its height process by concatenat-
ing the height processes of the trees in the sequence. The Lukasiewicz path is defined
analogously.

We will study the law of the SCCs of a uniform directed graph with degree sequence
(D1,...,D,), conditional on >, D; = 3>""" | D by exploring the configuration model
in a depth-first manner. This sampling naturally gives rise to a directed subforest of the
resulting multigraph, which we call the out-forest. The sampling procedure is described
in Algorithm 1, and is also illustrated in Figure 6a. The definition of the out-forest is
illustrated in Figure 6b.

The sampling procedure uses a queue of unpaired out-edges (represented by the label
of their corresponding vertex). When the queue is empty, we are at the start of a new
out-component and pick a new vertex w with probability proportional to its in-degree if
there are vertices with positive in-degree remaining. Otherwise, we pick a new vertex
uniformly at random. If the queue is not empty, we pair the first out-edge in the queue
to a uniform unpaired in-edge and call the corresponding vertex w. In both cases, if w is
not yet in the list of discovered vertices, we add the out-edges from this vertex to the
front of the queue of edges (this choice is what makes the exploration depth-first) and
add w to the list of discovered vertices. The order in which vertices are added to the list
of discovered vertices is referred to as their order of discovery.

This procedure will discover vertices with in-degree 0 last. This is fine since such
vertices form singleton SCCs, so we discover the non-trivial SCCs before we get to the
vertices with in-degree 0.

At each step we also track two natural numbers 5~ (k) and 7 (k). The first one, 5~ (k)
keeps track of the number of unpaired in-edges of discovered vertices at time k. The
second one, 57 (k) is akin to a Lukasiewiscz path. At any given step it is equal to the size
of the queue after subtracting the number of fully explored out-components.

We also construct a directed forest for which 5+ (k) will be the true Lukasiewicz path.
At each step of the process we will examine a vertex w. If w has not been discovered
yet then either we are at the start of a new out-component, in which case we make w
the root of the next out-component, or we added an edge (v, w) to the multigraph with v
already discovered, in which case we add the edge (v, w) to the out-forest as well. If w
has already been explored we cannot add (v, w) to the out-forest without creating cycles
or connecting two different components. We instead add a dummy leaf to the out-forest
and an edge from v to the dummy leaf. We call any vertex that is not a dummy leaf a
true vertex. This is illustrated in Figure 6b. These are a sequence of plane trees with the
planar ordering given by the order in which the vertices are discovered in the algorithm.

Consider an edge (v, w) in the directed multigraph. If (v, w) is not in the out-forest
we refer to the edge as surplus. Such an edge will instead correspond to an edge (v, d)
in the out-forest where d is a dummy leaf.

An important motivation for studying the out-forest is the fact that the vertex set of
any SCC is contained in one of the components of the out-forest. This is a straightforward
property which we will prove below as part of Theorem 2.2. Moreover, we defined the
out-forest in such a way that every time step in the exploration corresponds to one vertex
in the out-forest.

Our technique relies on dismissing surplus edges that cannot be part of a strongly
connected component (for example, surplus edges between two different out-components
cannot form a directed cycle and are never part of a strongly connected component). We
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(a) The gray arrows represent unpaired out-half-edges of vertices that have been discovered. One
by one, in depth first order, these are paired to a uniform unpaired in-half-edge.

49 59 6
9 3 Unpaired out-edge
e True vertex
1 B Dummy vertex

(b) The out-forest is defined based on the exploration of the digraph. For each surplus edge, we
add a dummy leaf. The labels of the vertices correspond to the time step in the exploration at
which the vertex is added. The gray edges lead to vertices of which we do not know whether it is a
dummy vertex, and if not, what its degree is.

Figure 6: Partial constructions of the configuration model and out-forest.
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Data: A set of vertices V = {vy,...,v,} with degree pairs
(d_ (U1)> d* (Ul))a R (d_ (Un)a d* (Un)) satisfying Z d- (Ul) = Z d* (Ui)
1 V + an empty ordered list of vertices // the list of discovered vertices;

2 Q + an empty ordered list of vertices // the queue;

3 (d;npaired(vl),...,d;npaired(vn)) — (d (v1),...,d " (vn)) // the number of
unpaired in-edges per vertex;

4 k<0 // the index of the current step;

57«0 // the number of unpaired in-edges of discovered vertices;
5t <1 // the queue size minus the number of explored out-components

[ )]

F + a directed forest with vertices V and no edges // current out-forest;

8 M < a directed multigraph with vertices V' and no edges // current
di-multigraph;

9 while there exist undiscovered vertices OR Q is non-empty do

~

10 if Q is empty then // we start a new out-component

11 if there exist undiscovered vertices with positive in-degree then

12 ‘ w < a random vertex not in V chosen with prob. proportional to d~(w) ;

13 else

14 ‘ w < a uniformly random vertex not in V

15 end

16 st ¢35t -1 // we have explored a component;

17 else

18 v <« firstentryin @ // we will pair an unpaired out-edge of v;

19 remove first entry from Q ;

20 st 35t -1 // the queue size decreases by 1;

21 w < a random vertex chosen with prob. proportional to d ;e (W) ;

22 add (v,w) to M // we pair the out-edge of v with a uniform
unpaired in-edge;

23 dl:npaired (’UJ) — d;npaired (’LU) - 1;

24 §T«+ 5§ —1 // we have paired an in-edge;

25 if w € V then // we sampled a surplus edge

26 ‘ add a dummy leaf to F' and an edge from v to the leaf;

27 else

28 | add (v,w) to F;

29 end

30 end

31 if w ¢V then

32 append w to the end of V // vertex w is now discovered;

33 append d(w) repeats of w to the start of Q;

34 ST 8T +dT(w) // the queue size has increased;

35 §7 <5 4+d (w) // the number of unpaired in-edges of discovered
vertices has increased;

36 end

37 k+—k+1;

38 | § < 8%

39 | S, 5

10 end
Algorithm 1: The edge depth-first configuration model.
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define a necessary condition for a surplus edge to be part of an SCC (see Definition 2.3
and Theorem 2.4), and we call dummy leaves that correspond to surplus edges with this
property candidates. Then, we define a procedure to sample only the out-forest and the
edges corresponding to candidates, which allows us to find the SCCs.

We note the following key facts. Firstly, the order in which the true vertices are
discovered can be sampled without sampling the positions of the dummy leaves. Secondly,
the positions of the dummy leaves can be sampled without sampling the position of the
heads of the surplus edges. Finally, which dummy leaves are candidates can be sampled
without sampling the precise position of the heads of the surplus edges. This allows us
to define the following step-by-step sampling procedure.

1.

2
3.
4

We sample the order of discovery of the true vertices.

. We sample at which time steps we add a dummy leaf instead of a true vertex.

For each dummy leaf we sample whether it is a candidate.

. For each candidate we sample the position of the head of the corresponding surplus

edge.

For an exact description of the sampling procedure, see Subsection 2.1. The analogous
sampling procedure for the limit object is described in Subsection 2.2.2. Then, our
approach to show convergence is as follows.

1.

. We prove that for any § > 0, with high probability, all SCCs with more than én

We find the limit under rescaling of the Lukasiewicz path and height process of the
out-forest up to time m,, = ©(n??) conditional on the event {}_"", D; = >"I' | D }.
This is the content of Theorem 4.1. Note that we condition on an asymptotically
singular event, which causes significant difficulties. Our method relies on a mea-
sure change between the sequence of degrees in order of discovery under this
conditioning and a sequence of i.i.d. random variables in IN x IN. In Section 3, we
show the convergence of the measure change under rescaling.

. We establish that the positions of the tails of the surplus edges corresponding to

the candidates converge. This is the content of Proposition 5.2, Lemma 5.5, and
Proposition 5.6.

. We show that the positions of the heads of the surplus edges corresponding to the

candidates converge, which is the content of Proposition 5.7.

We identify the tails and heads of the surplus edges corresponding to the candidates,
and recover the SCCs from the resulting digraph via a cutting procedure. We use a
result from [25] to show that the cutting procedure converges. This summarised in
Corollary 5.11.

. We show that conditioning on the resulting multigraph being simple does not

affect the sampling procedure on the time scale O(n?/?). This is the content of
Proposition 4.17.

1/3

edges are contained in the exploration up to time O(nQ/ 3). Therefore, we can
choose m,, such that, with high probability, we do not miss any large SCCs by
not considering the exploration beyond time m,,, which finishes the proof of the
convergence in the product topology. This is the content of Lemma 5.12.

An overview of the most important notation used can be found in Appendix A.
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2 Sampling the MDM in the discrete and the continuous set-up

If we forget about the directions of the edges in @n(y) the resulting undirected graph
is supercritical, and, with high probability, the graph contains a unique giant component
with surplus going to infinity as n — oo (see e.g. [32, 33, 27] for a discussion of the phase
transition in the undirected configuration model). This suggests that if we do not dismiss
a large amount of edges, we will not be able to study the digraph in enough detail to
find a metric space scaling limit of the SCCs. Therefore, we will not try to sample the
entire digraph, but focus on the information that we need to find the SCCs. We start by
studying the discrete digraph model, with the goal of identifying which edges can be
part of an SCC, and how to sample them. In Subsection 2.1.1, we establish necessary
conditions for an edge to be part of an SCC. These conditions imply that we only need
to study the out-forest, and the surplus edges corresponding to a small subset of the
dummy leaves that we call candidates. In Subsections 2.1.2 and 2.1.3 we study the law
of the out-forest and the surplus edges corresponding to the candidates respectively,
and we define a procedure to sample them both. This yields a sequence of directed
multigraphs with edge lengths in which the SCCs are embedded. In Subsection 2.2, we
define the continuous counterpart of the sampling procedure. The resulting object will
be the limit under rescaling of the sequence of directed multigraphs with edge lengths
in which the SCCs are embedded that was constructed in Subsections 2.1.2 and 2.1.3.

2.1 The discrete case

We will discuss the different type of edges that we can encounter in the exploration.
Recall from Subsection 1.7 that by slight abuse of terminology, we call the dummy leaf
that corresponds to a surplus edge its tail.

Remark 2.1. Since we are only interested in the metric structure of the strongly con-
nected components, we do not care about the vertex labels, other than for constructing
the directed graph with Algorithm 1. The order of discovery, denoted by V in Algorithm 1,
is much more important for studying the structure of the graph. Therefore, we will abuse
notation and refer to the kth vertex in order of discovery as ‘vertex k’. When we are
dealing with the out-forest, we will also refer to the kth vertex in depth-first order as
‘vertex k’, no matter whether this is a dummy leaf or a true vertex.

2.1.1 Necessary conditions for an edge to be part of an SCC

Amongst the surplus edges, ancestral surplus edges, which are surplus edges that point
from a vertex to one of its ancestors, play a special role. All other surplus edges are
called non-ancestral. This is illustrated in Figure 7a. In Figure 7b we show how surplus
edges affect the structure of the SCCs. This is the content of the next lemma.

Lemma 2.2. The following facts hold for SCCs.

1. The vertices of an SCC are contained in precisely one of the components of the
out-forest.

2. Ancestral surplus edges are always part of an SCC.

3. A non-ancestral surplus edge is part of an SCC only if its head is an ancestor of the
tail of a surplus edge that is part of an SCC.

4. An edge in the out-forest is part of an SCC only if its head is an ancestor of the tail
of a surplus edge that is part of an SCC.

5. For any non-trivial SCC, the first surplus edge of the SCC that is explored is an
ancestral surplus edge, and a component of the out-forest contains an SCC if and
only if it contains an ancestral surplus edge.
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® True vertex

B Dummy vertex

|
i Ancestral surplus edge
|

Non-ancestral surplus edge

(a) This figure illustrates an example of a depth-first exploration of two out-
components with the different type of surplus edges highlighted. The ancestral
surplus edges point from a vertex v to one of its ancestors. They are always
part of an SCC.

-

(b) The edges that are part of an SCC are depicted in black. Two vertices are
in the same SCC if and only if they are connected by black edges.

Figure 7: We illustrate the different types of surplus edges and how they affect the
structure of the SCCs.
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Proof. We start with 1. Consider an SCC and let v be the vertex in the SCC that is
explored first in depth-first order in the out-direction. We know that there exists a
directed path from v to every other vertex in the SCC consisting solely of vertices
in the SCC. The out-subtree rooted at v contains precisely of all vertices that can be
reached from v by an directed path of vertices which are unexplored when v is explored
(excluding v itself). These two observations imply that every other vertex in the SCC will
be in this out-subtree. This implies that they are all part of the same component of the
out-forest.

To prove 2, suppose there is an ancestral surplus edge from v to w. This implies that
w is an ancestor of v in an out-component, which implies that there is a path from w to v
as well. It follows that w and v are in the same SCC and that the ancestral surplus edge
from v to w is in this SCC as well.

To prove 3 and 4, suppose there is a non-ancestral surplus edge from v to w that is
part of an SCC, or that (v, w) is an edge in the out-forest that is part of an SCC. Then,
there is some directed path (zo, ..., z,,) with 2o = w and z,, = v. Let k be minimal such
that z; is not a descendant of w (such a k exists, because by assumption, v is not a
descendant of w). Then, (xx_1, k) is a surplus edge that is in the same SCC as v and w,
and x;_; is a descendant of w by definition of k.

Finally, 2 and 3 imply 5. O

Theorem 2.2 motivates the following definition.

Definition 2.3. We define candidates recursively. A dummy vertex is a candidate if one
of the following statements holds for the surplus edge that it corresponds to.

It is an ancestral surplus edge, or
e Its head is an ancestor of a candidate.

The following proposition is at the core of our strategy to study the SCCs.

Proposition 2.4. Any edge that is part of an SCC is either a surplus edge corresponding
to a candidate, or is contained in the subforest of the out-forest that is spanned by the
candidates and the roots of the out-components.

Proof. This follows from Definition 2.3 and Theorem 2.2. O

Theorem 2.4 implies that to sample the SCCs, we do not need to sample the heads
corresponding to all dummy leaves. Instead, for every dummy leaf, we only need to know
whether it is a candidate, and if so, where its head is.

2.1.2 Sampling the out-forest

This subsection discusses how to obtain the out-forest conditional on the order in which
the vertices are discovered. Let (]5%17 ... 7]Snn) be the degree pairs in order of discovery
(i.e. the order given by V in Algorithm 1).

Let X : [n] — [n] be the random order in which the true vertices are discovered, such
that f)n’,; = Dy, ;) fori = 1,...n. We first study the law ¥ conditional on Dy,...,D,.
Algorithm 1 first explores all the vertices with positive in-degree. Let Z,, = {i € [n] :
D;" > 0} be the original labels of these vertices with positive in-degree and R,, = |Z,| be

the number of such vertices.

Proposition 2.5. ¥, has law given by

Ry -
_ 0 1

Dy) = I | R ' :
D " D R,
S Doy (n— Ry)!

i=1

P2, =0 |Dy,...
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for all bijections o : [n] — [n] such that o([R,]) = Z,, (note both R,, and Z,, are determinis-
tic once we condition on D+, ..., D,,). Further this law does not depend on the positions
of the dummy vertices.

Proof. In Algorithm 1, a vertex first becomes explored at the start of an out-component
(lines 12 and 14) or when an out-half-edge is paired to one of its in-half-edges (line 21).

The exploration only discovers vertices with zero in-degree on line 14 and does so
at the end of the exploration once all vertices of positive in-degree have been explored.
The n — R,, such vertices are chosen uniformly, hence appear in a uniform order at the
end of the exploration. This accounts for the ﬁ term in the product.

For the vertices of positive degree, suppose we have discovered m true vertices
and m < R,,. If the next vertex is explored by pairing one of its in-half-edges (line 21),
then we have chosen it with probability proportional to its unpaired in-degree. This
vertex is a true vertex in the out-tree if it hasn’t been discovered before, and thus has
unpaired in-degree equal to its original in-degree. Otherwise, it is at the start of a new
out-component (line 12), and since m < R,,, there are still vertices of positive in-degree
left to explore. Thus we still pick a new vertex with probability proportional to its
in-degree.

Therefore in all cases,

P(E,(m+1)=0c(m+1)|X,(1) =0(1),...,2,(m) =c(m),Dq,...,Dy,)

D) D sy

— m — - R, _
ZiEIn Di - Ejzl Do(j) Zj:erl D

o(4)

From this, repeated applications of the definition of conditional probability yields the
first term of the product

1 Doy
R’Vl -
i=1 Z DO’(])

Finally at every step, the probability of discovering w as the next true vertex only
depends on which true vertices have already been discovered and not the dummy
vertices. Thus the order of the true vertices is independent of the dummy vertices. O

The following proposition deals with the discovery of dummy vertices.

Proposition 2.6. Suppose that the sequence of degrees in order of discovery is g1ven
and denoted by (Dn Tyee. Dm,,) Suppose that for 1 < k < n, that up to time k, Pn(k)
surplus edges have been sampled. Then,

k—DP, (k) R
(St 1<k<n)i=| > Di,-ki1<k<n

i=1

is the Lukasiewicz path of the out-forest. Moreover, for

(f;(k),1§k§n) = (min{S+(m):1§m§k‘}71§k‘§n),

n

define

(;(k),1§kgn):: > D

—k-Irk)+1,1<k<n

n,t

so that S’; (k) is equal to the number of unpaired in-half-edges of discovered vertices at
time k. Then, if there are still unpaired in-half edges at time k, the probability that we
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)th time-step (and therefore add a dummy vertex to

~

sample a surplus edge at the (k + 1 o1
— Pu(k) + 1) given (D1, ..., Dy,.0) and (B, (1), 1 < 1 < k)

the out-forest and set P, (k +1)
is given by R
8, (k) G
S Dy — k=i (k) +1 =R DY
We do not need to know the position of the heads of the surplus edges in order to sample
the out-forest.

Proof. Note that if up to time £, If’”(k) surplus edges have been sampled, this implies
that k — P, (k) true vertices have been discovered. Thus, up to time %, the out-forest

contains P, (k) dummy leaves, and true vertices with degrees (5;17 . "ﬁ:k—ﬁ’ (k)),

so by definition of the Lukasiewicz path, its value is indeed equal to S‘j{ (k) at time k.
Moreover, up to time k, the total in-degree of the discovered true vertices is equal
to Zij"(’“) ﬁ;z At every time-step, we pair one in-half-edge of a discovered vertex,
unless we start a new component. The value —fj[ (k) corresponds to the number of
out-components that are fully explored up to time k, so the total number of unpaired
in-half-edges of discovered vertices at time k is equal to 5‘; (k). By the same reasoning,
the total number of unpaired in-half-edges is equal to 3., D; — k — ' (k) + 1. The
probability of sampling a surplus edge at step (k+1) follows. We note that this probability
does not depend on the positions of the heads of the surplus edges, but only on their
number, which implies that we can sample the out-forest without sampling the positions
of the heads. O

Recall that when we are dealing with the out-forest, we will refer to the kth vertex in
depth-first order as ‘vertex k’, no matter whether this is a dummy leaf or a true vertex.

2.1.3 Sampling the candidates

We will now study the law of the candidates and their heads conditional on the out-forest.
We will first identify the candidates amongst the dummy leaves, and then we will sample
the positions of their heads.

If the vertex discovered at time k is a dummy leaf, the head of the corresponding
surplus edge is a uniform pick from the S*(k) unpaired in-half-edges of discovered
vertices at time k. Therefore, the probability that a dummy leaf added at time k&
corresponds to an ancestral surplus edge is given by the number of unpaired in-edges
on its path to the root divided by S'*(k) This implies that to understand the law of the
position of ancestral surplus edges, we need to understand where the unpaired in-edges
are.

We will study this by modifying the edge lengths in the out-forest. We extend our
definitions in Section 1.7 to trees with edge lengths as follows. Suppose 7' = (V, E, p)
is an ordered rooted finite tree, and suppose we have a function ¢ : E — [0, 00). Then,
we can view T as a metric space by regarding an e as a line segment with length ¢(e).
The distance dzT between points a; and a, on line segments /; and /5 respectively is then
defined as the length of the unique non-self-intersecting path between a; and a5 that
traverses the line segments of the tree, and we denote the resulting metric space (7T, d5)
by T¢, and call it a ordered rooted finite tree with edge lengths. This gives rise to an
alternative height process, referred to as h’, which is defined

h*(i) = di (v, vo),
i.e. for all i, h*(i) equals the distance from v; to the root in T¢. We set the Lukasiewicz

path of Tf equal to the Lukasiewicz path of T.
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We will now study the positions of the unpaired in-edges by modifying the edge
lengths as follows: for a vertex v with in-degree m, the edges connecting it to its children
will all have length m — 1 (unless v is the root of an out-component, in which case the
edges connecting to its children will be assigned length m). The height of vertex w in
this forest with modified edge lengths corresponds to the number of in-half-edges that
can be used to form an ancestral surplus edge with tail w. We assign lengths to all edges
in the out-forest and call the resulting forest with edge lengths the out-forest with edge
lengths. Denote the height process of the out-forest with edge lengths by (H%(k), k > 1).
Recall from Lemma 2.2 that the surplus edge corresponding to the first candidate in
any component of the out-forest is ancestral. The following proposition illustrates the
importance of ﬁf; in finding the first ancestral surplus edges in the out-components.

Proposition 2.7. Consider the exploration of the out-forest at time k. If no ancestral
surplus edge has been sampled in the current component, then the probability that the
kth vertex in depth-first order is a candidate is given by

R,
S‘;(k) {Pn(k:)_Pn(k_l)zl}.

=

This event is conditionally independent of the positions of the heads of the surplus edges
that were found before time k, given that none of them were ancestral in the current
component.

Proof. We claim that if no ancestral surplus edge has been sampled in the current
component, none of the ancestors of k are the head of a surplus edge. Indeed, for x an
ancestor of k, all vertices that are discovered since the discovery of x up to time k are
descendants of x, because the out-forest is explored in a depth-first manner. Therefore,
any surplus edge with head z sampled up to time k is ancestral. This implies that for
d~ the in-degree of x, the number of unpaired in-half-edges of x at time k is equal to
d~ — 1 (unless z is the root of the out-component, in which case it has d~ unpaired
in-half-edges).

Therefore, the number of unpaired in-half-edges corresponding to ancestors of & is
equal to Hﬁ (k). Moreover, note that, by definition of the dummy leaves, k is the tail of a
surplus edge if and only if  is a dummy leaf, i.e. if and only if P, (k) — P,(k—1) = 1. In
that case, the probability that it connects to given unpaired in-half-edge of a discovered
vertex is equal to 1/S; (k). The stated probability follows. The independence of the
positions of the heads of earlier surplus edges is immediate. O

We now illustrate how to find the other candidates in a component of the out-forest.

Let T, be a component of the out-forest with component size o,, and the (gn + 1)th
vertex in depth-first order as its root (hereafter referred to as ‘vertex g, + 1’, see
Remark 2.1). Suppose the first ancestral surplus edge with vertices in 77’ corresponds
to a dummy leaf V{* € [g,,+2, gn+ 0] (i.e. the dummy leaf is the V}*th vertex in depth-first
order in the out-forest). Let V" < k < ¢, + 0., and suppose the candidates found up to
time k are given by V}*,..., V" (again, labelled by their position in depth-first order in the
out-forest). Let T,?’mk be the subtree of 7' spanned by {g, + 1,V/",...,V k}, and let
((T}"™*) be its total length with edge lengths as encoded by (H'(),i € [gn + 1, gn + o))

Proposition 2.8. The probability that the vertex at step k is a candidate is given by
14 (Tg’mk> -—m
T (k) P Pae-n=1)
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Proof. Note that if k£ is a dummy leaf, it gets paired to a uniform pick from the S*(k)
as-yet unpaired in-half-edges of discovered vertices. By Definition 2.3, in that case, k is a
candidate if and only if the head of its corresponding surplus edge is in 7} mk - Observe

that ¢ T,?’mk is equal to the number of in-half-edges of T} that can be used to form
surplus edges. By the definition of a candidate, exactly m of those have been paired: one
for each element in {V}*,...,V,"}. This implies that ¢ (T,?’mk) — m of the 5~ (k) options
will cause k to be a candidate. O

Note that the probability that a dummy leaf is a candidate only depends on the
out-forest and the number of candidates that have been found in the component so far.
The position of the heads of the surplus edges corresponding to candidates can be found
as follows.

Let 77! be a component of the out-forest with root g,, + 1 and component size o,,.
Suppose its candidates are given by {V", ..., Vﬁn}. Then, for 1 < i < N, suppose the
heads of the surplus edges corresponding to Vi*,..., V", are given by W¢*,... , W,
respectively, where W7, ..., W, are the positions of the heads in depth-first order in
the out-forest.

Proposition 2.9. The in-half-edge that V" gets paired to is a uniform pick from the

¢ (T;ﬁ;:“k) (i —1)
unpaired in-half-edges of ;™™ that remain.

Proof. Given that V" is a candidate, its head will be in T(}}fnk. Then, the distribution
follows. ' O

Propositions 2.6, 2.7, 2.8, and 2.9 justify the following sampling procedure.

1. Sample the out-forest, and suppose it has N vertices.
2. Define a counting process (A, (k),k < N), with the probability of an increment at
time k given by
(k)

= 1,5 5 —11-
S;(k) {Pn(k)_Pn(k_l)*l}

3. Fori > 1, let X = min{k : A,,(k) = i} be the time that the ith ancestral surplus
edge is sampled. For ¢ > 1, let G} be the left endpoint of the excursion of S”j{ above
its running infimum that encodes the out-component that contains the :th ancestral
surplus edge, and let X7 be the length of this excursion, i.e.

G™ = min {k >1: 55 (k) = min{8} (1) : 1 < X{’}}

= mm{k >1: min{S‘:(l) 1< G;Urk} < S‘:(G?)},

(3

so that for each ¢ > 1, the excursion (S““(k;), kelGr+1,G? + Zﬂ) encodes the

out-tree containing X/'. For each (g,,0,) € {(G},X})}, let T;' be the tree in
out-forest with root g¢,, + 1, and do the following.

(a) Set V* = min{m > 1: A,(m) = A,(g») + 1}, and find the other candidates
{V3",..., Vi } using the probabilities described in the statement of Theo-

rem 2.8.
(b) For the tails Vi",..., Vg , sample their corresponding heads Wy',..., Wy

respectively according to the distribution described in the statement of Theo-
rem 2.9.
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(c) Let T"™k(g,) be the subtree of T, spanned by {g, +1,V{",..., Vg }. Then,
quotient it by the equivalence relation ~ which identifies V,;* and W for each
1 <i < N, to obtain a rooted metric space with surplus N,

M;L Tmmk(gn)/ ~ .

Then, all SCCs of én(u) are sub-digraphs of {Mgn,i > 1}. Call the kernels of these

SCCs, ordered by decreasing size, (C;(n),i > 1), completed with an infinite repeat of
£. Observe that we may view MGn as a finite rooted directed multigraph MGn whose
edges are endowed with lengths. To be precise, in MG”, let the vertex set consist of
G} + 1, W for ¢ < N,, and the branch points V;> A V]” fori # j < N,. Then, we

obtain (C;(n),i > 1) by ordering the kernels of the non-trivial SCCs in {Mg P> 1} by
decreasing size, and completing the list with an infinite repeat of £. See Figures 8a, 8b
and 8c for an illustration of this procedure.

2.2 The continuum case

We will now define the continuous counterpart of the sampling procedure of the out-
forest and the candidates. This is a modification of the procedure defined in Subsection
3.2.2 of [25].

2.2.1 R-trees and their encoding

The continuum analogue of discrete trees are given by R-trees. We give the basic
definitions here and refer the reader to the survey paper [31] for more details. An R-tree
is a compact metric space (7, d) such that for every a,b € T the following two properties
hold:

1. There exists a unique isometry
iqb 0 [0,d(a,b)] = T

such that i, 4(0) = a and i, (d(a, b)) = b.
2. If ¢ : [0,1] — T is any continuous injective map such that ¢(0) = @ and ¢(1) = b then
the image of ¢ is the same as the image of 7, .

Let [a, b] denote the image of i, ;. This is the unique path between a and b.

RR-trees are often encoded by continuous excursions which can be seen as a continuous
analogue of the height function of a tree. Let f : [0,0] — [0, c0) be a continuous excursion,
meaning f is continuous, f(0) = f(o) = 0and f(z) > 0 for all z € (0,0). Using f we can
define a pseudo-metric

di(e.y) = f@)+ Fly) =2 min_f(s).

s€lzAy,zVy|

This allows us to define the quotient space

Ty = [0,0]/{dy = 0}.

The space 7; equipped with the metric dy is the R-tree encoded by the excursion f. Let
ps : [0,0] = T; be the natural projection function. Then 7; inherits a distinguished root
point p = p(0) = p(o). A sequence of R-trees is referred to as an R-forest.

Yukasiewicz paths are commonly used because they behave akin to a random walk,
allowing us to apply known results such as Donsker’s theorem to find their scaling
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(a) This is a subtree of an out-component spanned by the root of the

out-component and the candidates (v1,...,v7). Call the marked tree
T™k_ The heads of the surplus edges corresponding to candidates
are denoted by (w1, ..., wr).

(c) We find the SCCs that are contained in M.

Figure 8: We illustrate the procedure to find the SCCs in a component of the out-forest
after finding the candidates. Taken from [25] with permission of the authors.
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limit. Let Ty, T3, ... be a sequence of random planar forests. Suppose (S, (%));en is the
Lukasiewicz path of T}, and (H,,(7));cn is the height process T,,. Note we can obtain H,
from S,, by the following formula:

J=t,...,k

H,(k) = #{i =1,...,k:Su(i) = min Sn(j)}

Suppose we have proven that S,, when appropriately rescaled will converge to process of
the form S(¢) = —at + 0 B(t) where a > 0, ¢ > 0, and B is a standard Brownian motion.
We would like to obtain a continuum height function H from S analogously to how we
would obtain H,, from S,,. However for any fixed ¢ > 0, the Lebesgue measure of the set
of times

{u <t:S(u)= inf S(T)}

u<r<t

will be 0. Thus instead we need to consider a local time. In [21, Section 1.2] it is proven
that if we let H be the reflected process

H(t) = S(t) — inf S(u),

u<t

then for any fixed ¢ the following limit will hold in probability:

t
Ht:hml/ ]l{S(u) inf S(r)+e}du.
el0 € 0

u<r<t

We refer to H as the continuous height process associated with S.

2.2.2 The limit object

Let B = (By,t > 0) be a standard Brownian motion, and set

B= (Bt,tzo) - (Bt—wt27t>0>.
204

Remark 2.10. We note that the coefficient of the parabolic drift of Bis negative. Indeed,
by definition of o_, and v_, the sign of the parabolic drift is the same as the sign of
p— E[(D7)2D*], and we note that

-1

E[(D7)*D*] (E[D+D-1>2 _ E[(D7)*D*]
E[D*] E[D] "

is the variance of D~ under the law of D size-biased by D™, which is positive. Hence
E[D*(D7)?]/p > 1, and the claimed negativity follows.

Define the reflected process
R=(R,t>0)= (Bt—inf{BS:sgt},tZO).

Then, it follows from the argument in Section 4 that (ﬁ]—?t,t > O) is the height process

corresponding to an R-forest with Lukasiewicz path <0+Et,t > 0). Call this forest the

out-R-forest.
Conditionally on R, let (A¢,t > 0) be a Cox process of intensity

20_4 +v_) A
e tr)p
O+H
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at time ¢. Then, for i in {1,2,...}, set X; = min{¢: A, = i}. Foriin {1,2,...}, define
G; = inf {t >0:B, = inf{BS 15 < Xl}} and
¥ :inf{tEO:inf{BS:ngi—&—t} <inf{Bs :SSX,»}},

so that for each i in {1,2,...}, (%Rt, te|Gi,Gi+ Ez]> encodes the R-tree in the out-
R-forest that contains X;. For each element of {(G;,%;) : i = 1,2,...} we will sample
the candidates in the R-tree. Fix i, and set (g,0) = (G;,%;). Let Vi = inf{s > 0: A(s) =
A(g) + 1}, so that g < Vi < g + o by definition of (g, o). Let 7, be the R-tree encoded by
(ﬁfit,t €lg,9+ a]) and let p, : [g,g + 0] — 7, be the projection onto 7, given by the
encoding. Set

2 .
Il =sup{Rt,t e [g,g+a1},
O+

the height of 7.

Suppose we have found candidates {V;,...,V,;,}. For V,, <s<g+o, let T;nk be the
subtree of 7, spanned by p, ({g, Vi, ..., Vi, s}), and let |T™¥| be its total length. Then,
let V,,,11 be the first arrival time of a Poisson process on [V,,,, g + o] of intensity

o_4 +v_
—E TN ds.

If the process does not contain a point, let {Vi,...,V,,} be the candidates of 7,, and set
N = m. Otherwise, we repeat the inductive step for {V1,..., V;,+1}. If the induction does
not terminate, we set N = co.

We show that P(N = o) = 0, by adapting the argument in Subsection 3.2.2 of
[25] to our set-up. Indeed, note that V,,, < s < V,,,;1 implies that |75 < (m + 1)||7,]|.
Therefore,

P(N>g+1, Vi1 — Vin <t|N>g) <P(E;11 <t),

for (Ey, k > 1) a sequence of exponential random variables with respective rates

0_ 4 +uv_
112

k([ 7]

Then,

P(N=o0c0c)=P(N =occand sup{V;:i e N} <g+o0) <P <2Ek §g+U—Vl>.
i=2
However, ZEZQ FE = oo a.s., because the harmonic series diverges, so, indeed, we have
that P (N < o0) = 1.

Finally, for 1 < ¢ < N, let the head corresponding to V;, which we call W;, be a
uniform pick from the length measure on T{}zk.

Let T™k(g) be the subtree of 7, spanned by {g, V4, ..., Vy}. Then quotient 7™¢(g) by
the equivalence relation ~ which identifies V; and W; for each 1 < ¢ < N to obtain a
rooted metric space

My :=T"™(g)/ ~ .
View M, as an element of G in the natural way. To be precise, let the vertex set of M,
consist of g, W; for i < N, and the branch points V; A V; for i # j < N. The directions
are inherited from 7,, by considering all edges directed away from the root. Remove
all edges that do not lie in an SCC of M, and delete any isolated vertices that are thus
created. Then, apply the smoothing operation as defined in Subsection 1.4. This creates
a collection C, of strongly connected MDMs. Doing this for each (g, o) € {[G;, Z;]} yields
the collection of strongly connected MDMs C that has the law of the limit in Theorem 1.1.
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2.2.3 Properties of the limit object

In this section we discuss some interesting properties of the limit object. We note
that the distribution of the limit object is encoded by 3 parameters: the out-R-forest
is encoded by a Brownian motion with variance ai and parabolic drift with coefficient
—(o_4 +v_)/(2p), and the identifications are a Cox process with intensity (o_, +v_)/u?
on the length measure of the subtree spanned by the previously found candidates and
the currently explored vertex as described in Subsection 2.2.2. The limit object that is
studied in [25] corresponding to A = 0 (i.e. at criticality) is equal to our limit object in
the case 0% =1, —(o_4 +v_)/(2u) = —1/2, and (04 + v_)/(4?) = 1. Note that these
three conditions are satisfied if we let D~ and DT be independent Poisson(1) random
variables. In [25], some properties of the limit object corresponding to these specific
parameters are shown. A quick check shows that the proofs do not depend on the values
of the parameters, so we deduce that the same properties also hold for our limit object.
Let M := UGi Mag,.

Proposition 2.11. 1. The number of complex connected components of M has finite

expectation.
2. The number of loops of M is a.s. infinite.

Proposition 2.12. The SCCs of M all have different lengths almost surely.

This proposition ensures there are no ties when ordering the SCCs of M by total
length.

Write C for the SCCs of M and C, for those of M;, in decreasing order of length,
with M, as defined in Subsection 2.2.2. Write Ccpix for the list of complex components of
C in decreasing order of length. For sequences (K,..., K;) and (Ji, ..., J;) of directed
multigraphs, write (Ji,...,J;) = (K1,...,K;) if j = k and J; is isomorphic to K; for each
1 < j. Extend this notation naturally to the case where one or both of the sequences has
edge lengths by ignoring the edge lengths.

Theorem 2.13. Let K,...,K; be a finite sequence consisting of 3-regular strongly
connected directed multigraphs or loops. We have

P[Cy = (Ky,...,K;)] >0.
Assuming that K1, ..., K, are all complex, we also have that
P [Ccplx = (K17 - ,KJ)] > 0.

Let (e;,1 < i < M) be an arbitrary ordering of the edges of K1,...,K;. Then, condi-
tionally on C, = (Ku,...,K;), (resp. Cepix = (K1, ..., K;)), Cy (vesp. Cepix) gives lengths
(£(e;),1 <1i < M) to these edges, and their joint distribution has full support in

x = (21,...,o0) ERY :VI<i<j—1, Z Tp > Z Tk
kier€B(K;) kiek€E(K;1)

This theorem is interesting but is not needed to prove Theorem 1.1.

3 Analysis of the measure change

When Dy, ..., D,, do not satisfy that Y 3;" , D/, =>"" D:{Z the exploration process
is not well defined. However we can still define ]5”,1, ]5”,2, ... ,ﬁn,n as follows. Let R,,

be the number of 7 such that D;” > 0 and let ¥,, be distributed according to

Ry

D 1
o(7)
IP(Zn:J|D1,...,Dn):|| P %
i1 =i Do (n = Bn)!
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like in Theorem 2.5. Then, set D,,; = Dy, ;). Then conditional on ./, D;” = """ | Dy,
the (f)n,l, ﬁn)g, e ﬁn,n) are distributed as the degree pairs of the vertices in order of
discovery. By slight abuse of nomenclature, even if 3" | D", # >, D:; ,» we will still
referto 1,...,n as vertices and to D, D;" as the in- and out-degree of 1.

The behaviour of the ﬁn,m for m < R,, and m > R, is rather different. Before R,,
new vertices are discovered with probability proportional to their in-degree. After R,,, all
vertices with positive in-degree have already been discovered and we choose to explore
the remaining vertices in some uniform order.

We remind the reader that an overview of the most important notation used can be
found in Appendix A.

Later in Section 5, we show that we only need to consider timescales of the order of
m = 0(n?/3). Let p = P(D~ > 0) such that R, is distributed as a Binomial(n, p) random
variable. We show now that the probability that m < R,, will converge exponentially to 1.

Lemma 3.1. If m = ©(n?/?) then there exists ¢ > 0 such that P(R,, < m) < e~°".

Proof. If m = ©(n?/3) then E[R,,] — m = pn — m = ©(n). Thus by Hoeffding’s inequality
P(R, < m) =P (E[R,] — Ry > E[R,] — m) < e = BlEnl=m)?  o—en

for some ¢ > 0. O

Hence it is sensible to prove results on the event that m < R,,.
When discusAsing the criticality condition, we gave heuristics showing that the limiting
distribution of D,, ; is given by Z where
-
P(Z =k, Z"=kt)="—-P(D =k ,D" =k").
1

~

Similarly, D,, » is also approximately distributed like Z for large n, and so on. In this
section we in fact prove a precise relation between ]5“71, . ,ﬁn,m and a sequence
Z1,Z5,...o0fii.d. copies of Z.

The results proved in this section do not actually require the criticality condition,
so let us define notation for the mean of the Z and the two corresponding centered
random walks. Let

A+ =E[Z7] and V*(n) =30, (Z - As).

The criticality condition is then equivalent to assuming Ay = 1. We also define the
notation

n
Enpom= >, Df and A, =8, —Z}

Enn-m o~ Snon
i=m-+1

such that {A,, = 0} is the event that the total out-degree is equal to the total in-degree.

The following proposition asserts the existence of the measure change ¢}, and

its joint scaling limit with the random walks V'~ and V* when m = |n?/3T| for some

T > 0. We show later in Theorem 3.4 that the measure change ¢, is the expectation

of a deterministic function of 2, ,, and Z}, , only. The law of (£, ,,,Z}, )
depends only on n — m, hence from this point on we will write (Z,_, .= ) to mean

B -

—n,n—m>’—n,n—m
Proposition 3.2. For all positive integers n and m such that m < n, there exists a
function ¢}, : (N x IN)™ — [0, 00) such that

E [u(f)ml, ., Do) 1{R, > m}‘ A, = o} = B[u(Z,. .., 20" (Z1, ..., Zon)]
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for all bounded test functions u : (N x IN)™ — R. Define
(n,m) = op(Z,...,2Zy).

Further, let (W~, W) be a pair of correlated standard Brownian motions with correlation
Corr(Zy ,Z;{") and, for T > 0, define

T 2

o_ g
®(T) = exp ——/ sdW; — —=T3|.
@) ( wJo 62 )

Then for all T > 0,

N O (TR R ()

(d) -
— ((I)(T)a(O—*Wt 70+Wt+)t€[0,T])
in R x D([0,T],R?) as n — oo, even in the absence of the criticality condition.

The rest of this section is dedicated to proving this proposition.

3.1 Exact form of the measure change

To determine the exact form of the measure change, we first need to know the law of
the ordering of the first R, vertices. Let Z, = {i € [n] : D; > 0}. The first R,, vertices
we explore in Algorithm 1 will have positive in-degree, thus the restriction of ,, to [R,]
is a random bijection X, |(g,: [Rn] — Z,.

Next we establish the form of the measure change when we condition on the exact
value of R,, but not A,, = 0.

Lemma 3.3. For all integers 0 < r < n and test functions u : (IN x N)" x N — R,

E [u (ﬁn,l, . 7]3%,«,21.61% Dj) ‘Rn = r} =K [u (Zl, A S TE+) wr(zh...,z,«)]

where
Ly (r—i+1)p
Gk, k) = — [ S
and E{,Ef,... are i.i.d. random variables such that E;" has the same distribution as D*
conditioned on D~ = 0. We take the sequences (E;’)izl and (Z;);>1 to be independent.

Proof. For any ki,...,k,, € N x IN for all ¢ and s € IN.

]P(ﬁn,lzkl,... Do =k Yoz D = 5. Ry )
_ Z 3 (Dzn(l):kl,.. Ds, (1) = k. Yiez. D = 5.7, = I, %0z, = a>
Clnl oilr] o1
7=

where the second summation is taken over all bijections o : [r] — I. We examine a single
summand.

]P(DZn(l):kla---7 S (r) kT’ZzEIC i —SI —IZ ‘[R ]— )
:]P(D(-):k-forjzl TZ’LGI(‘ ; —SD —OfOI‘ZEI Z ‘[R ]—O’)
H xH)\k X P (Y,c; Df =s,D; =0forieI).
ZJ i ] i=1
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where Ay = P(D; = k). We have
P (Ser. Df = 5Dy =0fori € 19 = (1— )" P (S0 Bf =),

Also

HZ XH)‘k HiAkXHZ

Jlj i=1 ]13

=P(Z,=ky,...,Z, xH

JIJ

Therefore
P (ﬁn,l =ki,... 7]37L,r = k“ZieIfL D:— =s,Ry, = T)
n a H — n—r
_ ! " - "Tle(z —ky,....Z =k, : )
(T>><T Xl:[ —— x(1-p) 1=k Die

1 (r—i+1
:(”)p"(l—p)"—"x wx]?(zlzkl,.. Z, =k, " TE+—8)
' - .

Finally dividing by P(R,, =r) = (7)p"(1 — p)" " gives the desired measure change. 0O

Using the previous lemma we can prove existence and give the exact form of the
desired measure change ¢,.

Lemma 3.4. For all m < n and test functions v : (N x N)™ — R,

E [u (ﬁn,l,...,ﬁmm) 1{R, > m}‘An — o} —E(Ziy..,Z) ¢ (Zs . Zom)],

where

mkr k) = o

n{An_m:Z }H ”—Ziif m}.

i=1 JlJ

Proof. By Theorem 3.3, forall r > m

E u (ﬁn,l, N .,ﬁn,m) 1{A, = 0} ‘ R, = 7'}

T T

1 it
_E u(zl,...,zm)n{z iy ZEJF_O}T (TZHZ)M
i=1 Jj=i“j

i=1 p

=E |u(Z1,...,Zm)E ﬂ{i(zf—zf)—yi‘f?j: }lﬁw

s
L i=1 i=1 p i=1 j=1%j

—E[u(Z1,...,Zm) 7" (Z1,...,Zm)],

zl,...,zmH
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where

’;/;r}’m(kl,...,km) =K

" n{ 3 <z:—z:>—in+:z<kr—k:>}x
1=m-+1 =1 =1
iﬁ (rfi+1)p 1 ﬁ (r—i+1)p
pmizlzj =i J +Z] m+1ZJ P mz m+1 Z] zZ
Tr—m
S RPCEAR W SER
i=1 i=1
iﬁ (rfiJrl)u 1 H(r—m—i+1)p
p'm Pl Z] ’ij _|_Z ,_p/,-_m bl Z;;:n ZJ_ )

since (Z;);_,,,, has the same law as (Z;);_;". Then applying Theorem 3.3 again shows
that

(k... k) = E[1 (Dy_i— D)= > Dif = Z — k) p x
i=1 i€ls i=1
1 15 (r—i+1u

mz 12] ij +ZT "'ng m,j

Conditional on R,,_,, = r — m, we have

m
~_ H+ v .
(D = Diemy) = Do DI =Bu-m and ZDn mi =

r—

j=1 iezTe
Therefore,
1 14 (r—i+1p
(klv 7km)*E —_ ™m — p— A, Rn,m:r—m 5
pm 7];[ Z] lk_] +':‘TL—TI’L
where
An = Ak, .. k) = {Anm => (kf k)}
=1
Hence,

E [u (f)m,...,ﬁn,m) 1{R, >m,A, = o}} —E [u(zl,...,zm)%(zl,...,zm)} ,

where
~7rln(kla' 7km)
" 1 4 (r—i+1u
=35 (Yrra-we LT m___.hmmﬂ=4
r= m( ) p i=1 Zj:i kj +‘:‘n—m
:”m n l+m1 n—m-— ZE 1 (l+m_z+ ) R =1
B O P I e
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We wish to view the sum as an expectation over R,,_,,. In order to do this, we rewrite
the expression so that we are taking a sum over the probabilities of a Binomial(n — m, p)
distribution. We can calculate

(Hfbm)pl+m(1 _ p)nfm l . ﬁ n — i+ 1
("_lm)pl(l — p)n—m—l —P Fale l—|—m—z—|—1)
Therefore,
~n n—m n . m n _ l +
¢m<k1,...,km)=2( l ) (1=p)" " 'E H =L Rn_mzz]
k- + 2,
=1 ] =i"j
T (n—i+ 1) 1
=FE|E - ]1An Rnfm
il;[l Z] =i kJ =0
T (=it D ]
=E H e 11,4” .
ZJ ik +EL
Finally, dividing by P(A,, = 0) yields the desired form of ¢7,. O

3.2 Asymptotic lower bound on the measure change
Recall that our goal in Theorem 3.2 is to determine the limiting distribution of

®(n,m) = op(Za,...,2Zy),

as n — oo, in the regime where m = ©(n?/3). When dealing with convergence in
distribution, it is sufficient and necessary to work on a sequence of events occuring with
high probability. In particular, for the proof of Theorem 3.2, we work on the event &,
where

Sm:{‘max ‘Z] 1 - )‘Sml/zlog(m)

and . max ’Zj 1 ( —>\+) 1/2log(m)}.

This says that the centered random walks corresponding to Z;" and Z; both do not devi-
ate by more than m'/?log(m) in the first m steps. The conditions in Section 1.3 ensure
each Z;’ and Z; has finite variance, thus this event will occur with high probability.

The following lemma is an analogue of Conchon-Kerjan and Goldschmidt [14, Lemma
6.7]. In it we prove a deterministic lower bound on ¢, (ks,...,k,,), for all ky,...,k;,
such that

{Zl :kla-”azm :km} ggmv

up to an error which vanishes as n — oo.
Proposition 3.5. Letk,,...,k,, c Nx Nand fori =1,...,mletk; = (k k). Define

s5(1) = 5o (K = As).
Suppose that k;, ..., k,, are such that

_max |s~(4)] < m?log(m) and _max |sT(i)| < m? log(m) (3.1)

=1,..., =1,...,

Then in the regime m = ©(n?/?), as n — oo,

Bkt Je) 2 50 (= 35 (0) — 5~ (m) — 25 ) + (1)

; oo ky) Zexp | — - - ,

m\ K1, » Bm p jin s (2 s (m 62 12 o

where the o(1) error term is independent of ky, . .., k,,, satisfying the assumption in (3.1).
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The fact that we only prove a lower bound may seem strange at first. To understand
why this is sufficient, first note that all measure changes are non-negative random
variables and have expectation 1. Hence if the sequence of lower bounds on the measure
changes converge to a limit that also has expectation 1, then we have not have lost a
significant amount of probability mass. It follows that the measure changes converge
to the same limit as the lower bounds. This is made formal by Conchon-Kerjan and
Goldschmidt [14, Lemma 4.8]. In Theorem 3.2 we are considering the joint convergence
of the measure change with two other random walks, and thus we adapt [14, Lemma 4.8]
to allow for an additional coordinate that is converging jointly with the first coordinate.

Lemma 3.6. Let (X,,,Y,,, Z,),>1 be a sequence of [0,00) x [0,00) x S-valued random
variables where S is a metric space. Suppose there exists a [0,0) x S-valued random
variable (Y, Z) such that the following holds:

1. (Y, Z) % (v, 2) asn — oc.
2. X, >Y, almost surely for all n.
3. E[X,]=1foralln and E[Y] = 1.

Then (X, Z,) E)% (Y, Z) also. Moreover (X,,),>1 is a sequence of uniformly integrable
random variables.

The proof of this lemma is obtained by simply adding the corresponding Z, or Z
coordinate to quantities in the proof of [14, Lemma 4.8] and so we will not repeat it here.

3.2.1 Discrete local limit theorem

To prove Theorem 3.5, we first need to understand the denominator of ¢},, which, as
given by Theorem 3.4, is P(A,, = 0). The random variable A, is a sum of independent
integer-valued random variables and the asymptotic behaviour of such a sum being equal
to some value is described by the discrete local limit theorem. Such a theorem was first
proven by Gnedenko [24]. In this subsection, we discuss the standard one-dimensional
local limit theorem in the finite variance case. For this we borrow the presentation from
Durrett [22, Section 3.5]. Then, in Section 3.2.4, we prove a multivariate version of this.

Let Xi, Xs,... be ii.d. integer-valued random variables with mean p and finite
variance ¢2. Then, by the central limit theorem,

"X -
>ici ne@),
ovn
as n — oo. This suggests that the probability mass function of Z?:l X, should be well

approximated by the probability density function of a N(nu,no?) distribution, and in
particular we hope that

(0,1)

n —(s—n 2 —
Sup P(Zi:l Xz - 5) o 27:7“72 exp ( (2n<72#) )’ - O(n 1/2)' (32)
SEZ

This, however, is not always the case. Suppose, for example, that each X; is almost
surely even such that P (3" | X; = s) = 0 for all odd s. Let s,, be the closest odd integer
to nu. Then

, n — 1 —(s—np)®
sup| Py X1 = 5) — ey exp (=508
S

1 —(8n — ”H)z —1/2
> = .
) ‘_ V2mno? P ( 2no? St )

Fortunately this kind of periodic behaviour can be mitigated by normalizing the

random variables. A one-dimensional random variable X is lattice if it is not almost
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surely constant, and there exists A~ > 0 and ¢ € R such that X € ¢ + hZ almost surely.
The largest such £ is called the span of X. For example, if X is almost surely even then
X has span at least 2. If X is lattice with span h and c is in the support of X, then the
affine transform %(X — ¢) is an integer-valued random variable with span 1, for which it
can be shown that the approximation in Eq. (3.2) does hold. This gives us the discrete
local limit theorem:

Theorem 3.7 (Discrete local limit theorem). Let X, Xo,... be i.i.d. R-valued lattice
random variables with span h and fix arbitrary ¢ € supp(X;). Then

"oXi=5)— =L == \| _ (= 1/2
sE?Llclth’IP( Zi:l Xl - S) V2rno? exp ( 2no? ) ’ - 0(77, )

Remark 3.8. For each sequence of integers (s,,),>1 such that |s,, — nu| = w(n'/?), we

have that ,
1 —(8p, — np) _
Varno? P ( 2n0? > = o™,

Hence the discrete local limit theorem (Theorem 3.7) tells us only that

P (i: X, = sn) = o(n_l/z).

It gives no precise characterization of the leading order term.

While this remark will be important later, here A, is centered and we are interested
in the probability P(A,, = 0). In addition, the strong aperiodicity condition in Section 1.3
tells us exactly that the D~ — D7 is lattice with span 1. Thus the following is a direct
corollary of the discrete local limit theorem (Theorem 3.7).

Corollary 3.9. We have

_ _ 1 —1/2
P(An =0) = Zo=m Fon™ )

as n — oo, where o is the variance of D~ — D.

Remark 3.10. The exact value of o2 is not important for the asymptotic behaviour of
¢y, because we show later that it will cancel with a term in the numerator of ¢7,,.

3.2.2 Exponential tilting

Next we turn to the numerator of ¢,. By Theorem 3.4, this is given by

- “ —i+ 1
1{An_m 72 }H e m] . (3.3)

i=1 ]

E

Like in the proof of Lemma 3.4 we denote

A=A (k.. k) = {Anm = i(kj - k)}

i=1

From now on, we assume that the ky, ..., k,, satisfy the condition in (3.1). We face two
problems in evaluating the expectation in Eq. (3.3).

The first problem concerns the event A,,. To evaluate the expectation we need to
understand the asymptotic probability of this event. Unfortunately a naive application of
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the discrete local limit theorem will not work in this case, as we now explain. Firstly,
note that

Z(k; — k) =s"(m) = st (m) + Ay — A )m.
We have that
\e —A-=E[Z" —2*]= LE[D D' — (D" )?]

which is, in general, non-zero. Then m = ©(n??) whereas, under our assumptions on
ki,...,k,, s"(m) and s*(m) are both of order O(n'/?logn). Therefore

m

> (k7 — k) =0n*?).

i=1

In contrast, A,,_,, is centered, so A, is looking at the event that A,,_,, takes a value at
distance ©(n?/3) away from its mean. As stated in Theorem 3.8, the discrete local limit
theorem provides no useful information in this regime.

The second problem is that even in absence of the indicator function, the expectation
being evaluated in Eq. (3.3) is not dictated by the typical fluctuations of the random
variables =, _ . In other words, it is not the case that

m

(n—i+1p o (n—i+1)p
E ] ST by # 1] ST — (3.4)
i=1 =i kj + ‘:‘n—m i=1 Jj=t kj + E[:‘n—nL]

It turns out that both of these issues can be addressed by introducing a sequence of
exponentially tilted measures. The first effect of the exponentially tilted measures will
be to shift the mean of A,,_,,, in such a way that, after the tilting, the event .4,, concerns
only a typical deviation of A,,_,, which can be addressed by a local limit theorem. The
second effect is that the expectation being evaluated in Eq. (3.3) will be dictated by the
typical fluctations of = _,, under the tilted measure.

The next result defines this tilt and then gives asymptotic expansions for cumulant
generating function of D~, the mean of D~ and the mean of D+ under this tilting.

Lemma 3.11. Define an measure Py, for > 0, by its Radon-Nikodym derivative

P _
dPo _ exp (—D~ — «(f)) where «(f) =logE {e‘eD } )
dPp
Then as 6 | 0 we have

a(0) = —pb + L Var(D7)0% — LE (D™ — p)*] 6° + 0(6°),
Eg[D~] = p— Var(D7)0 + O(6?),
and TEy[DT] = p— Cov(D™, D)0+ O(6?).

Proof. Since E [|D*|3} < oo and D~ is non-negative, by the dominated convergence

theorem
E[(D™)?exp(—0D7)] =E[(D7)?] + o(1) (3.5)

as 0 | 0. Integrating Eq. (3.5) with respect to 6§ and applying Fubini’s theorem to
exchange the order of the expectation and integral gives

E /0 (D™)Pe P a9 | = E /0 {(D7)*+0(1)}d0'| =E[(D7)®] 0+ o(0).
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Evaluating the integral with respect to ¢’ on the left hand side and rearranging gives
that -
E [(D_)Qe_eD } =E[(D7)Y] - E[(D7)*] 0+ o6).

Repeating this method yields

E [D*e*w‘} = u—E[(D)] 0+ IE[(D7)*] 62 + o(6?), (3.6)

and E [e*"D’} =1— b+ IE[(D7)2] 6% — LE[(D7)*] 63 + o(6%). 3.7)
Similarly integrating the equation
E[(D)?’D" exp(—0D7)] = E[(D7)*D*] + o(1)
twice gives

E D™ = g~ B [D~D*] 0+ 1B [(D7)*D*] 62 + o(6?). (3.8)

Eq. (3.7) gives the small-0 expansion of the normalising constant of the measure change.
Combining this with Eq. (3.6) and Eq. (3.8) yields the expansions for Ey[D~] and E¢[D V]
respectively. Taking the logarithm of Eq. (3.7) gives the expansion of the cumulant
generating function «(#). O

To achieve the recentering of A,,_,, we desire, let us define a sequence of tilted
measures P,, defined by their Radon-Nikodym derivative

dp, —_
P - P (0.2, — (n —m)a(by)), (3.9)
where 0,, = ﬁ This factorises and so Dy, ..., D, remain i.i.d. under this tilting, each

having the law of D under Py, . Applying Theorem 3.11, we can compute that
E,[An_m] =m\y —A_) +0(n'/3).
Hence,
Siti(ky = k) = En[An—m] = s7(m) = s7(m) + [m(Ay = A2) = En[An—n]
= O(n'3logn),

which is within the O(n'/?) range from the mean required for a typical deviation. This
justifies our choice of 6,, = ﬁ

3.2.3 Expansion of the numerator

Remarkably the same tilting to apply the local limit theorem also correctly recenters
such that the expectation in Eq. (3.3) is dominated by the typical behaviour of
under P,,. Using Theorem 3.11, we have that

o
—n—m

—_—
=
—n—m

E,[Z,

= -]
—n—m

= pn — A_m+ O(n*/?)
under the tilting. Thus we will expand the numerator under the event
B = {|Z_ s — pm+ Aol <0l log(n) }.

This event is saying that =, is at ‘typical fluctations’ from its tilted mean. The next
lemma then expands the numerator of ¢, on the event 5,,.
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Lemma 3.12. We have that

n—z—i—lﬂ - 1 &, . _ o_ m3
14,08, H "o tEL m] —{eXp (WZ(S (i) —s (m))—ﬁugnz>+o(1)}

] =0

P,(A,NB,)
where the o(1) term is bounded uniformly in all k4, ..., k,, that satisfy assumption (3.1).

Proof. Firstly,

m

— 1)
H (n H_Hft = exp(Xy, — Yn),
Jlkj T2

Xn—Zbg(l’n) and Yn—ng(ZJ ]/m )
i=1

i=1

where

Note that

m

Zk]_ =s(m)—s (i—1)+(m—i+1)A_.

For convenience, define
Q, =2,_,, —Un+A_m

such that B = {|Q2;, | < n'/?logn}. Then we have

Y, = Zlog (S_<m) —s (i-D)+m—-i+ DA +Q, —I—un—)\m)
un

i=1

where

Ain = {0 = [ =D =5 O]} . Bun= =22 1),

Then on the event 5,,,

max |A;n|=O0(n " ?logn) and max [B;.|=O0(n"?),

=1,....m =1,

where the O bounds are uniform for ki, ..., k,, satifying (3.1). There are m = ©(n?/3)
terms in the summation. Thus to keep all terms of order (1), we keep terms of order
Q(n~2/%), uniformly in i, when expanding log(1 + A;.,, + B, ). The only such terms are
Ain, Bin, and B7,. Moreover,

m

Therefore,

1 & m . Am? A md
> ) + I = 3= AT o),
pn = un 2u n 6u° n
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where we use that Y.~ | (s7(i — 1) — s~ (m)) = > 1" (s~ (i) — s~ (m)).
Similarly, the Taylor expansion of X,, has the form

m2 m3
Xp=—5-——5 +o(l)
2n  6n? +o(l)
Thus,
n —i4+1
]lAmB,L —
Sk +E,
= - _ o 79 m- m’ 1 ]1 ‘
exp (H" ;(S (i) — s~ (m)) un " + o - + 62 n? +o(1) |14, N8,

In addition, using Theorem 3.11, the measure change can be expanded as

dpP, m_ (A —pm? (A2 - uz) m3  o_ m?
- Moo Ao mpmt BT e)me o mt L g
D exp( o + o - + 6.2 5 T 62 n? +o(1)
Hence,
m—i+1p
La,nB, H — ]
j 7k] +E,_
dp (n—i+p
—F, |—1
ap,, ““"”B’LHZ ik + 2, ]
1 & B o_ m3
=En |14,n8, exp ;(5 (1) = s~ (m)) G2z " (1)
exp [ — i(s‘(i) s m) = =) o) e, 0By
p— X —_— — - o o n n n
P pin 612 n?
as required. O

3.2.4 Multivariate local limit theorem

To complete the proof of Theorem 3.5 we need to understand the asymptotic behaviour
of P,,(A, N B,,). Recall an effect of the tilting was to center A,,_,, in such a way that the
probability of the event

An = {An—m = ZZﬂ:l(kj_ - kz_)}

can be addressed by the local limit theorem. However, due to the tilting, IP,, changes
with n. In effect, A, under P,, has the same distribution as )" X,, ; where (X, ;)"
has the same joint distribution as (D; — D)™ ; under P,. Then X, 1,...,X,,, are
i.i.d. but the distribution of X, ; can change with n. A collection of random variables
(Xni,--., Xnn)oo, satisfying this property is a row-wise i.i.d. triangular array. Thus we
require a generalisation of the discrete local limit theorem which can deal with such
arrays. In addition, to deal with the event

B, = {‘Hn m — KT+ A_m| Snl/Qlogn},

we will prove a multivariate local limit theorem applicable to (A,,_,, =, _,,) under P,
and then sum over the possible values of = .
EJP 29 (2024), paper 87. https://www.imstat.org/ejp

Page 36/85


https://doi.org/10.1214/24-EJP1131
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Universality for the directed configuration model

Before we state the result we use, we first define some terminology regarding lattices
in R?. A set A of points in R¢ is a lattice if there exists a basis a, ..., a; of R? such that

A={Z§L1ma¢:nierori:l,...,d}.

We say A is generated by ai,...,a;. We can summarise the basis by a n x n matrix A
whose columns are ay,...,a,. In other words A;; = aé.z). The choice of basis generating
a lattice is not unique, and the following lemma adapted from [37, Corollary 4.3a]
characterises when two basis generate the same lattice.

Lemma 3.13. Let A and B be n x n matrices of full rank. Then the columns of A and B
generate the same matrix if and only if there exists a matrix U such that U has integer
entries, det(U) = £1 and A = BU.

iherefore we can define det(A) to be |det(A)| for any matrix A whose columns generate
A, and this definition is independent of the choice of A.

For integer lattices, we can obtain a canonical choice of the basis generating the
lattice. We say a d x d matrix A is in Hermite normal form if A is lower triangular with
entries

ai1 0
A =
aq,1 - Qdd
satisfying
1. a;; is a non-negative integer forall ¢, =1,...,d,
2. a;;>0foralli=1,...,d, and
3. a;; <a;;forall j =1,...,d, in other words the unique maximal entry in each row

is on the diagonal.

Then the following lemma, adapted from [37, Corollary 4.3b], gives existence of a
canonical choice of basis generating an integer lattice.

Lemma 3.14. Suppose A C Z? is a lattice. Then there exists a unique d x d matrix A in
Hermite normal form such that the columns of A form a basis which generates A.

An R¢valued random variable X is non-degenerate if it is not supported on an affine
hyperplane of R%. X is lattice if it is non-degenerate and supported on a translation of a
lattice. To avoid dealing with translations, it is convenient to work with the symmetrisa-
tion of X. This is the random variable X* = X; — X, where X; and X5 are independent
copies of X. For each lattice A, X is supported on a translation of A if and only if X* is
supported on A without translation.

If X is lattice, the main lattice A(X) of X is the intersection of all lattices containing
the support of X*. This is in itself a lattice, and is explicitly given by

A(X) = U {Zle n;x; :n; € Z and x} € supp(X*) fori=1,.. .,k}.
k=1

It will turn out that if X is an R?-valued lattice random variable with main lattice A, then
det(A(X)) can be seen as a generalisation of the span of an R-valued random variable.
To deal with the triangular array, we recall the exponential tilt is given by

dp,,
dPp

where 0,, = Hﬂn Since 6,, — 0, the distribution of D; under P, is converging to that of D;
under IP as n — oo. This allows us to ignore the tilting in the limit.

= exp(—=0nZ,,_,, — (n —m)a(0n))
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Theorem 3.15. For each n > 1 let X,, be an R? valued random variable and
Xn,lv Xn,?a s aXn,n

be i.i.d. copies of X,,. Assume that the following holds:
1. There exists a random variable X such that X,, ﬂ X asn — oo.

2. (X, |I*)n>1 is a uniformly integrable sequence of random variables. Explicitly

lim_ sup B |, [*1 { X, |* > L}] = 0. (3.10)
L—oo g

3. For all n, X,, and X are lattice with common main lattice A.

Then X has finite second moment. Further, for each n let c,, be an arbitrary element in
the support of " | X,, ;. Then uniformly fory € c, + A,

Py Xni = y) = n 2 det(A)f (xa(y)) + 0 (n~9/2)  where x,(y) = ¥="5X]

and f is the density of a N (0, Cov(X)) distribution. This means that

lim  sup ’ndmIP(Z?:l Xni= y) — det(A)f(xn(y))‘ =0.

n—oo y6cn+/\

We defer the proof of this to Section B in the appendix, and instead make a few
remarks. Firstly X is assumed to be lattice and thus non-degenerate. Hence Cov(X) is
invertible, ensuring N (0, Cov(X)) has a valid density f, which is explicitly given by

1 1
X) = ex — —x-Cov(X) 'x |.
) = T aet o ) P ( 2 ) )
Secondly, since the X, X5, ... do not necessarily live in the same probability space

we should not technically refer to the sequence (||Xn||2)n21 as uniformly integrable.
However the condition in Eq. (3.10) is still well defined.

We apply Theorem 3.15 to (Z,,_,,,, An_m). Suppose (D~ — DT, D7) is non-degenerate
and let A be its main lattice. By Theorem 3.14, A is generated by the columns of a matrix
A in Hermite normal formal. Since D~ — D" has span 1, it must be the case that 4, ; = 1.

Thus there exists positive integers p and ¢ such that

A= (1 0) .
p q
Finally let 3 be the covariance matrix of (D~ — D+, D™). With this notation, the following
lemma holds:

Lemma 3.16. Suppose (D~ — D*, D7) is non-degenerate. For each n, let c,, be in the

support of (A, _m, =, _,,). Then uniformly for (z,y) € ¢, + A,

P, (Ap—m =E[An_p] +2, E,_, =E[E,_,.] +v)

asn — oo.
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Proof. Let X = (D~ — D™, D™). For each n, let X,, be distributed as (D~ — D+, D7)
under Py, . Then
Dy - Df D, - D
Dr e D-
(d)

d
under IP,, can be seen as n i.i.d. copies of X,,. Since 6,, — 0, we have that X,, — X as
n — 0.

Forany L > 0,

sup B || X[ 1{ X > > L}| = supE | =P~
n n

XIP1{IX|* > £}
< (swem ) B [IxiPa (X7 > 1]

since 6,, and D, are non-negative. Since 6,, is convergent,

supe ) < 0.
n

Moreover E [HXH2]1{||X||2 > L}| — 0 as L — oo as X has finite second moment. Thus

(||X,LH2)n21 satisfies the uniform integrability condition in Eq. (3.10).

Finally the exponential tilt does not change the support of the random variables. Thus
X and X,, share a common main lattice A. In addition, det(A) = g.

Hence the result follows by Theorem 3.15. There is a small change in that we are
considering a sum of n — m random variables rather than n. However since m = o(n),
the same asymptotic result holds. O

Now we show PP(A,, N B,,) has the same asymptotic behaviour as P(A,, = 0). We only
prove a lower bound, but this is sufficient for proving Theorem 3.5.

Lemma 3.17. Under the assumptions of Theorem 3.5,

Ui 1
P, <Anm => (k= k), B, —EalE, ]l < n? logn> > ——=(1+o0(1)).

P 2wo2n
i—

Proof. For convenience let

m

P, =P, (An—m = Z(kj_ — k), 1B — B[Sl < n? 10g”> .

=1

Firstly, suppose (D~ — DT, D7) is degenerate. Then since we assume that D~ — D7 is
non-deterministic, it must be the case that either D~ or D7 is deterministic. Either way,
it becomes the case that

{Anm =D (kb = k), B — En[E_, )| < n? logn} = {Anm = (K - k)} :
i=1 1=1
Then applying Theorem 3.15, as we did in the proof of Theorem 3.16, shows that
) = 1
V2ra?n

Otherwise assume that (D~ — D', D7) is non-degenerate. Define

Pr (Anom = 3000, (k" — ky (1+0(1)).

EJP 29 (2024), paper 87. https://www.imstat.org/ejp
Page 39/85


https://doi.org/10.1214/24-EJP1131
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Universality for the directed configuration model

Also let

L, = {y: (Zﬁl(k?—’%)’y> ec’”LA}’

where c,, is an arbitrary element in the support of Z?:l X, as in the statement
of Theorem 3.15. L, has a simpler representation. Fix any yo € L,. Then if A is
generated by the columns of

G o)

P q

we must have L,, = yg + ¢Z. Fix an arbitrary M > 0. Then

yELn
ly|<n'/?logn

> Y Po(Anm =Byl +an, E, = Ea[E, ] + )
yELn
ly|<Mn'/?
for all n sufficiently large. By Theorem 3.16, using that the error is uniform, we have

that
q -1 (a, —1{an —1/2
P, > -t — -2 .
= Z 2Wdet(§])1/2nexp(2n (y) (y>)+0(n )

yELny
ly|<Mn'/?

We wish to factorise the summand. To this end, we make a change of variables. There
exists ¢ € R such that

Cov(D~ —¢(D~ —D"), D~ —D*")=0.

Let 72 be the variance of D~ — ¢(D~ — D). Then

q exp i Gn, _2—1 (025
21 det(X)Y/2n 2n \ 'y Yy

1 1 a2 q 1 (y—cap)? (3.11)
=——exp|———"2 | ——exp| ——S—"—""7"]. .
V2mo?n Pl 202 V2r7rin P27 n
We now examine the asymptotic behaviour of a,,. By Theorem 3.11,

En[An_m] = (n —m)Eg, [D~ — D]
= —(A- = Ap)m+O0(n'/?).

Therefore
an = 54 (m) —s_(m) + O(n'/?) = O(n'/*logn),

by the assumption in (3.1), so

1 a?
exp (_Mn> = ]. =+ 0(1)

and Eq. (3.11) yields that

P > ;(14_0(1)) Z 2 _exp (_1(y_mn)z> +o(n~1/2)
"= V2ron veln Vv 2r72n 272 n
ly|<Mn'/?
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Note that
Y L eXp(Hycan)Q) > qg(ycan>
5 Vorr2n, 272 n = Vn Vvn
ly|<Mn'/? ly|<Mnt/2

where

- 1 —22
g(Z) - W exp 27_2 :

Since a,, = O(n'/3+¢), for n sufficiently large

S (B0 T ge(i) e

yELy z€Ly—can
ly|<Mn'/? lz|< 5 Mnt/?
q
= —=9(2) (3.13)
~ \/n
zELy,
|z|<3M
where
L, — ca,

[’: =
n \/ﬁ
Then L, N [~1M, M] is a partition of [~$ M, 1 M] where adjacent points are distance
q/+/n apart from each other. Thus Eq. (3.13) is a Riemann sum approximation of the
integral of the continuous function g. Hence

S e (5 O oy [ e

yELy %Aj
ly|l<Mn'/?
Thus
1 M
P,>—(1+4+0(1 / z)dz.
=r Ll
This holds for all M > 0, and ffooo g(z)dz = 1. Therefore,
1
P, > ——— (1+0(1)),
TU%( (1)
as required. O

3.3 Proof of lower bound

Now we are ready to prove Theorem 3.5.

Proof of Theorem 3.5. By Theorem 3.4 and Theorem 3.12 we have that

- o_ m?

i=0
where the o(1) term is independent of k;,...,k,, satisfying our assumptions. Then
by Theorem 3.17 and Theorem 3.9 we have that
P,.(A,NB,)
_— >1 1
BlA —0) > +o(1)
where the o(1) term is independent of ky, ..., k,, satisfying our assumptions. Thus

m o_ mS
(K1, K) > exp (;n S (57 (@) — 5~ (m)) ) +o(1)

2 T

as required. O
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3.4 Convergence of the measure change

We are now ready to prove the main result of this section.

Proof of Theorem 3.2. The existence of the measure change is covered by Theorem 3.4.
Define

- o_ m3
T(n,m) = exp (1 S (V@) -V (m) — WTZQ) .

n
K =0

By Donsker’s invariance principle,

—1/3y,— 2/3 —1/37,4+ 2/3 (d) _ +
(n BV (|tn?3]),n PV (Lt”/J))tZOH(U—Wt o+ Wy )tZO

inD ([0, 00), ]R2), where (W, , W;");> are a pair of correlated standard Brownian motions
with correlation Corr(Z; , Z;"). We can write

|_Tn2/3j

1 [Tn?/3 |+1
- > V’(i):n’z/‘g/ n~ V3V (|u)) du
i=0 0

/n_2/3(|_Tn2/3+1J)

n~V3V=([sn?/3]) ds.

0

Thus, by the continuous mapping theorem,
LTn?/3) o [T T
o (V=(i) = V—(m)) 1L / (Wy —Wy)ds = —/ sdWo .
0 0

Hence,

(F(n, | Tn?3)), (nfl/gvi(ttnwg”v ”UBVJF(LmQ/BJ))te[O,T])

(@) _
— (®(T), (c-W; 0. W; )icro,))

in R x D([0,T],R), as n — oo. Recall the event

Em = { max |V~ (i)] < m'?logm and _max [V*(i)| < m!/? logm}

i=1,...,m i=1,...,m
By Theorem 3.5, it is the case that

®(n,m) > (['(n,m) +o(1))1g, .
The processes (V*(n)),>o are discrete martingales. Therefore, by Doob’s maximal
inequality,
E[(V*(m))*] o}

(i:ql,%?fm (D1 > m™log(m) | < m(logm) (logm)? -

as m — oo. Thus P(&,,,) — 1 as m — oo. Hence, we still have that

((F(m | Tn?/3]) + 0(1))]15@"2/% , (n1/3v(Lm2/3j),n1/3V+(Ltn2/3j)>t€[0’ﬂ>
@, (®(T), (0-W; 04 Wy sefo,m) -
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We have E[®(T)] = 1 by a standard stochastic calculus calculation. Therefore, by Theo-
rem 3.6, we get the desired result that

<<I>(n, LTn2/3J), (n—1/3V_ ( Ltn2/3j), n~ Y3yt ( I_th/SJ )) te[O,T])
@, ((T), (0-W; 0. W, )reom)) 5

and that (®(n, |Tn?/3|)),>1 is a uniformly integrable sequence. O

4 Convergence of the out-forest

Fix T' > 0. In this section we will show that the L.ukasiewicz path and height process
corresponding to the out-forest converge under rescaling up to time LTnz/ 3|. Note that
the out-forest will contain at least n vertices, so for n large enough, |Tn?/3] < n and the
encoding processes are well-defined up to time LTnZ/ 3.

We remind the reader that an overview of the most important notation used can be
found in Appendix A. We also remind the reader that when dealing with the out-forest,
we refer to the kth vertex in depth-first order in the out-forest as ‘vertex k£’, no matter
whether this is a true vertex or a dummy leaf.

We will show that the convergence under rescaling of the Lukasiewicz path and height
process (S;F (k), H,(k), k < |Tn??|) occurs jointly with convergence in distribution under
rescaling of (S}, (k), P,(k), k < |Tn?/3]), for S;; (k) the number of unpaired in-half-edges
of vertices that have been discovered at time &, and Pn(k) the number of dummy leaves
added in the first £ time-steps.

We let (B;):>0 be a Brownian motion, and define

(By,t > 0) = (Bt Tt ey 0) .
2041

We define the reflected process
(Ry,t > 0) = (Bt finf{Bs 'S §t},t20).

The main result of this section is as follows.
Proposition 4.1. It holds that

~ . A . . 2
(n*l/?’sj (W/‘ﬂtj) 0"V, (W/%j) < T) @, (J+Bt, — Rt < T>
O+
in D([0,7],R)?, and

(n—2/35‘; (Ln2/3tj) ,n~1/3p, (W“tj) < T) ), (u_t, 12/—‘752,15 < T)
v
in D([0,7],R)? as n — oco.
We prove Theorem 4.1 by studying two other forests that are related to the out-forest

via a change of measure.
The proof is structured as follows.

~ ~

1. Recall that (D,, 1,...,D,, ,) are the degree pairs of the vertices in order of discovery.
Also recall Zq,Z>,... in an i.i.d. sequence of IN x IN-valued random variables,
Z;:=(Z;,Z;), such that

k"P(D- =k~,DT =k™T)

P(Z7 =k, Z} = k*) = :
n
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~

In Section 3, we showed that the law of (D, 1,... ,ﬁn,m) conditional on Z;;l D; =
>, D and m < R, is absolutely continuous with respect to that of (Z1, ..., Z,,),
and we showed the convergence under rescaling of the Radon-Nikodym derivative
o7 for m = |Tn?/3].

2. Point 1 motivates us to study a Bienaymé forest with offspring distributed as Zf .
The convergence of the Lukasiewicz path of this forest under rescaling follows
from Donsker’s theorem.

3. In Subsection 4.2, we modify the Bienaymé forest in order to include dummy leaves.
We add extra randomness, approximating the procedure described in Theorem 2.6,
in such a way that at some time-steps, a dummy leaf is added. We call the resulting
forest the forest with dummy leaves. We respect the order of the degrees in the
Bienaymé forest, in the sense that for any k, the kth true vertex in the forest
with dummy leaves has the same number of children as the kth vertex in the
Bienaymé forest. The law of the forest with dummy leaves depends on n, because
the probability of finding a dummy leaf depends on n. We then show that the
Lukasiewicz path and height process of the forest with dummy leaves converge
under rescaling, jointly with the convergence of the Lukasiewicz path and height
process of the Bienaymé forest under rescaling up to time LTnQ/ 3].

4. We show convergence under rescaling of the out-forest up to time |Tn?/?] by
applying the measure change to the forest with dummy leaves and showing that
the resulting forest is a good approximation of the out-forest.

4.1 Convergence before adding the dummy leaves

We define the two processes

k

YE(R) =Y (DE, - 1),

i=1

for 1 < k < n, which encode the degrees in order of discovery.
We will study these processes via the measure change that we defined in Section 3.
Let

i=1
be the corresponding walks for (Z;)$2,. Then, in the critical case, these are related to
the centered random walks V* by

Yt(k)=V*t(k) and Y (k)=V (k)= (- — Dk =V"(k) — v_k.

Therefore, applying the more general Theorem 3.2 to our setting yields the following
result.

Corollary 4.2. It holds that for all T' > 0,

<<I>(n, |n?/3T)), (n_l/sv_ (angﬂ) PV (Lng/?)tj))te[o,T])

(d) -
— (@(T),(U,Wt 7O-+Wt+)t€[O,T])

in R x D([0,7], R?) as n — oo and (®(n, [n*/3T])) _, is uniformly integrable.

We will first show that the law of (Bt,t > 0) is locally absolutely continuous to a
Brownian motion and we characterise the Radon-Nikodym derivative. This is the content
of the next proposition.
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Proposition 4.3. It holds that for F' a continuous bounded function, and for (B;):>o a
standard Brownian motion,

E [F(0+Bt70 <t< T)}

_ T 2 TS
= |exp (—‘”/ sdBs — 2= | F(04B,,0 <t < T)
0

o H 603 pi?

Proof. Firstly, we have that for any ¢ € [0,7] and 6 > 0,
_ 2t _4t?
E |exp|—0|0yB — Tty = exp Uigg + 9+t
21 2 20
2 t 20,\2 2 43
= exp —705+2 / (S + o M) ds — 70-7; 3
20512 Jo o_4 6o
t 20 2 t3
oo (2 [ (o 2) -2
g Jo o4 603 1

t 2 43
g_ 4 U_+t
=E {exp </ sdBs — > exp (00+Bf):|
£ 60’2 /'LQ L
0 rd

O+H

=

Then, more generally, form >0, 0=ty <t; <---<t,, =t,and 01,...,0,, € Ry,

2 ¢ 24

. 2

0 o2, (Y o3 0ip o2 (6] —t]y)

=[lew |55 st——) ds———5—5—
! 205 1% Jy, | o_4 6oy p

ts 2 (3 -1t
exp (_a_+ / sdB; — —0_+( —ti) —0;04(By, — Btil))]
tio

b o 6071

exp _M/t SdBS_ 0‘%+t3 exp —i02(0—+Bt —O'+Bt. )
O+ Jo 6o p? ' 1 - ’

i=1

which proves the result. O
Proposition 4.4. We have that

(n*2/3f/* (Ln2/3tj) ,nYBY (Ln2/3tj) 0<t< T) @, (V_t,a+Bt,O <t< T)
in the Skorokhod topology as n — oo.

Proof. We recall from the statement of Theorem 4.2 that (W, W) is a pair of correlated
standard Brownian motions with correlation Corr(Z; , Z;"). Let (B}, t > 0) and (B?,t > 0)
be two independent Brownian motions, so that we may define

B 02 1/2
(oW, 0, W, t>0)= ("*Bg + <02 — ;) B2 o,BHt>0].
0+ s
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Then, Theorem 4.2 implies that for F' a continuous, bounded test function,
E [F (n—1/3f/+ (Ln2/3tj) 0<t< T)}
—E [F (n*1/3Y+ ([nz/gtD 0<t< T) nLTng/gngJ +o(1)
=B [@(n, [n*°T))F (0= 2V * ([n2%]) 0 <t < T)] +0(1).
By the proof of Proposition 3.2, we see that for
(n.m) = exp (1 SV ()~ V(m) - “2’”3) ,
pn 6

we have that
E ch(n, 1n2/3T|) — T(n, Ln2/3TJ)H 0

as n — 0o, so it sufficient to show that
E [F(n, 1237\ F (n71/3V+ (LnQ/?’tJ) 0<t< T)} S E [F <a+1§t,o <t< T)} .
Write V| () = n=/3V+ ([n?/3t]) and Vi () = n~1/3V = (|n?/3t]). Then we observe that

T o |Tn2/313
I(n, [n2/3T]) = exp (;/0 (Vi) = Vi (1) ) e GMQLT#J> .

For a path z € D([0,7],R), let

T
Oz, T) = exp (i/o (@(t) — (T)) dt — gu—zﬁ)

so that © is a continuous functional of its first argument and

E HF(n, 1n2/3T]) — G)(V(n),T)H 0

as n — oo. This implies that it suffices to show that
But, by the continuity of © and Corollary 4.2, we get that

T)F (V(:)(t),o <t< T)} S E [F (J+Bt,o <t< T)] .

E @V )F(VE#),0<t<T)| - E[0(c_ W, ,T)F (e, W,;7,0<t<T
(n) (n)

I 1 (T - 2\ 1/2 T3 452
=K exp( / sd (G —*Bl + (az U_+) B2 —702_ F(o4Bf,0<t<T)
I o4 o2 6
o2
=F |exp / sdB *; F(o.B},0<t<T)
U+M

Then, we observe that, while (V~(k),k > 1) is centered, the random walk (Y~ (k), k >
1) has steps of mean v_, so the process Y~ (|n?/3t]) is ©(n?/3) and has a deterministic
scaling limit by the strong law of large numbers. To be precise,

n=23y = ([n2?3t]) ,t >0 —(3)—>(z/_t,t20),
( (In*0)) 1= 0)

and then, by repeating the argument above, noting that the change of measure does not
affect the deterministic process (v_t,t > 0), also

n23Y = (1n23])), 6> 0) 25 (v_t,t >0),
( (GEOREDES

which proves the statement. O
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4.2 Adding dummy leaves to a Bienaymé forest

We would like to add dummy leaves to the forest encoded by (Y*(I),1 <1 < k).
However, in the absence of a true stack of in-edges, we need to approximate the
probability of adding a dummy leaf. We do this by approximating the stack size by its
mean un. We use this idea to define the forest with dummy leaves and its Lukasiewicz
path (S (k),k > 1) as a function of (Y~ (k),Y*(k),k > 1) and some extra randomness to
decide at which time-steps we add a dummy leaf.

1. Set P,(1) =0, S (1) =2 -1, 8, (1) = Z;.
2. Suppose we are given (P, (1), S;F (1), S, (1),1 <1 < k). Define I'" (k) = min{S;" (1),1 <
k}. Then, with probability
S (k)
ik — T (k) £ 1 W= )

Pk+1 =

independently of everything else, set P,(k + 1) = P,(k) + 1. Otherwise, set
P,(k+1) = P,(k).
3. Set
STHE+1)=YT(k+1-P,(k+1)) = P,(k+1),
and
Sy(k+1)=Y (k+1—-Py(k+1)—Py(k+1)—IT(k)+1.

Let the forest with dummy leaves be the forest with Lukasiewicz path (S, (k),k > 1) in
which the kth vertex is a dummy leaf if and only if P*(k) — P*"(k — 1) = 1.

4.2.1 Convergence of the Lukasiewicz path

To show the convergence of the Lukasiewicz path corresponding to the forest with
dummy leaves, we will first examine the limit of (P, (k),k > 1) under rescaling. We will
first prove tightness, after which we will show convergence.

Lemma 4.5. We have that,
(o (o)
n n>1
is tight for all t > 0.

Proof. Set m = |n?/3t] and fix € > 0. It is trivial that for any k < m,
k
S7(k) <> Z7 =Y (k) +k.
i=1

Moreover, yn —k — I (1) + 1 > un — k. Therefore,

Y~ (k)+k
pk+1§;n(z1k.

This upper bound is increasing in k. Consequently, conditional on (Y (5),Y ~(j),5 > 1),
P, (m) is stochastically dominated by a binomial random variable with parameters m and
Y=(m)+m

un —m

Al

Since the sequence (Y~ (k) + k,k > 1) is a random walk with steps of finite mean, the
sequence (n=2/3(Y~(m) + m),n > 1) is tight. Therefore,

(nl/B Y~ (m)+ m)
pn—m ) -,
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is tight, which implies that a binomial random variable with parameters m and

Y=(m)+m
un —m

AL,

—-1/3

rescaled by n , is tight. The statement follows. O

Lemma 4.6. We have
(n_1/3Pn(Ln2/3tJ),t > 0) ), (;_tQ,t > 0)
I

in D(R4+,R) asn — oo.

Proof. Recall that
Sy, (k)
Dk+1 = wn— kT (k) 41 Lir+(m)=1+(k—1)}-

Define M (k) = min{Y(l) : | < k} so that 0 > I (k) > M™*(k) — P,(k). Then, by
Lemma 4.5, the convergence under rescaling of Y+ shown in Theorem 4.2, and the
continuous mapping theorem, (n=1/31%(|n?/ 3t])), -, is tight for all £ > 0. We will now
argue that the indicator, which ensures that the roots are never dummy leaves, does not
have an effect on (P, (k),k < m) on the scale of interest. Let m = |n?/3t]. Define

EP(m) := Tf Sy (k) Lo .
: — n — k—.[+(k) +1 {It(k)#AI*T(k-1)}

Y=(m)+m

)

< —I"(m)

un —m

so since I (m) is of order n'/3 and % is of order n=1/3, (EP(m)),,>1 is tight. This

means that if we allow the roots to be dummy leaves, with high probability, we would

only sample O(1) roots that are dummy leaves up to time O(n?/?). This does not affect

(P, (k),k < m) on the scale of interest.

Then, the convergence under rescaling of Y~ and Y+ shown in Theorem 4.2, the

tightness of (n=!/3I*(|n*3t])) _, and Lemma 4.5 imply that

Sy ([n?/t])
(nl/sﬁ‘” — [n?/3t] — I+ ([n?/3t]) + 1’t = O)

_ (nmy— (In*/%t] = Py (In?/*])) = P (In*/%t]) = I+ (In*t])) 41 0) @.1)
pn — [n?/3t] — It ([n?/3t]) + 1 T

(ON (VW o)
7

in D(R4,R) as n — oco. Then, by the continuous mapping theorem and the tightness of
(EP(m))n>1,
Ln2/3tJ

S ptzo)| 2 (l;‘tQ,t 20)
1
k=0

in D(R4+,R) as n — oo.
Let G = (Gi, k > 1) denote the filtration such that G, contains the information on
the shape of the forest until time &, including which of the first £ vertices are dummy

vertices. Then,
k

M, (k) = Z(H{Pn(i)fP,,L(ifl):l} —pi)

i=1
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is a G-martingale. We claim that (n~'/3M, (|n?/3t]),t > 0) converges to 0 in probability
in D(R4,R). Indeed, for any ¢t > 0,
Ln2/3tJ

E[n=2/3M, (|n*3])*] = n=2/? Z E[E[(1¢p, 5)-P,(i—1)=1} —pi)?|Gi-1]]
i=1

an/3tJ

=n"23 Z Elp; — p?] — 0.
i=1

Hence, since for all ¢t > 0,

\_n2/3tJ
n AP, ([n?Pt]) = t/3 Z Lip,(i)-Pu(i-1)=1}

i=1
[n?/t]

=0 V3N M, (1))
=0

we have
(n_1/3Pn(Ln2/3tj),t > 0) @, (;t27t > 0) :
I
which proves the statement. O

The convergence of P, under rescaling implies the convergence of S, and S, under
rescaling, which is the content of the following lemma. Let (B, ¢ > 0) be a Brownian
motion, and define

V_
BYt>0)= (B, — t2,t>0).
(Bi.t20) < " 20y B >

Lemma 4.7. We have
(noy* (24 o085 (102541) £ 2 0) s (04 Buoo B, 1 2 0)
in D(R4,R)? and
(n*2/3s,; (an/?’tj) > 0) ®), (v_t,t > 0)
inD(R4,R) asn — oc.

Proof. This follows from the convergence under rescaling of Y™ and Y~ shown in Theo-
rem 4.2 and Lemma 4.6, and the expressions

Stk+1)=YT(k+1-P,(k+1))— P,(k+1),

and
Sy(k+1)=Y (k+1—Py(k+1))— Py(k+1)—I"(k)+1.

4.2.2 Convergence of the height process

In this subsection, we will extend Theorem 4.7. We will show that, under rescaling, the
height process of the forest with dummy leaves converges jointly with the other encoding
processes of the forest with dummy leaves. Let (H, (k),k > 1) be the height process
corresponding to the forest with dummy leaves. Set

Ry t>0)=(BY—inf{BY:s<t},t>0).
t t s
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Proposition 4.8. We have that

(n_1/3y+ (LnQ/?’tJ) s (Ln2/3tj) L) s (antj) > 0)

2
@, <U+Bt,a+Bf, 2 Rd > 0)
0+

in D(R,,R)3, and
(n—2/3S; (antj) > 0) ©h it >0)

inD(R4,R) asn — oc.

The difficulty in proving this proposition is the fact that the forest with dummy leaves
is not a Bienaymé forest, because the probability of sampling a dummy leaf changes
as the exploration is performed. The theory of convergence of height processes under
rescaling is well-developed for Bienaymé processes (see e.g. Duquesne and Le Gall
[21]), but this is not the case for more general processes. We will adapt a technique that
Broutin, Duquesne and Wang developed in [8] to show the convergence of the height
process of an inhomogeneous random graph under rescaling. The key idea is that the
forest with dummy leaves itself is not a Bienaymé forest, but we can embed it in a
Bienaymé forest that does not depend on n. We call the extra vertices filler vertices
and call the resulting forest the forest with dummy and filler vertices. We then show
convergence under rescaling of the height process corresponding to the forest with
dummy and filler vertices, and use this to obtain height process convergence for the
forest with dummy leaves.

We start by defining the forest with dummy and filler vertices. Informally, we obtain
it by modifying the forest with dummy leaves in such a way that a sub-tree consisting
of the descendants of a dummy vertex has the same law as a sub-tree consisting of
the descendants of a true vertex. We do this by sampling extra Bienaymé trees with
offspring distributed as Z*, whose vertices are all filler vertices, and then identifying
their roots with the dummy leaves. The resulting forest is a Bienaymé forest containing
true, dummy and filler vertices, in which the forest with true vertices and dummy leaves
is embedded. This is illustrated in Figure 9.

The formal procedure is as follows. Suppose we are given (Y *(k), S;f (k), P.(k),k > 1),
which encodes the forest with dummy leaves.

1. Let (Yf(k),k > 1) be an independent copy of (Y (k), k > 1), which will encode the
pendant subtrees that consist of filler vertices.

2. Define 0,,(k) =k — P,(k — 1) + min{j : Yi(j) = —=P.(k — 1)}.

3. Set A, (k) =max{j: 0,(j) <k} — P,(max{j: 0,(5) < k}).

4. We now define
(YU (k) k> 1) = (YT (Au(R) + Y (k = Au(R)), k> 1) (4.2)

and we let the forest with dummy and filler vertices be the forest with Lukasiewicz
path (Y¥(k),k > 1), in which P,(max{j : 6,,(j) < k}) of the first k vertices are
dummy vertices, A, (k) of the first k vertices are true vertices, and the rest are
filler vertices. We let (H(k),k > 1) be the height process corresponding to the
forest with dummy and filler vertices.

By removing the filler vertices from the forest with dummy and filler vertices, we obtain
the original forest with dummy leaves. We make the following observations.

EJP 29 (2024), paper 87. https://www.imstat.org/ejp
Page 50/85


https://doi.org/10.1214/24-EJP1131
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Universality for the directed configuration model

o True vertex

B Dummy vertex

Q Tree consisting of filler vertices

Figure 9: Given a component of the forest with dummy vertices (left), we modify it by
sampling independent Bienaymé trees with offspring distributed as Z* consisting of
filler vertices and identifying each dummy leaf with a root of such a tree. The resulting
tree (right) is a Bienaymé tree, and the resulting forest is a Bienaymé forest.

1. We claim that 6,,(k) is equal to the index in depth first order of the kth true or
dummy vertex in the forest with dummy and filler vertices. Indeed, note that
min{j : Y(j) = —=P,(k — 1)} is equal to the number of vertices in the first P, (k — 1)
trees in the forest encoded by Y, so that

min{j : Yi(j) = =P, (k — 1)} — P,(k — 1)

is equal to the number of filler vertices in depth-first order until the kth true or
dummy vertex.

2. Note that A, (k) is the number of true vertices amongst the first & vertices. This
follows from the fact that max{j : 6,(j) < k} is the number of true or dummy
vertices amongst the first k vertices.

3. By the previous remark, (A,(k),k > 1) only takes steps of size 0 or 1. Both
(Y*(k),k >1)and (Y!(k),k > 1) are random walks with steps distributed as Z+ —1,
so, by construction, (Y¥(k),k > 1) is a random walk with steps distributed as
Z*T — 1, so the forest with dummy and filler vertices is a Bienaymé forest with
offspring distributed as Z 7.

4. By construction, (H%(6,(k)),k > 1) is the height process corresponding to the
forest with dummy vertices. Moreover,

(S (k). k > 1) = (Y (0, (k) — E(0n(K)),k > 1), (4.3)

where E(k) counts the number of children of the kth vertex in the forest with
dummy and filler vertices that are filler vertices.

In order to prove Theorem 4.8, considering the construction above and Theorem 4.7, it
is sufficient to prove the following lemma.
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Lemma 4.9. There exists a process (D, t > 0) such that

(n—1/3 [Ydf (9n (Ln2/3ﬂ>) _E (LTLQ/?’H)} /3t (9n (an/?’ﬂ)) > 0)

2
ﬂ) (O'_;,_Dt, — (Dt — inf {DS7S < t}) ,t > 0)

O+

in D(R4,R)?> as n — oo and (% (Dy —inf {D,,s < t}),t > 0) is the height process
corresponding to (o Dy, t > 0).
The next lemma show that the pathwise construction of (Y (&), H¥(k), k > 1) con-

verges to its continuous counterpart.
Let (By,t > 0) and (B{,t > 0) be two independent Brownian motions and let

0(t) := t—i—inf{s >0:0,.Bf < —12/,;752},

and A(t) = inf{s > 0: 6(s) > t}. Define
(B, 2 0) == (Bag) + Bt = 0) (4.4)

and set .
(Rt >0) := (B —inf{BY, s <t},t >0).

Lemma 4.10. We have that ((2/04)R{*,t > 0) is the height process corresponding to
(o4 Bt > 0). Moreover,

(nfl/Sydf (an/?’tj) U8 e (an/:sﬂ) 4> 0) @, <U+B§1f, éR?fvt > O> (4.5)

in D(R.,R)?, jointly with
(n_1/3Y+ (LnQ/Stj) ,n 3yt (LnQ/StJ) 6> O) @, (04 B,04.B},t >0)
in D(R.,R)? and
(n*/%n (W/% J) n—2/3%, (W/Bt J) > o) D (A1), 000),t > 0)
in D(R4,R)? as n — co. Moreover,
(nfl/Bydf (0n (an/?’tj)) V3 gt (9n an/?’tj)) > 0)
9@, (O’+Bed(ft), %R;}ft),t > 0) (4.6)

in D(R4,R)? as n — oo jointly with the other convergences.

In the proof of Lemma 4.10 we use the following straightforward technical result that
follows immediately from the characterization of convergence in the Skorokhod topology
given in Ethier and Kurtz [23, Proposition 3.6.5],.

Lemma 4.11. Suppose h, — h in D(R4,Ry) and f,, — f in D(R4,R) as n — co. Then,
if h,, and h are non-decreasing and h is continuous, or if f is continuous, then

fnoh, — foh

in D(R4+,R) as n — oc.
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We also use the following technical result, that is proved in Appendix C.

Lemma 4.12. If f,, — f in D(R;,R) asn — oo, and f is a continuous function that is
not bounded from above, with f(0) = 0 and with unique local maxima, then

(inf{t : fn(t) > s}, s > 0) — (inf{t: f(t) > s},s > 0)
in D(R4+,R) asn — .

Proof of Lemma 4.10. Firstly, note that since (Y% (k), k > 1) encodes a critical Bienaymé
forest with offspring variance ai, the proof of Theorem 1.8 in Le Gall [31] gives us that
for (B, s > 0) a Brownian motion,

(nfl/Bydf (an/?’sj) /3 prat (Ln2/3sj) 5> 0)

2
D, (U+B§, 2 (B —inf{B u<s)),s> o) 4.7)
0+

in D(R;,R)? as n — oo, and that (ﬁ(Bj —inf{B},u < s}),s > 0) is the height process

corresponding to (o4 B¥, s > 0). Then, we note that since (Y (k),k > 1) 2 (Y (k) k >
1), so that also

(n71/3Y+ (W/%J) > o) D (5,8, > 0)
in D(R4+,R) as n — oo. Then, since also (Yt (k),k > 1) 4 (Yi(k),k > 1) and by
Lemma 4.12 and the almost sure uniqueness of the local minima of Brownian motion, we
get that

(nm;ayf (an/?’sJ) .~ 2/3inf {k T BY (k) < *x} 82022 0) (4.8)

ﬂ (J+B£7inf {u : 0’+B,£ < —x} ,8§> 0,2 > 0)

in D(R4,R)? as n — oc.

Since (P,(k),k > 1) is non-decreasing, applying Lemma 4.11, and combining the
convergence in Eq. (4.8) with Lemma 4.6 gives that also

(wsint (i v < -2, (120 = 1) oo 2 0) D (it {usou 8L < -2} 12 0)
in D(R4,R) as n — oo jointly with the convergence in Eq. (4.8). Therefore,

(n*“'/i”an (W/%J) > 0) 9D 9@t),t > 0) (4.9)
in D(R4,R) as n — oo jointly with the convergence in Eq. (4.8). Recall that

A (k) = max{j : 6 (j) < k} — Pu(max{j : 6 (j) < k}).
By definition, for all n, (6, (k),k > 1) and (6(t),t > 0) are strictly increasing, so
(n~2% ma{j : 6(7) < 02/t }),¢ = 0) D (A1), 2 0)

in D(R4+,R) as n — oo jointly with the convergence in Eq. (4.8) and Eq. (4.9). Since

max{j : 0,(j) < |n*/3t]} is of order n?*/3, and, by Lemma 4.6, P, (|n?/?t]) is of order n'/3,
we get that

(220, (1n2%1]) .t > 0) Do A@),t > 0)
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in D(R4,R) as n — oo jointly with the convergence in Eq. (4.8) and Eq. (4.9).

To finish the proof, we examine the construction of (Y (k),k > 1) in Eq. (4.2) and the
construction of (B, s > 0) in Eq. (4.4). Note that A,,(k) and k— A, (k) are non-decreasing.
Again, by Lemma 4.11, this implies that

a3yt (1n23¢)) ¢ > 0) (Bt >0)
(ot (1)) 1 2 0) 5

in D(R4,R) as n — oo jointly with all earlier mentioned convergences. Combining
this with the convergence in Eq. (4.7) proves Eq. (4.5). The fact that (6,,(k),k > 1) is
non-decreasing and Lemma 4.11 then imply Eq. (4.6). O

Lemma 4.13. We have that
( ~1/3 g+ (Ln2/3tj) N3 g+ (L 2/3tJ) > O)
@, (U+Be(t), il (Be(t —inf{BY ;s < 9@)}) > 0)
in D(Ry,R)? asn — oo.

Proof. By Eq. (4.3), and by Lemma 4.10, it is sufficient to show that for any ¢ > 0,

~1/3 max E(k)ﬂo.

k<|n2/3t]

n

We remind the reader that E(k) counts the number children of the kth vertex in the
forest with dummy and filler vertices that are filler vertices, and so

n~ Y3 max E(k) < n=1/3 max (Yf(k) - Yf(k -1)+1),
k<[n2/3t] k<O (In?/5t])

which converges to 0 by tightness of (n=2/%6"(|n*/3t])) _, and the fact that

(n_l/?’Yf (LnQ/gsJ) , 8> 0)

converges in distribution to a continuous process in D(R,R) as n — oc. O

The following lemma is the last ingredient in the proof of Theorem 4.9.
Lemma 4.14. We have that with probability 1,

g

2 . 2 .

( (Bt — it (B s <o)} 1 < T) - ( (Bt —inf(Bil,) -5 <1}) 1 < T> :
+ O+

which is continuous, and it is the height process corresponding to (aJng(ft), t < T).

Proof. From [31], we know that (&Rff,t > 0) is the height process corresponding to

(04+B{,t > 0). By definition of the height process, it is sufficient to show that, firstly,
with probability 1, (Bg(ft),t > 0) is continuous, and, secondly, for all ¢ > 0, and all s such

that 6(t—) < s < 0(t), we have B{' > Bj(,.
Recall that (B;,t > 0) and (Bf,¢ > 0) are two independent Brownian motions,

0(t) t+inf{s >0:0,Bf < th},
I
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we have A(t) = inf{s > 0:0(s) > t}, and
(Btdf7t Z 0) = (BA(t) + BtffA(t)7t Z 0> .

Firstly, note that the jumps of  correspond to excursions above the infimum of Bf.
With probability 1, for each of these excursions, the minimum on the excursion is only
attained at the endpoints. This can be seen by the almost sure uniqueness of local
minima of Brownian motion. We will work on this event of probability 1.

Now fix ¢ such that 6(t—) # 0(t) and let s € ((t—), 0(t)). Observe that A is equal to
t on [A(t—),0(t)]. For [#(t—),0(t)) this follows by definition of A, and for 4(¢) it follows
since (0(u) : u > 0) is strictly increasing. This implies that

s—A(s) < 0(t) — A(6(t)) = inf {u >0:0,B < —;/:tQ} .

By our assumption on the minima of the excursions above the infimum of Bf, this implies
that y
£ -2 pf
Bia) > 75,1 = Bow-aem)
where the last equality follows from continuity of Bf. Combining this with A(s) = A(6(t))
implies that B{' > Bylf,,.
Finally,
Bi{i—y = Bago—)) + Bhi—y—aw—y) = B + Bhi—y—s

and by continuity of (Bf,s > 0),
.. v_
Bg(ti)it = pf (181%11nf{u : B; < _2M82}>

= lim Bf (inf {u :Bf < —V52}>
sTt 2u

_V=p
22

£
= Be(t)—tv

) Bg(ftf) = Bg(ft). O

4.3 Proof of Proposition 4.1

We will now combine the convergence of the measure change under rescaling,
which is the content of Theorem 4.2, and the convergence of the encoding processes
of the forest with dummy leaves, which is the content of Theorem 4.8, in order to
prove Theorem 4.1.

Proof of Theorem 4.1. Recall that Pn(k:) denotes the number of dummy leaves amongst
the first k vertices in the forest with dummy leaves. Then, as shown in Theorem 2.6, the
probability that the (k 4 1)th vertex in the out-forest is a dummy leaf, given the degrees
in order of discovery and the dummy leaves amongst the first £ vertices is equal to

S (k)

n

ST D, kTG UFen=iim)

dk+1 ‘=

where I (k) = min{S;" (1) : | < k}. In order to use the results on the forest with dummy
leaves, we need to replace the term Z:L:l D; in the denominator by un. Therefore, define
a new forest, the approximate out-forest, in which the degrees in order of discovery are
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the same as in the out-forest. However, in this forest, the probability that the (k + 1)th
vertex is a dummy leaf, given the degrees in order of discovery and the dummy leaves
amongst the first k vertices, is equal to

S (k)

P n

Q41 = pn — k — I, (k) L=}

where 5‘; (k) is the number of unused in-edges of previously discovered vertices in the
approximate out-forest up to time k and —f;[ (k) is the number of components in the
approximate out-forest up to time k. We let Pn(k:) denote the number of dummy leaves
amongst the first £ vertices in the approximate out-forest. We claim that there exists a
coupling between our real process and our approximate process such that

[n?/5T

- (p)
E lgi — Gil 250
i=1

as n — oo. Indeed, by the convergence in Theorem 4.4,

[n?/5T )

n=2/3 E D}
=1 n>0

is tight. Moreover, with a trivial adaptation to the proof of Lemma 4.5, we can show that
(n—l/ 3P, (LnQ/ 3TJ)) is tight. This, combined with the convergence under rescaling
n>0

of (Y, (k),k > 1), implies that also (n*l/?’f;r (Ln2/3TJ)) i tight. Since Dy ,...,D;,
n>

are i.i.d. random variables with mean y and finite variance, (n=%/2 (31| D; — 1)), o
is tight. The trivial identity a/b—c/d = (b(a — ¢) — ¢(d — b)) /bd yields that, for k = O(n*/%),
on the event that I,V (k — 1) = I, (k) and L} (k — 1) = I,} (k),

un

S (k) = S ()| + |5 ()| (I, D7 — pom| + |1 ) — I ()
S0y D7 = k= L) |an — k= (k)

lax — qi.| <

O(m)O (maxye ya/or) |Palk) = Pa(R)]) + O(3?) (O(n/2) + O(n!/3))
o(n?)

in probability. The suboptimal bound

L 1P (k) — Pu(k)| < Py (Ln2/3TJ) 4B, (Ln2/3Tj) — O(n'/?)

shows that this ratio is O(n~2/%) in probability for the ©(n*/?) times that Ifk—1) =
I+ (k) and I} (k — 1) = I} (k). For the other ©(n'/3) times, we use the bound that
lgr. — q}.] < max{qx,q},} = O(n~'/3). These two bounds imply that there exists a coupling

such that (maxkqng/gT | |P, (k) — Isn(k)\) ) is tight, which implies that, by improving
- n>

the suboptimal bound above,

[n?/°1]
- (p)
Do 10 = Gl g y=rr e e n=Ftay — O
i=1
as n — oo. Therefore, under the right coupling, restricted to times at which

{Lf(k=1) = LI (k), L} (k = 1) = L (k)}
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holds, up to time @(nz/ 3), we sample dummy vertices at exactly the same moments in
both the approximate out-forest and the real out-forest. This implies that I,V = I,7, so
that the indicators in the definitions of ¢; and ¢;, are 0 at the same times and

P ( max | P, (k) — P, (k)| > 0) — 0.
k<[n2/3T]
In other words, we can couple the out-forest and the approximate out-forest in such a
way that we do not see any difference on the scale of interest. Therefore, we can show
convergence under rescaling of the encoding processes of the approximate out-forest
instead. To avoid further complicating notation, we will from now on refer to its encoding
processes as
(S (k), Hn, Sy (K), Pa(k), 1 < k < |[n*/°T)).

Then, these processes are constructed out of sample paths of (Yt (k), Y~ (k),1 < k <
an/ 3T|) and independent randomness in exactly the same way as the sample paths of

(S (k), H (k), Sy (k), Py(k),1 < k < [n?/3T))

(corresponding to the forest with dummy vertices) are constructed out of sample paths of
(Y*(k), Y~ (k),1 <k < [n**T]) and independent randomness. We will use the following
notation:

ff;g :z( 1/3Y+(

= (n_l/?’H:[ (an/?’tj) 0<t< T)
Let f : D([0,T],R)?> — R be a bounded, continuous test-function. Then, for m = [n?/?T|
B[ (V800 o )| = B[7 (V)88 Hw) 1r,zm] +o(1)
—FE :E [f ( St He ) D,.,.. .,ﬁn,m} ]anZm] +o(1)
_E :CID(n,m) [f (Y (St H, ))‘ 7., z” +o(1)
=B [o(nm)f (Y, S(n),H(n)ﬂ +o(1),

where we use that E {f (Y S n))‘Dn 17...,]5,1,74 and 1g, >, are bounded,

(n)’
adapted functions of D, 1, .. .,Dn,m, and that ®(n,m) is the measure change from
(Z4,...,Z,,) to (Dy1,...,D, ). Then, if we repeat the proof of Proposition 4.4, using
Proposition 4.8 to include the convergence of S(J;L) and H, (J; ) we obtain that

. P
E [f (Y(n),S(n) H(n))] ) [@(T)f <U+Bt,o+Bt+7 ZRtﬁo <t< Tﬂ .

V- 2
2t>0),
201

Theorem 4.3 implies that the limit object has the right law. By Theorem 4.8, S,
converges in distribution under rescaling to a deterministic process, which will not be
affected by the measure change. This completes the proof. O

Since
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4.4 Conditioning on simplicity

In this section, we will first show that, with high probability, there exists a simple
graph with the degree sequence that we sample and we show that the multigraph
resulting from the configuration model is simple with probability asymptotically bounded
away from 0. Then, we show that when we sample the configuration model according
to Algorithm 1, we do not see any loops or multiple edges far beyond our time scale
of interest. We will then use an argument by Joseph [28] to show that this implies
that Theorem 4.1 holds conditional on the resulting multigraph being simple.

We start by showing that with high probability, there exists a simple graph with the
degree sequence that we sample. For this, we need the following lemma.
Lemma 4.15. On the event {}_!" , D; =" | D} }, for all integers i and j with 1 <
i+j<3or{ij}=1{1,3} it holds that

LS D) (Df Y B[00y
k=1

Proof. First, for I,m € N, define p,(I) = P (3, ,(D;, — D}f) =1). Then, since the
second moment of D~ — D7 is finite, the discrete local limit theorem implies that there
exists a C' > 0 such that p,,(I) < Cm~1/2 for all I, m. Moreover, again by the discrete
local limit theorem and because D~ — D7 is strongly aperiodic, there exists a ¢ > 0 such
that p,,(0) > cm~1/? for all m large enough.

Now, let 7, j be as in the statement of the lemma. Fix ¢ > 0. Then,

Ln] " .
P =S (00 oy B [0 0] = e | Ynp =3 Df
k=1 k=1

k=1

1
n

/2] " "
=P D (D)D) —E[(D)(DHY])| >¢/2 | > Dy :ZDIJ;)

#P (ST (D) DY ~ B[ (D)) = ez | YoDp =)D

k=[n/2)+1 P 1

by the triangle inequality, so by symmetry it suffices to show that the second term goes
to 0 as n — oo. Denote

n

Ap = An(Dpnjajsns. D) =4 1 > (D)D) —E[(D)(DFY])| > €/2
k=|n/2]+1

so that P(A,) — 0 as n — oo by the weak law of large numbers. We note that
(4 | oo =20t
k=1 k=1
[ n/2 — _
E[14,P ( (DE — D) = S0 a1 (DF — Dy )’ Dot ,Dn)}
P (ZZ:l(Dl; - Dlj) = O)

Pln/2] (ZZ:Wzm(D;? - D;))
pn(o)

—F |14,

where we use the definition of conditional probability and the tower property in the
second line and the independence between {D1,... Dy, |} and {D,/3/41,... Dy} in the
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third line. However, by our observations above, there is a C’ such that m;/i%gk) < C' for
all n large enough and for all k, so

p <A,L

which tends to 0. O

k=1 k=1

This yields the following proposition.
Proposition 4.16. Let (D, ,,,...,D,, ,,) be a progression of sequences of i.i.d. samples
from v, conditional on the event that {2221 Dy =2k D,:rn} Then, the probability

that there exists a simple digraph with degree sequence (D1 ,,...,D, ) tends to 1 as
n — co. Moreover, the probability that the configuration model on (D, ..., D, ,) yields
a simple graph tends to

o (_1 _(E[(D7)?) - p)(B[(DH)?] - u))

112

asn — oQ.

Proof. By Lemma 4.15, we may work on a probability space where for all non-negative
integers ¢ and j with 1 <:+ j <3 or {i,j} = {1, 3} it holds that

LS (D) UDE,Y B[ (D]
k=1

almost surely as n — oo.

Now, let (d1,p,...,dn n)n>1 be a progression of sequences with dj,, = (d,;n7 d;r’n) €
N x IN for each k,n. Assume that for each n it holds that, firstly, >, _, d;,, = >, dyf .,
secondly, maxg<, d_,, V d;n = o(y/n), and, finally, for all non-negative integers 4, j such
that 1 <44 j < 2 there exist positive a; ; such that

n

Z(d;’n)l(d-};n)j — Qg j-

k=1

S|

Then, for S, the number of self-loops and M,, the number of directed edges with
multiplicity exceeding 1 in the directed configuration model on vertex set [n] with
degree sequence (djp,...,d, ), it holds that (S,, M,) converges in distribution to
(S, M), for S and M two independent Poisson random variables with means a; /a1 o and
(az2,0 — a1,0)(ap2 — ao,1) /aiO respectively. This follows from a trivial adaptation of the
proof of [39, Proposition 7.13], where an analogous property is shown for the undirected
configuration model.

Therefore, on the coupling on degree sequences that we consider above, almost
surely, the number of self-loops and multiple edges in the configuration model on
degree sequence (D ,,...,D, ,) converges in distribution to (S, M) for S and M two
independent Poisson random variables with means E[D~DT]/E[D~] = 1 and (E[(D~)?]—
E[D-])(E[(DT)?] — E[D*])/E[D~]? respectively, and in particular, almost surely, the
asymptotic probability of sampling a simple graph is bounded away from 0. Here we
use that the almost sure convergence of - >, (D, ,)? implies that max{D,_ } = o(y/n)
almost surely and, similarly, we have that max{D,:“’n} = o(y/n) almost surely. The result
follows. O
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We will now show that when we sample the configuration model according to Algo-
rithm 1, we do not see any loops or multiple edges far beyond our time scale of interest.
We let B, (k) be the number of ‘bad edges’ up to time k; to be precise, it equals be the
number of self-loops and edges created parallel to an existing edge in the same direction
as that edge, up until discovery of the kth vertex of the out-forest. Following [14], we
call these anomalous edges.

Proposition 4.17. Suppose 8 < 1. Then we have
P (B,([n"]) >0) =0

asn — oQ.

Remark 4.18. We adapt the proof of [28, Lemma 7.1] and of [14, Proposition 5.3] to the
directed setting. A significant complication is caused by the conditioning on

We observe that in both papers, the proof of the aforementioned result is not fully
correct, because the authors use the wrong expression for the probability of sampling
an anomalous edge. However, the argument below can be adapted to the setting of [28]
and [14] to yield a correct proof.

Proof. We distinguish between the following types of anomalous edges.

Self-loops occur when the out-half-edge of a vertex is paired to an in-half-edge of
the same vertex. Let B} (k) be the number of self-loops that are found up to time k.
For v explored up to time |n”|, a vertex with in-degree d; and out-degree d;, there
are d,, d} possible combinations of an in-half-edge and an out-half-edge that form a self-
loop connected to v. Any of these combinations of half-edges is paired with probability

bounded above by
1

Z?: [nf]+1 D;
Parallel edges occur when an out-half-edge of a vertex is paired to an in-half-edge of
one of its previously explored children. Let B2 (k) be the number of parallel edges that
are found up to time k. For any vertex v with in-degree d,, and a parent p(v) with out-
degree d;r(v), there are at most d; d;r(v) possible combinations of an in-half-edge and an
out-half-edge that form a parallel edge from p(v) to v. Again, any of these combinations
of half-edges is paired with probability bounded above by

N
Z?:I_nﬁj-&-l Dz_

The last type of anomalous edges is a surplus edge with multiplicity greater than 1. Let
B2 (k) be the number of surplus edges with multiplicity greater than 1 that are found up
to time k. For a vertex w with out-degree d.}, and a vertex v with in-degree d, , a multiple
surplus edge from w to v can only occur if v is discovered before w. In that case, there
are at most (d.,)?(d; )? possible pairs of combinations of half-edges, and each of these
pairs appears with probability bounded above by

2

Let p(i) denote the index of the parent of the vertex with index i. Also, denote

gn:a(ﬁ;,ﬁf,...,ﬁ;,ﬁ;).
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Then, by the conditional version of Markov’s inequality,

ZL" 1D
P (B, ([n"]) > 0[g") < Z—Zﬁ* N,
i=|nf|+1

Ztn[J D/ E {D+ )‘gnj|
S sy D7
S 52 (DH(D; )
(ZLLMJH ﬁi_)Q

where we note that p(i) is not adapted to G”, because ancestral relations in the tree
also depend on the surplus edges. However, we observe that by the Cauchy-Schwarz
inequality,

P (B2(|n"]) > 0|G") < A1,

P (B (|n"]) > 0]G") < A1,

n?] n?] Y2 e 1/2
DT | Dt D=2 feid
> DiE|Dy, " < | (D7) > E|Dy, }
i=1 i=1 i=1
2\ e 7’} 1
= Z(D;)z Z ZE Jp(llg]
i=1 j=1
[nﬁj R 1/2 LWBJ ~ 1/2
<> (D) > (Df)?
i=1 i=1
We will show that
P (B, (In?]) + BE(|n”)) + Bi(|n"]) > 0|G") & 0 (4.10)
as n — 0o. We note that
n n L’nﬂjfl
>, Di=>Dpi- % D,
i=|nf|+1 i=1 i=1

and by the weak law of large numbers, = Zz 1D; RN un, so Eq. (4.10) follows if we
show that

1\’ - 2
1. > Df =0,
ZL” JD D+
152Dy B 0, and
ELHE ] ( D+)3 0
as n — oo. The proposition will then follow from the bounded convergence theorem.
Note that we can only show the convergence of the Radon-Nikodym derivative
®(n, m) under rescaling for m = O(n?/3), so it is not straightforward to use the measure
change to prove results on the time scale O(n?) for 3 > 2/3, such as the convergences

above. Therefore, instead, we will use Poissonization to sample (]5”,1, e D R,.n). This
technique was also used by Joseph in [28].
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Let R,, be as before, and, conditional on R, let D(l)’Jr, e D?{jR i.i.d. random vari-

ables with the law of D" conditional on the event {D~ = 0}, and set S, = Y7 DO,
Suppose R, =r and S,, = s. Let

Wo(dt, k1, kg) = TIP(D_ = k1, Dt = k2|D_ > 0)]{71 exp(—k:lt)dt

be a measure on R, x IN?, and let Il be a Poisson point process with intensity measure
7o conditional on ITp(R,IN,IN) = r. We view the first coordinate as the time coordinate,
and refer to the second and third coordinate as the point. Then, the points in Il,
ordered by time have the same law as (ﬁml, R ﬁrn) (before conditioning on the event
{3, D; =37, D }). The intensity of this process is not constant in ¢, so we perform

a time change. Define
Lp(z,y) =E [exp(—aD~ — yD+)’ D~ >0],

and set
() = (1 - Lp(-0)7",
so that, by a trivial adaptation of [28, Lemma 4.1], for

Wr(dt, ]{)1, kz) = IP(D7 = kl, .DJr = k2|D7 > O)kl exp (—klw(t/’f’)) 'LZJI(t/T’)dt

on (0,7) x IN?, we have that for ¢ € (0,r), there exists a probability measure P, on IN?
such that

ﬂr(dt, kl, k‘g) = Pt(kl, kg)dt

where (D™, DT) ~ P,. Observe that P, depends on r; to avoid overcomplicating notation
we do not make this dependency explicit.

Let IT" be a Poisson point process with intensity 7,.. (This random measure may be
sampled as follows: sample a Poisson process with intensity dt on (0,7) and if there is a
jump at time s, sample the corresponding point with law P,.) Define N,. = IL.((0,r), N, IN)
and A, = f(O,r)X]N2(k1 — ko)I"(dt, k1, k2) = s. Then, let II"* have the law of II,. conditional
on the events {N, = r} and {A, = s}. Then, the points of II"* ordered by time
are distributed as (D, 1,..., D, r,) conditional on the events {37, D =" D},
{R,, =r} and {S,, = s}. Let \}"* be the marginal density of II"* in ¢, so that there exists a
probability distribution P;**(ky, k2) on IN? such that for 7;**(k;, k2) the marginal intensity
measure on IN? of II"™* in ¢,

% (kyy ko) = AP (R, k)

for all k1, ko € IN.
For any L > 0, define

& = {|Rn ~E[R,]| < Ln/2,|S, — E[S,]| < Ln1/2} .

Then, note that

1]
P % > Dy Df > e | <P(EF) + P (T ((0,2n7),N%) < n”| £L)

i=1

n

1
+P( = / Ky ko XITRmoSn (dt Ky k) > €
(0,2n8) x IN2

‘)
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Fix € > 0. By the central limit theorem, we can pick an L such that P(£¢) < € for all n.
We condition on £;,. Suppose R,, = r and S,, = s. Then, for P a Poisson random variable
with rate 2n°,

P (P <nf)
(A, =8,N.=71)

We note that the numerator is the probability of a large-deviation event and decreases
exponentially fast in n”, while the local limit theorem yields that the denominator is of
order n~'/2 uniformly in all r and s that we consider on £;. This implies that

P (L, ((0,207),N%) <) < 5

P (1175 ((0,2n°),IN?) < n”| &) — 0
as n — oo. Now, note that for £;"* denoting the expectation with respect to P,"*,

1 1

E 7/ k1koIl, (dt, k1, ko) | = 7/ A\ EP° DT DYdt,
(0,2n8) x IN2 (0,2n8)

n n

so we start by bounding E;>*[D~ D™]. We note that

E;* [D-D*| =E,[D"D*|A, =5,N, =r]
P[A, =s,N, =7|1L.(t, D7, D") = 1]
P[A, =5, N, =7

= Ey {DDJr
By the fact that II,. is a Poisson point process, we have that for ki, ks in IN,
]P[AT :S,NT :’I"|Hr(t,k1,k2) = 1] :IP[AT :S+k2—k1,Nr :7"—1],

so that, since N, ~ Poisson(r), and since on the event {N, = r — 1} (resp. {N, = r}),
A, — s is the sum of » — 1 (resp. r) i.i.d. random variables with finite variance and mean
at most O(n~'/?), we observe that, by the local limit theorem,

P [AT =sN,=r ]f); = ki, Dif = kQ] = O(n~/?), and
P[A, =s N, =r] = 0(n~/?)
for any k; and k5, and any r and s that we consider on &;. Therefore, there exists a ¢;

such that
P [AT =s,N, =r|Dy =k, Djf = kz}

P[A, =5,N, =]

for any k1, ko, t and n, and any r and s that we consider on £;,. If we show that for some
&)

< C

E{ {B_ﬁ—’_} < C9

for all r in the interval that we consider and all ¢ < 2n?, it follows that there is a ¢ such
that

B [D‘D*} < e
for any ki, ko, t and n, and any r and s that we consider on £;,. We note that by definition
of 7'1'T<d7f7 kl, kl),

dS
B [f)— 5+] @@ Lo (@ Yl w0
. _

3 Lo (@)l w(e/m).0)

Careful analysis of Lp(x,y) and v (s) implies that this quantity is bounded uniformly for
all n, all r in the interval that we consider and all ¢ € (0,2n”). We refer the reader to the
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proof of [28, Lemma A.1] for the details of a similar argument in the undirected setting.
This implies that

1

1 / kol (df, k) | < SB[, ((0,20), N, ).
T J(0,2n8) xIN2 n

Q

E

Then, we note that for any = > 0, for P a Poisson random variable with rate omP,

P [P > (x4 1)2n5]

P[A, =s,N.=71]°

Then, by the local limit theorem and the exponential tail of the Poisson distribution, we

obtain that there exist ¢4, c5 > 0 such that for all n, all » and s in the interval of interest
and all z > 1,

P (1L, ((0,2n°),N,IN) > (z 4+ 1)2n”) <

P (Hm ((O, 2nﬁ),]N,]N) > (z+ 1)2n5) < cyexp(—csan?).
This shows that there is a constant c¢g such that
E [TI,, ((0,2n°),N,IN)] < cen”
for all n and all » and s that we consider under £;,. It then follows that

1

7/ kleHrys(dt, kl,kg) —0
T J(0,2n8)x N2

E

as n — oo uniformly in all 7 and s of interest, so for n large enough,

5L> < €.

1
P 7/ k‘lk}QHR"’S" (dt, k‘l, kg) > €
T J(0,2n8) x N2

This implies that

The other convergences are proved similarly, and the result follows. O

Proposition 4.19. Theorem 4.1 holds conditionally on the resulting multigraph being
simple.

Proof. Let p(n) = inf{k > 1: B, (k) > 0}, and note that the event that the multigraph
formed by the configuration model on n vertices is simple is equal to {p(n) = oo}.
Proposition 4.17 shows that we do not observe any anomalous edges far beyond the
timescale in which we explore the largest components of the out-forest. This allows
us to conclude that all of the results we prove using the exploration up to time O(n2/ 3)
are also true conditioned on {p(n) = co}. This follows from the proof of Theorem 3.2 in
[28]. O

The results that follow are all obtained by studying the exploration up to time O(nQ/ 3),
so will also be true conditional on the resulting directed multigraph being simple.

5 Convergence of the SCCs under rescaling

In this section, we will use the convergence of the out-forest that we obtained in
Section 4 to show that the SCCs ordered by decreasing number of edges converge under
rescaling in the dg-product topology.

We remind the reader that an overview of the most important notation used can be
found in Appendix A.
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5.1 Convergence of the out-components that contain an ancestral surplus edge

In this subsection, we will prove that the out-components that are explored up to time
O(n2/ 3) that contain an ancestral surplus edge converge under rescaling. Recall the
definition of (A, (k),k > 1) from Subsection 2.1.3, and recall that the out-components
that contain a non-trivial SCC are the out-components on which (A, (k),k > 1) increases.
Moreover, if (4,(k),k > 1) increases on a component, the law of the first increase
time corresponds to the position of the tail of the first ancestral surplus edge in the
component.

We first study the convergence of (Hﬁ(k) k > 1) under rescaling. This is an extension
of Theorem 4.1. Recall that for (B;,t > 0) a standard Brownian motion, we defined

(B t > 0) = (Bt— wt27t20)7
2041

and its reflected process
(Ry,t > 0) = (Bt —inf{Bs 15 < t},t > 0) .
Proposition 5.1. We have that
<n71/35’i (an/gtj) nV3H, (an/gtJ) ,7171/31%, (an/StJ) 1< T)

. 2 ~ 2(o_ ) A
ﬂ) (aJrBt,Rt,WRt,t < T)
g4 o4

in D([0, T],R)3, jointly with
—2/3 &— 2/3 —1/3 2/3 < P, V- 2 <
(n S, (Ln tJ>7n P, (Ln tJ),th)—> (Vt, QUt ,tT)

inD([0,T],R)? as n — oo.

Proof. We use result [17, Theorem 1] by de Raphélis, which states the convergence of
the height process of a Bienaymé forest with edge-lengths under a few conditions on the
degree and edge length distribution. We will apply this result to the Bienaymé forest
with dummy and filler vertices, as defined in Subsection 4.2.2.

We equip this forest with edge lengths similarly to how we equipped the out-forest
with edge-lengths when we described how to sample the candidates in Subsection 2.1.3.
We do this as follows. For a dummy or filler vertex with out degree dt, sample its
in-degree with law Z~ for Z conditional on the event {Z* = d*}. The in-degree of
the true vertices is encoded by (Y~ (k),k > 1). Then, for a vertex with in-degree d,
let the edges connecting it to its children have length d— — 1 (unless it is the root of
the component, then let the edges connecting it to its children have length d—). Let
(HY4(Kk), k > 1) be the height process of the resulting forest.

We will translate the conditions of Theorem 1 in [17] to our setting and check them.
The conditions are as follows.

1. E[z1] =1
2. 1< E[(Z)] < oo
3. E[ZT1{z-5,] =o0(a7%) as z — oc.

Under these conditions, using the notation from Subsection 4.2.2,
(n—l/Bydf (Ltn2/3j> /Bt (Lmz/:ﬁj) L3 e (Ltn2/3J> > O)

2 2 _ _
9, <a+Bs,Rs,(U+ Y )Rs,tzo) 5.1)
O+ Ko+
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in D(R+,R)® as n — oo. Then, we observe that the rest of the argument in Subsec-
tions 4.2.2 and 4.3 can be extended to include the height process with edge lengths.
This yields the result.

Therefore, to finish the proof, we need the conditions of Theorem 1 in [17] to hold.
The conditions are equivalent to

1. E[D*D"] = E[D]

2.1<%<oo

3. E[D*D 1p-+,] =o(z72) as z — oc.

Note that the first and second conditions follow directly from the assumptions, and the
third condition is implied by E[D*(D~)3] < oo. O

Proposition 5.2. We have, jointly with the convergence in Theorem 5.1,
2/3 ()
An ([tn¥3]) 6 <T) =5 (A, t < T),

asn — oo, where (A¢,t > 0) is a Cox process of intensity

2004 +v_) 4
s tv)
O+ 1

at time t. The convergence is in D([0,T],R).

Proof. The compensator of a counting process is the unique adapted process that,
when subtracted from the counting process, turns it into a martingale. Observe that
(A, (k),k > 1) is a counting process with compensator

k

comn gy _ 5~ HC0)
A =25

_ f) A (min{l : By(1) > k)

( (D) >
Sy (min{l : P,(1) > k})

m)

L, (i)- By (im1)=1}

<

N

j=1

By Daley and Vere-Jones [16, Theorem 14.2.VIII], the claimed convergence under rescal-
ing of (4, (k),k > 1) follows if we show that

2(0_ ) [t
(Acomp (Lm”ﬂ) > o) @, (2o tv) [T p gt >0 (5.2)
" o4 p? 0

in D(R4,R) as n — oo jointly with the convergence in Theorem 5.1. Therefore, we will
now prove that Eq. (5.2) holds. Since

—1/3 9 2/3 p (V=2 )
n 3P, (In?3]),t>0) & 2¢t>0
(7o (1) 2 0) 5 (5
in D(R4+,R) as n — oo, we get that
(n*2/3 min{l > 1:n"Y3P, (1) > t},t > 0) LN (min {s >0: ;—/}92 > t} > 0)

—: ((t),t = 0)
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in D(R+,R) as n — oo, because (g—;tQ,t > O) is strictly increasing. Then, Theorem 5.1,
Lemma 4.11, Slutsky’s lemma and the continuous mapping theorem imply that

\_nl/StJ 294 . . t >
H : > _ _ R
itz Bl 2 KD s | 9, (2os v / ©ods,t >0
Sp (min{l : P,(1) > k}) O4ft 0 V-7(s)

Jj=1

in D(R4+,R) as n — oco. If we combine this with the convergence under rescaling
of (P,(k),k > 1) from Lemma 4.6 and apply Lemma 4.11, some simple analysis then
yields Eq. (5.2), which proves the statement. O

5.2 Finding the important components in the out-forest

In this subsection, we will show that, conditional on the convergence under rescaling
in Proposition 5.2, the sequence of intervals that encode the trees with ancestral surplus
edges sampled up to time LTnQ/ 3 /2| converges as well under rescaling. We want all
of the trees that contain such an ancestral surplus edge to be fully explored by time
LTn2/ 3|, so we let T be large enough so that this is likely. To be precise, fix ¢ > 0 and,
from now on, let 7 be large enough such that inf{B;,t < T} < inf{B,,t < T/2} with
probability at least 1 — €. (Such T exists for a Brownian motion with parabolic downwards
drift; morally because the mean of B, is —cs? for some ¢ while the variance is s. This can
be made rigorous as follows. With the reflection principle for Brownian motion and the
second moment method one can show that inf {Bt, t <T/2} > —£T? with probability at
least 1 — ¢/2 while, again by the second moment method B, < —%TQ with probability at
least 1 —¢/2.)

Lemma 5.4 is a statement about extracting excursion intervals from deterministic
functions with marks, which we will apply to the sample paths of (S; (k), k > 1) with the
increase times of (4,,(k),k > 1) playing the role of the marks. The lemma tells us that if
the sample paths and increase times converge under rescaling, then the beginnings and
endpoints of the excursions above the running infimum that contain the increase times
converge as well.

In this section, we want to consider convergence of finite sequences of elements in R
or R¥, so we need to set up some notation.

Definition 5.3. Let M be a metric space, which will be R or R* for our purposes. We
will be using the product topology on M™ in this definition. Let M <N = Ufzo M™ denote
the space of all finite sequences in M. The topology we use on M <N js the final topology
induced by the set of standard inclusion functions inc,, : M™ — M<N, for eachn € IN.

Under this topology, a sequence vi,vs,...in M converges to v in M if and only if
there exists N such that v,, and v have a common length [ for all n > N and v,, — v in
M'asn — oo overall n > n.

Let (fn(t),t <T)forn >1, and (f(¢),t < T) be functions in D(R;,R), such that

(fn(t),t <T) = (f(t),t <T)

in D([0,7],R) as n — oo. Assume that (f(¢),¢ < T) is continuous and that the local
minima of (f(t),t > 0) are unique. Moreover, let (z})1<i<m, for n > 1, and (z;)1<i<m be
elements of [0, 7]™ such that for all i € [m], 27 — =; in [0,T] as n — oo, and such that
f(z;) —inf{f(s) : s <a;} > 0 forall i € [m]. Moreover, assume that inf{f(¢) : ¢t <T} <
inf{f(t) : t <z} and that inf{f,,(¢t) : ¢t <T} <inf{f,(¢) : t <z }. Fori € [m],n > 1, let

g7 be the left endpoint of the excursion of f,, above its running infimum that contains z7,
and let 0" be the length of this excursion, i.e.

g =inf{t > 0: f,(t) = inf{fn(s) : s < z]'}},
of =inf{t >0 :inf{f,(s) : s < g +t} <inf{fn(s) : s <al}}.
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Similarly, let g; be the left endpoint of the excursion of f above its running infimum that
contains x;, and let g; be the length of this excursion, i.e.

gi=inf{t >0: f(t) =inf{f(s):s<z}},

o; =inf {t > 0:inf{f(s):s < g;+t} <inf{f(s):s<z}}.
For S = {(a;,b;),i € [m]}, let ord(S) be a sequence consisting of the elements of S put in
decreasing order of a;, with ties broken arbitrarily, and concatenated with (0, 0)121 SO
that ord(S) € (R?)*>.
Lemma 5.4. We have that

ord ({(g}*,0F) : 1 <i<m}) — ord ({(gi,0:) : 1 <i <m})

in (R?)™ equipped with the product topology as n — co.

Note that if a given excursion of f above its running infimum contains multiple
marks, only one instance of its left endpoint and excursion length will appear in
ord ({(¢%*,0) : 1 < i < m}). Therefore, the number of non-zero entries of

ord ({(gf,o7) : 1< i <m})

can vary as n varies, which is why we work in (IR?)>°. This lemma is proved in Appendix C.
We now apply this result to our process to extract the excursion intervals that contain
the marks representing ancestral backedges that are sampled up to time LTnZ/ 3/2]. We
recall the following definitions from Subsection 2.1.3. We have that G7' is the left endpoint
of the excursion of S; above its running infimum that encodes the out-component that
contains the ¢th ancestral surplus edge, and X7’ is the length of this excursion. Moreover,
G, and ¥; are their continuous counterparts. Formally, fori € {1,..., 4, ([Tn¥3/2])},

GT = min {k: >1: 8+ (k) = min{82F(1) : 1 < Xi"}} and
2T = min {k >1: 1nin{.§£’+(l) <G+ k} < min {S’g’*(l) < X?}}7
and fori € {1,...,A(T/2)},
G; = inf {t >0: 0‘+Bt = inf{U+Bs 15 < Xi}} and
Y, = inf {t >0: inf{J+Es s <G+t < inf{0+Bs 15 < XZ}} .
Proposition 5.5. It holds that
ord ({ (nfz/?’G?,n*Q/BE?) 1<i<A4, (LTn2/3/2J)})
D, ord ({(G1, 20) 1 1 < i < A(T/2)))
asn — oo in the final topology on (R?)<Y, jointly with the convergence in Proposition 5.2.

Proof. By Skorokhod’s representation theorem, we may work on a probability space
where the convergence in Proposition 5.2 holds almost surely. We only consider the
event on which the convergence holds and inf{B;,t < T} < inf{B;,t < T/2} holds and

claim that we can apply Lemma 5.4 to the sample paths of (n*1/35’,f (In2/3t]) ,t < T)

(ox

with marks

1<i<A, (| Tn2/3/2])
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where we observe that by the convergence, for n large enough, also
inf {S*,j (Ln2/3tj) < T} < inf {S; (Ln2/3tj) < T/2}

holds. We check the conditions. Firstly, note that by A4,, (|Tn?/3/2]) — A(T/2) asn — oo,
we can pick n large enough such that A, (|7n?/3/2]) = A(T/2). By the local absolute
continuity of (Bt7 t > 0) to a Brownian motion, its local minima are almost surely unique.

Since
(An (Lth/?’J) < T/2) L (A(L),t < T/2)

in D(R,,R) as n — oo, we observe that foralli € {1,..., A(T/2)}, n~ 23X} — X, almost
surely in R as n — co. The intensity of the Cox process (A, t > 0) at time ¢ is proportional
to Ry, so I?Xi > 0 for all 7 almost surely. This allows us to apply Lemma 5.4, and the
convergence follows. O

5.3 Convergence of the set of candidates

By Theorem 5.5, we know that the intervals that encode the out-components that
contain an ancestral surplus edge converge under rescaling. This convergence holds
jointly with the convergence under rescaling of the first time-step at which an ancestral
surplus edge is found in each of these components. We will show that the positions of the
other candidates in a component converge as well under rescaling. Recall the procedure
to sample candidates that is described in Subsection 2.1.3.

We will now show convergence under rescaling of the sequence of candidates in a
particular component of (E,(k), k > 1).

By Skorokhod’s representation theorem, we may work on a probability space where
the convergence in Propositions 5.2 and 5.5 holds almost surely. Let (g,0) € {(G;,%;) :
i < A(T/2)}, so that, for each n large enough, we can find (g, 0y,) € {(GI",£?) : i < A4,
(|Tn?/3/2])} such that (g,,0,) — (g,0). Set Vi = inf{t € [g,g+ 0] : A(t) = A(g) + 1}, and
similarly, set V{* = min{g, < k < g, + 05, : An(k) = A, (g9n) + 1}, which are well-defined
by definition of g, o, g, and o,. By construction, {¢, + 1,...,9» + 0,} encodes an out-
component. Call this component 7' . We apply the procedure defined in Theorem 2.8
to find the candidates in 7} . Let V,,(g,) denote the sequence of the times of discovery
of the candidates in T,;L (hereafter referred to as the sequence of candidates, see
Remark 2.1). Similarly, [g,g + o] encodes a component of the out-R-forest. Call this
component 7, and apply the procedure in Subsection 2.2.2 to find the candidates in 7.
Denote the sequence of candidates by V (g).

Proposition 5.6. jointly with the convergence in Proposition 5.5,
_ (d)
n*BV(g.) = V(g)
with respect to the final topology on R<VN.

Proof. We will find a coupling such that n=%/3V,,(g,,) “¥ V(g). By the convergence in
Propositions 5.2 and 5.5, n~2/3V* “¥ V. In general, let V" denote the m*" candidate
that is found in 7! , and let V;,, denote the m*" candidate that is found in T4. Suppose

that, for some m, we have found a coupling such that
n 2BV VY S (VL V). (5.3)

Then, V| is distributed as the position of the first jump of a counting process K7}, (k)
on [0, c0) with compensator

Kt?omp,m-ﬁ—l(k) = Z S,—i]l{Pn(i):Pn(ifl)‘Fl}
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for k € [V* + 1, g, + 0,] and 0 otherwise, where Ti"’mk is the subtree of T," spanned by
{gn + 1, V7", ..., V¥ i}. Moreover, for T, the subtree of 7, spanned by {g,V1,..., Vi, s},
and |Tj| its length as encoded by (ﬁRt,t > 0), V41 is the first jump in a counting
process K, 1(t) on [0, 00) with compensator

t
Kcomp,m+1(t) - / %H—Hds
m K
for t € [V,,, g + o] and 0 otherwise. By the convergence under rescaling of (A% (k),k > 1)
in Theorem 5.1, and by Proposition 5.5, we get that the metric structure of 7! with
distances defined by (HZ(k), k > 1), and its projection onto [n=2/3(g, +1),n"2/3(g, +0n)],
converge under rescaling to the metric structure of 7, with distances defined by

(2(U+ V) g 0)
oy

and its projection onto [g, g + ¢|. This, combined with Eq. (5.3) implies that

[tn2/3]

(n 2 (TrymS,)) Vi St < g+ o) 5 ("*j”le‘kl,Vm <t <l +U)
w

in D([Vyn, 9 + 0], R4+) as n — oco. Then, a similar argument to that used in the proof of
Proposition 5.2 implies that

(Kgomp,m-ﬁ-l (Ltn2/3j) an S t S g + U) 0:? (Kcomp,m+1(t)7 Vm S t S g + 0') 5

D(R4+,R4) as n — oo. This implies that

(K2 (22 ]),t > 0) D (Kpya (1), > 0)

in D(R4, R4+ ) as n — oo and, in particular, we can find a coupling such that K, (c0) > 0
if and only if K7 (00) > 0 for all n large enough, and such that on this event,

—2/3 a.s.
n2BVE TS V.

If Kip(oo) = 0, set V(g) = V1,...,Vim), Vu(gn) = (V,..., V), and the statement
follows. If K,,(c0) > 0, apply the induction step to (Vi,...,Vp,41) and (Vi*,..., V).
The fact that |V (g)| < oo almost surely, as shown in Subsection 2.2.2, implies that the
induction terminates. O

The following proposition shows that also the law of the heads of the surplus edges
corresponding to a candidate converges under rescaling. Moreover, we show conver-
gence under rescaling in the pointed Gromov-Hausdorff topology of an out-component
with the location of the candidates and the heads of their corresponding surplus edges.
(Note that the number of marked points may vary; we define the topology by setting the
distance between two pointed metric spaces as oo if they do not have the same number
of marked points, and if they both have m marked points we use the distance in the
m-pointed Gromov-Hausdorff metric.)

Proposition 5.7. Suppose the convergence in Propositions 5.2, 5.5 and 5.6 holds almost
surely. Then, for V,(g,) = (V{",..., Vg ), V(g9) = (V1,..., V), let W] be the index of
the vertex that the surplus edge corresponding to V" connects to. Similarly, let W; be
the index of the vertex that the surplus edge corresponding to V; connects to. Then,

(nil/STg’;, n=23(gn + 1), (sz/?’Vl", n*Z/SWf’) e (n*Q/BVJGn,n*Z/?’W]\}n))

— (7—9717 (V17 Wl)a ey (VNa WN))
in the pointed Gromov-Hausdorff topology.
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Proof. For S a subset of the vertices of T , let T (S) denote the subtree of 7, spanned
by S. By definition, for m < NV,,, W} is the vertex corresponding to a uniform unpaired
in-half-edge of the vertices in 7! ({g, + 1,V{",...,V;7}). By Theorem 5.1 and Slutsky’s

lemma,

re 2/3

(H” (Ln72)) > 0) o8 (U‘+ TS 0)

H, (|tn2/3]) 2p
in D(R4,R) as n — oo, which implies that the total variation distance between the law of
W, and the law of a uniform vertex in 7} ({g, + 1,V7",...,V;3}) goes to 0. Note that, by
Theorem 4.1, Propositions 5.5 and 5.6, we know that the height process of ;! converges
under rescaling to the height process of 7, jointly with the convergence under rescaling
of the positions of the candidates. By the proof of Proposition 5.4 in [25], this implies
that

(nil/gT;n,n”/‘sgn +1, n*2/3V1”, cee n*Q/SV,Z) S (79,9, V1, ..., Vin)

in the (m + 1)-pointed Gromov-Hausdorff topology. Since the relation
77 ({gn + LV VD) = T2 ({gn + LV, ..., Ve, WE Y]

passes to the limit under rescaling, with | - | denoting the total length in the tree, so that
also

‘7—0 ({g>m7--~7vm}>| = |7—g <{g7 Vl»---;Vm»Wm})l

which implies that the limit in distribution of n~2/ 3Wn is a uniform point on the subtree
of 7, spanned by (g,Vi,...,V,,), which is equal to the law of W,,. This proves the
statement. O

The proofs of Propositions 5.6 and 5.7 imply the following proposition.

Proposition 5.8. By Skorokhod’s representation theorem, we may work on a probability
space where the convergence in Propositions 5.6 and 5.7 holds almost surely. Let
T™™(g,,) be the subtree of T} spanned by {g, +1,V}",...,V }, and similarly, let T™*(g)
be the subtree of 7, spanned by {g,Vi,...,Vn}. Then, also

<n—1/3Tn,mk(gn)7n—2/3(gn +1), (n—2/3vln7n—2/3W1'rL) L (n_z/BVﬁ”,n_z/?’Wﬁn))
— (ka(g)7g7 (Vla Wl)v ey (VN7 WN))

almost surely in the pointed Gromov-Hausdorff topology as n — oco. Also the total length
in the trees converges, i.e.

n71/3 |Tn,mk(gn)| s |ka(g)|

almost surely as n — oo.

We now identify the candidates with their targets, as described in Subsection 2.1.3.
In 7™ (g,,), set V;* ~ W for each 1 < i < N, and set M :=T™™(g,)/ ~. Moreover,
in T™%(g), set V; ~ W, for each 1 < i < N, and set M, := T™*(g)/ ~. View both as
elements of 5 in the natural way. To be precise, in M o let the vertex set consist of
gn +1, Wi for i < N,,, and the branch points V;" AV} for i # j < N,,. Similarly, in M,,
let the vertex set consist of g, W; for ¢ < N, and the branch points V; A V; fori # j < N.
Then we have the following proposition.

Proposition 5.9. On the probability space where the convergence in Propositions 5.6
and 5.7 holds almost surely, nil/SM;n “3 M, inG.

Proof. The proof is analogous to the proof of Proposition 5.6 in [25]. O
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Proposition 5.10. On the probability space where the convergence in Propositions 5.6
and 5.7 holds almost surely, the SCCs in n‘1/3M_;?n, listed in decreasing order of length,
converge to the SCCs in M, listed in decreasing order of length, in G almost surely as
n — o0.

Proof. This follows from Proposition 5.3 in [25]. This proposition requires that the
lengths of the SCCs in M, have different lengths almost surely, which is the content of
Proposition 2.12. O

Proposition 5.11. Let T > 0, and let (CI'(n),i > 1) be the kernels of the SCCs that
contain a candidate with label at most |Tn?/?/2|, ordered by length. Similarly, let
(CI,i > 1) be the kernels of the SCCs obtained from the out-R-forest with a candidate
before time T'/2, ordered by length. Then,

(nCT ()i > 1) S (clLi> )

in the é—product topology, as n — oo.

Proof. This follows from Proposition 5.5, Theorem 5.10, and the fact that all SCCs in the
limit object have a different length by Theorem 2.12. O

Finally, we claim that we can choose T large enough such that the SCCs with the
highest number of edges are explored before time |772/3]. This is the content of the
following lemma. The proof is in the same spirit as Aldous [2, Lemma 9].

Lemma 5.12. For ¢ > 0 and I an interval, let SCC(n, I,§) denote the number of SCCs
whose vertices have at total of at least én'/? in-edges (including those which are not
part of the SCC) and whose time of first discovery is in n?/®I. Then,

lim limsup P (SCC(n,(s,00),0) > 1) =0 for all § > 0.

§—00 n

Proof. Fix § > 0. Suppose there is an SCC denoted by C with vn!/3 total in-edges.
Conditionally on this fact, the in-edges that are paired up until the time the first in-edge
of C is paired are uniform picks (without replacement) from the total set of in-edges. We

use =, to denote the time of discovery of the first in-edge of C' multiplied by n~2/%. Then,

Zn ﬂ Exp(v). Fix € > 0. We have that, by the memoryless property at time s,

P(SCC (n,(s,2s),0) =0|SCC (n,(s,),0) > 1)

is asymptotically bounded from above by exp(—sd) by the memoryless property at time s.
So that we can find an s > 0 such that for all n large enough,

P(SCC (n,(s,),d) > 1 and SCC (n, (s,2s5),6) =0) <e.
We claim that, by possibly increasing s and n, we also get that
P(SCC (n,(s,25),0) =0) > 1—c¢,

which proves the statement. Firstly, we observe that the ratio of the length of an SCC'
and its total in-degree are asymptotically equal to % by the proof of Proposition 5.7.
Then, note that for any ¢ > 0, the limit process almost surely only has a finite number of
excursions with length exceeding c. This implies that for s large enough, with probability

at most ¢/2, an SCC with total length at least U,fw, ¢ is discovered after time s. By the
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convergence of the exploration process on compact time intervals, by choosing n large
enough, we can then ensure that

P (SCC (n,(s,2s),0) =0) > 1 —e.

We conclude that
P(SCC (n, (s,00),6) > 1) < 2e. O

Note that the number of edges in an SCC is bounded from below by the total number
of in-edges of vertices in the SCC.

We now show that for any j and any € > 0, we can pick 7' large enough such the j
largest components in (C;,i > 1) are contained in (C!,i > 1) with probability at least
1—e

Lemma 5.13. For all j holds that

lim P (Vi<jCe(Cl,i>1) =1
T—00
Proof. Fix e > 0. By [25, Proposition 5.10] adapted to our limit object, for k large enough,
with probability 1 — /2, the j largest components of (C;,i > 1) are contained in the k
largest components of the out-forest with identifications. Moreover, for T large enough,
with probability 1 —¢/2, the k largest excursions above the infimum of a Brownian motion
with negative parabolic drift occur before time T (see [3, Section 3]). This implies the
statement. O

Theorem 1.1 then follows from Theorem 5.11, Theorem 5.12 and Theorem 5.13.

6 Open problems

Our work contains the first quantitative results on the directed configuration model
at criticality, and is the second metric space convergence result for a directed graph
model (after the directed Erdés-Rényi graph was studied in [25]), and many interesting
unresolved questions remain.

1. The law of our limit object is defined by three parameters that are functions of the
(mixed) moments of the degree distribution. Does a different choice of parameters
always give a different limit distribution? If so, are the laws absolutely continuous
to one another?

2. Our methods show that the diameter of the configuration model at criticality is
Q(n'/3) in probability, which is in contrast with the off-critical cases (for determin-
istic degrees), in which the diameter is ©(log(n)) in probability [9]. We conjecture
that the diameter is in fact ©(n!/?) in probability. Goldschmidt and Maazoun are
working on this question for the directed Erdds-Rényi graph at criticality.

3. In [25], the authors show convergence of the sequence of SCCs in the /;-sense,
which is stronger than the product topology as considered by us. This for example
implies that for the directed Erd6s-Rényi graph, under rescaling, the total length
in the SCCs converges in distribution to some finite random variable. Also for
undirected configuration models, there are no results that show metric space
convergence in a topology on the sequence of components that is stronger than
the product topology [5, 14, 4]. It would be interesting to obtain stronger con-
vergence results for the directed (and undirected) configuration model that imply
convergence of more statistics of the graphs.
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4. We conjecture that, just like the directed Erdés-Rényi graph [25], the directed
configuration model gives rise to a critical window, that in some sense interpolates
between subcritical and supercritical models. It would be interesting to adapt our
methods to the critical window.

5. In future work, we plan to extend our understanding of the SCCs by studying the
directed graphs in which they are embedded. A first step would be to study all
vertices that can be reached from the non-trivial strongly connected components.
This would illuminate connections between the SCCs and expose the fractal struc-
ture of the directed graph, which is not observed when only studying the SCCs
themselves.

6. Another natural next step is to study the model under weaker moment conditions.
The first condition to eliminate would be E [(D™)!(D%)i] < oo for (i,j) = (1,3)
and (4,7) = (3,1). Removing the former condition would in some sense make the
identifications less uniform on the ancestral lines. To be precise, (H'(k)/H(k), k >
0) will not necessarily converge to a constant process under rescaling of time,
which means that the in-edges that can be used to form surplus edges are spread
out less uniformly on the out-components. We have reason to believe that this would
place the model in a different universality class, but further research is needed to
confirm this. Removing the latter condition requires an adaptation of the proof of
Proposition 4.17 that does not use the Cauchy-Schwarz inequality. Also the heavy-
tailed case is not well-understood, but given our results, it is natural to expect that
a potential limit object would be embedded in a tilted stable tree as defined in [14].
Moreover, one could define hybrid models by letting the tail-behaviour of the in-
and out-degrees be different.

7. We conjecture that the rank-1 inhomogeneous directed random graph model under
suitable conditions is part of the same universality class as the directed Erd6s-Rényi
graph [25] and the model we consider in this work. We believe that our methods
and the methods of [25] can be adapted to obtain a metric space scaling limit for
the inhomogeneous directed random graph model, and we intend to pursue this in
future work.
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Appendix A Overview of notation

Basic definitions

v Probability measure on IN? from which we sample the degree
sequence

D, = (D;,D;) Degree pair (consisting of the in- and out-degree) of vertex ¢
(with law v)

én(u) Uniformly random digraph with degree sequence D,...,D,,
conditional on >_ D; =" D

Z=(Z",Z") Sample from v size-biased by the first coordinate

1 E[D™] =E[D*]| =E[D™ D]

v_ EZ7]-1

o2 Var(Z™)

ol Var(ZT)

o_4 Cov(Z—,Z7T)

() The ith strongly connected component in G, (v) in order of

discovery

~

n,i’

D, ;= (D ﬁ:’i) The ith degree pair in G, (v) in order of discovery

Encoding processes

S:{ (resp. Bt) Lukasiewicz path of out-forest (resp. continuous out-forest)

}A%j{ (resp. S“j{ (resp. B,) reflected at 0

Ry)

f,j (resp. 1) Running infimum of S'i (resp. By)

An(k) Number of surplus edges sampled up to time £

A,j (k) Number of unpaired in-half-edges of discovered vertices at time &

7 Height process of out-forest

g f;* Height process of out-forest with edge lengths that represent available
in-half-edges

YE(k) i(ﬁfz — 1) (encoding the degrees in order of discovery)

YE(k) S (ZF - 1) (random walk)

St.S-, P, Counterparts of S}, 5, P, resp. using Y+ instead of Y+ to encode
degrees in order of discovery (i.e. before the measure change)

BY R4 Counterparts of Bt, ]:Bt before measure change
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A change of measure

R, Number of vertices with positive in-degree

A, The difference between the total in- and out-degree

®(n,m) = | The Radon-Nikodym derivative between (Z4,...,Z,,) on one hand

or(Zy,...,2,) | and (D, 1,...,D, ) on the event R,, > m conditional on A,, =0
on the other hand

D(t) The Radon-Nikodym derivative between B; and B;

Filler vertices
Y* (resp. Bf)

Independent copy of Yt (resp. B) that is the Lukasiewicz path of
the trees that consist of filler vertices

Y4 (resp. Bdf)

Lukasiewicz path of the forest with dummy and filler vertices

RY (resp. RY)

Reflection of Y (resp. B) at 0

de

Height process of the forest with dummy and filler vertices

Hae Height process of the forest with dummy and filler vertices with
edge lengths that represent the number of available in-half-edges

on(k) (resp. | Time in depth first order until we have seen k (resp. mass t) non-

o(t)) filler vertices in the forest with dummy and filler vertices

A (k) (resp. | Number (resp. mass) of non-filler vertices in forest with dummy

A(t)) and filler vertices up to time k (resp. t)

From the out-forest to SCCs

G? + 1 (resp.
Gy)

The root of the component of the out-forest (resp. cont. out-process)
that contains the ith ancestral surplus edge

Tgn (resp. Tg,)

The component of the out-forest with root G + 1 (resp. G;)

X7 (resp. X;)

Size of TZ. (resp. T¢,)

Vi The kth candidate in 7§, (resp. 7g,)

W} (resp. W)) | Head of the kth candidate in 7§, (resp. 7g,)

N, (resp. N) Number of candidates in 7%, (resp. Tg,)

A,, (resp. A) Counting process of ancestral surplus edges

Trmk(GE ) Subtree of T2, (resp. T¢,) spanned by the root and the candidates
(resp. T4 '

Mg, (resp. | The MDM resulting from identifying the candidates and their heads
Mg,) in T7™mk(G™) (resp. T(‘;‘zk)
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Appendix B Multivariate triangular local limit theorem

The goal of this section is to prove Theorem 3.15. This can be deduced from Mukhin
[34, Corollary 1]. However, Mukhin’s result is more general than is needed to prove The-
orem 3.15. As a result, the conditions which we need to check in order to apply Mukhin’s
result are rather complicated. Instead, we offer here an elementary proof.

First, we recall some definitions. An R?valued random variable X is lattice if it is
non-degenerate and is supported on the translation of some lattice. The symmetrisation
of X is given by X* = X; — X where X; and X, are independent copies of X. If X is
lattice, the main lattice of X is given by

A= U {3 nix} i n; € Z and x} € supp(X*) foralli=1,...,m}.

m=1
Now we restate Theorem 3.15.

Theorem 3.15. For each n > 1 let X,, be an R valued random variable and
Xn,lv Xn,27 s 7Xn,n

be i.i.d. copies of X,,. Assume that the following holds:
1. There exists a random variable X such that X,, ﬂ> X asn — oo.
2. (HX"||2)"21 is a uniformly integrable sequence of random variables. Explicitly

Jim supE [Hxnnﬁ {||Xn||2 > LH —0. (3.10)

3. For all n, X,, and X are lattice with common main lattice A.

Then X has finite second moment. Further, for each n let c,, be an arbitrary element in
the support on?zl X,.,i- Then uniformly fory € ¢, + A,

P(S0y Xni =y) = n Y2 det(A)f (xa(y)) + 0 (n~/2)  where x,(y) = ¥="5Xx]

and f is the density of a N (0, Cov(X)) distribution. This means that

lim sup ’nd/zP(ZLl Xpi= y) — det(A)f(xn(y))’ =0.
N0 yec,+A
Before we prove Theorem 3.15, we first prove a sequence of lemmas. Our proof of
the local limit theorem will use characteristic functions. Let X be R?-valued. We use the
convention that the characteristic function of X is given by

¢(u) =E [e™X].

The following lemma shows the points at which the characteristic function of a lattice
random variables attains 1 in absolute value can be precisely characterised when the
main lattice is known. This is an adaptation of [38, P.67, T1].

Lemma B.1. Suppose X is lattice with main lattice Z¢ and characteristic function ¢.
Then |¢(u)| = 1 if and only ifu € (277Z)%.

Proof. If every coordinate of u is a multiple of 27, then u - X has support in ¢ 4+ 277 for
some t € R. Therefore ¢’“X is constant and hence |¢(u)| = 1.
For the converse, note the characteristic function of the symmetrisation X* satisfies

E |:eiu-X*:| = [¢"X] B [ %] = |B [ ‘2 -1
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Thus e’"*" ¢ 277 for all x* in the support of X*. Since the fundamental lattice of X is
74, there exists x},...,x}, in the support of X* and ki, ..., k,, € Z such that

m

> kix; =(1,0,...,0).
=1

Therefore,

m
ut) = Z ku-x; € 2nZ.
i=1
Repeating this argument for the other coordinates of u shows all coordinates of u are
multiples of 2. O

The next lemma shows convergence of the means and covariance of X,, to that of X,
and moreover shows the uniform integrability condition still holds after centering the
random variables.

Lemma B.2. Suppose conditions (1) and (2) of Theorem 3.15 hold. Then, as n — oo,
E[X,] = E[X] and Cov(X,)— Cov(X).

Further for each n, let X,, = X,, — E[X,], and X =X - E[X]. Then the uniform
integrability condition in Eq. (3.10) holds for the centered random variables (X,,)n>1.
This means that

lim sup B X, *1 {|Xa > > £}] =0.
L—oo p

Proof. By Skorokhod’s representation theorem, we can assume without loss of generality
that (X,,)»,>1 and X are in the same probability space and X,, — X almost surely as
n — oo. Then, the condition in Eq. (3.10) gives uniform integrability of (\\Xn||§)n21.
Thus, by Vitali’s convergence theorem, X,, — X in L? as n — oo. Therefore, X has finite
second moment and the mean and covariance of X,, converge to that of X.

Since the means converge, the centerings X,L — X in L? as n — oo also. Thus,
(||XnH§)n21 is uniformly integrable by the converse statement in Vitali’s theorem, as
required. O

The following lemma shows that we have a normal central limit theorem.

Lemma B.3. Suppose we are in the setting of Theorem 3.15. Then

i(xm ~BX,)) ‘% N0, )

=1

Si-

asn — oo.

Proof. We use the Lindeberg-Feller central limit theorem. We will use the notation
¥ = Cov(X), B, = Cov(X,,), Xpi = X, — E[X,] and X,, = X,, — E[X,,]. We will reduce
the problem to the one-dimensional case. By the Cramér-Wold device it is sufficient to
show that

1 — .

TWE u X, 2 N0, u-Tu)
n
=1

for all u € RY. Define .
Ani = = Xn1
. \/ﬁu "

Then by the version of the Lindeberg-Feller central limit theorem stated by Durrett in
[22, P128-129, Theorem 3.4.10], to complete the proof it suffices to check that
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1. limy, o0 iy B[A2 ] =u- Su.
2. Forall e > 0, lim, 00 327, E[Afmll (| An| > e}} =0.

To check condition (1),

n— oo n— oo

n
Tim SOE[42 ] = lim ]E[(u : X,,L)Z} ~ lim u-Z,u=u-Su
=1
by Theorem B.2. To check condition (2), for all ¢ > 0

7)1L%;E[Ai)iﬂ (| An.| > e}} = lim E{(u - X,)%1 {(u X,)? > eQnH

n—roo
SN2 SN2 €
X1 4 [1Xan]]” > ——5n
[[ull

~ ~ 52
X5 %1 {Xkll2 > Q”H
[[ul

by Theorem B.2. O

IA

[ull* lim E
n—oo

< ||u||2 nhﬁng(j SL;pE

=0

The last lemma we prove provides bounds on the absolute value of the characteristic
functions of X,,. This will be used to apply the dominated convergence theorem in the
main proof.

Lemma B.4. Suppose we are in the setting of Theorem 3.15. Moreover assume that the
common main lattice A is Z. Let ¢,,(u) be the characteristic function of X,, = X,,—E[X,,].
Then there exist 6,¢ > 0, p € (0,1) and N such that for alln > N

1. |pn(u)| <1 —c|u|? for all u € S(5), and
2. |pp(u)| < p forallu € S(m) \ S(9)

where, for allr > 0, S(r) = [-r,7]%

Proof. Firstly we use a analytical lemma stated by Durrett in [22, P.116, Lemma 3.3.19].
By that lemma, there exists a constant A > 0 such that

e — (1 +iz — 32°)| < Amin{|z|, 1}2”

for all # € R. Then applying this with z = u - (X,, — E[X,])
|pn(u)] < ’1 — %u . Cov(Xn)u} + R, (u)

where ) )
Ry(u) < AE [mm{|u Xl 1} (u - Xn)’ﬂ :

We provide bounds on R, and |1 — 2u - Cov(X,,)ul, starting with |1 — 2u - Cov(X,)ul.
Let Aminpn, and Apax,, be the minimum and maximum eigenvalues of Cov(X,,) respec-
tively. Then, by standard theory for quadratic forms,

Aming|ul|* < - Cov(X)u < Amaxy [[u|”.

Moreover, let Apin and Apax be the minimum and maximum eigenvalues of Cov(X)
respectively. The eigenvalues of a matrix are continuous in its entries and Cov(X,) —
Cov(X) by Theorem B.2. Therefore Amin, — Amin and Amaxy, — Amax @S 7 — 00.
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We have assumed that Cov(X) is non-degenerate thus Ani, > 0. Hence, there exists
N such that foralln > N,

1
§>\min < )\minn S >\maxn § 2>\max-

There also exists d; > 0 sufficiently small that Amax||uf|®> < 1 for all u € S(8;). Then for all
n>Nandue S(d1),

I1—Ju-Cov(X,)u|=1-Lu-Cov(X,)u <1— Iipulul’ (B.1)

4
To bound R,, by the Cauchy-Schwarz inequality
2 . > < 2
Ry(u) < AE,(u)l[u|” where Ey(u) = E[min{|ul[[[X|], 1} Xx 7]

Then for all L > 0, splitting the expectation into the case where || X, || < L? and the
case when || X, ||* > L2,

sup By (u) < L2 min{L|[ul|, 1} + sup E [HX”n?n {||an|2 > L2H
n n
= sup B [IXal*1 {IXal* > 22}

as u — 0. This holds for all L > 0, hence taking the limit L — oo and using Theorem B.2
we obtain that lim,,_,o sup,, E,(u) = 0. Thus, there exists d2 such that for all u € S(d2)

1
Rn(u) < g/\mm||u|\2. (B.2)
Thus setting § = min {41, d2}, for all n > N and u € S(§)
|fn ()] < 1 = clul,

where ¢ = £ Apin.

We now address the second bound. let ¢ be the characteristic function of X. We
assume X has main lattice Z?, thus |¢(u)| = 1 if and only if every entry of u is a multiple
of 27 by Theorem B.1. In particular |¢(u)| < 1 for all u € S(7) \ S(d). ¢ is continuous and
S(m)\ 5(6) is compact. Therefore there exists € > 0 such that sup,c g s(s)[¢(0)] < 1—e.

1
Since X,, ﬁ> X as n — o0, ¢, — ¢ uniformly on compact sets. Therefore there exists

N such that foralln > N

sup  |pn(u)| < p=1-1e O
ueS(m)\S(9)

We are finally ready to prove Theorem 3.15

Proof of Theorem 3.15. We first address the case where the main lattice of X and all X,,
is Z?. The main trick in the proof is to notice that if n is integer valued then

1 T
1{n =0} = — Y .
{n } 5 /_Tre U
Forally € c, +Z% Y X, —y € Z% so

n
1 - n
P X,i= =F | —— (S Xni-y) d
<Z ’ ) [W Lo "

1 )
— q[J)n(u)ne—v,l_r(y—n]E[Xn]) du,
(2m)d S(r)

EJP 29 (2024), paper 87. https://www.imstat.org/ejp
Page 80/85


https://doi.org/10.1214/24-EJP1131
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Universality for the directed configuration model

where ¢, (1) = E[e™ X»~EXa)] and S(r) = [~r,7]¢ for all 7 > 0. Recall
X, =n 2 (y — nE[X,]).
Then, changing variables with s = y/nu,

d/2 - o - 1 n_—is-Xn
n*P (Z Xy, = y) = @n? /S(ﬂ'\/ﬁ) dn(s/v/n)"e ds.

=1

By the Fourier inversion theorem,

1 —18'X
f(x) = @i /}Rdw(s)e ds

where 9 is the characteristic function of the N (0, Cov(X)) distribution. Therefore

sup |[n¥?P (Y0 X,i=y) - f(xn(Y))‘
ye€c,+A

= sup
yEcn+A

/]Rd (]15’(#\/5) (S)Qﬁn(s/\/ﬁ)” - d)(s)) e*is'xn(Y) ds

< / Ly (5)6m (5//)" — 0(s)| ds.
]Rd

We apply the dominated convergence theorem. To dominate the integrand, first note
that ¢ is integrable. Secondly let 6, ¢, p and N be as in Theorem B.4. For all n > N and
for all s € S(6y/n),

|6 (s/v/0)" < (1= c||s||?/n)™ < e=clsl’,
Let C = —log(p). Note if s € S(my/n) then ||s|* < x%dn. Thus for all n > N and
s € S(my/n) \ S(dv/n)
|6n(s/v/n)|" < O < e wEalsl,

Hence for alln > N,

Lsry/my () (8/ /)" —1(s)| < e8I &=l (s

where, in particular, the right hand side is integrable. By Theorem B.3,

Pn(s/v/n)" = 1h(s)

as n — oo for all s € R%. Thus for all s € R®

Ls(rym) (s)o(s/v/n)" — 1h(s)

as n — oo. Hence by the dominated convergence theorem

lim  sup [n¥*P (X", Xni=y)— f(xn)| =0,
n—oo yecn+A
as required.

Finally we generalise to any main lattice A. Suppose that A is generated by the
columns of the invertible matrix A. Then A, viewed as a linear transform, is a isomor-
phism mapping Z? to A. Thus A~'X,, and A~'X will have common lattice Z? for all
n. Moreover we can check the remaining assumptions of Theorem 3.15 still hold, thus
uniformly for y in the translation of A containing the support of .- ; X,, ;,

- 1 1 -
IP(ZA_lxn,i = A—1y> = ———exp (—2(A_1XH)TZ_1(A_1Xn)) + o(n_d/z).
i=1 (2mn)ddet 2
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where 3 = Cov(A~'X). This simplifies to
n 1 1 7 & 71 —d/2
P ZXW =y | = —F——=0xp (5% (AXA") 7%, | +o(n™Y=).
i=1 (2mn)? det 3

We have that .
¥ = Cov(A™'X) = A~ Cov(X)(A™H)T.

Therefore .
det(X) = det(A)’2 det(Cov(X)) = det(A)’2 det(Cov (X))
and so
- det(A) < L o ~1 > —d/2
P X,i= = e —-x;, Cov(X n | + ,
<; ’ y) et (Cov ) TP \ T CovX) T ) ol )
as required. O

Appendix C Proof of technical lemmas

Proof of Lemma 4.12. Denote g,(s) = inf{t : f,(¢t) > s} and g(s) = inf{t : f(t) > s}. By
Proposition 3.6.5 in the book by Ethier and Kurtz [23], it is sufficient to show that for
any s > 0, for any s, — s,

1. max{|gn(5n) - g(S)|, |gn(5n) - g(s—)|} — O"
2. Ifu, <s,foralln, s, = s, u, — sand g,(s,) = g(s—), then g, (u,) = g(s—);
3. Ifu, > s, foralln, s, = s, u, — s and g, (s,) — g(s), then g, (u,) — g(s).

Fix s > 0. If g(s—) = g(s), the result is straightforward, so we focus on g(s—) < g(s).

We start by proving the first property. Fix ¢ > 0 and suppose s,, — s. We observe that
g(s—) < g(s) implies that f has a local maximum at g(s—) and that f(g(s—)) = f(g(s)) = s.
By the uniqueness of local maxima of f and the definition of g, there exists a §; > 0 such
that for all t < g(s—) — ¢, we have that f(¢) < s — d;. Similarly, there exists a d2 > 0 such
that for all g(s—) + € <t < g(s) — ¢, we have that f(¢) < s — Jo. Moreover, define

5 = sup {f(t) : g(s) < t < gls) + ¢} —s,

so that, by definition of g, we have that 63 > 0. Define § = min{dy, d2,d3}. Now, let n
be large enough such that sup,¢(g 4(s)+ [fn(s) — f(s)| < /2 and [s, — s| < §/2. Then, it
holds that

1. fu(t) <s—4d/2< s, forallt < g(s—)—¢
2. fot) <s—0d<spforall g(s—)+e<t<g(s)—e
3. Thereis a g(s) <t < g(s) + e such that f,(t) > s+ /2 > s,.

These tree facts imply that g,,(s,,) C [g(s—) —¢, g(s—) +€]U[g(s) —¢, g(s) + €], which proves
the first of the three conditions.

Then, the second and third property follow immediately from the first property and
the monotonicity of g,, and g.

O

Proof of Lemma 5.4. First, note that ¢!, /', g;, and o; are well-defined for all i € [m],
n > 1byinf{f(t) : ¢t < T} <inf{f(t) : t < zp,} and inf{f,(¢) : t < T} < inf{f,(¢t) : ¢

Fix i. We will first show that g' — g; and 0}’ — 0; as n — oo. Firstly, note that by the
assumption that f(z;) — inf{f(s) : s < x;} > 0 and the continuity of f, g; < z; < g; + 0;.
Fix 0 < € < min{x; — gi,9; + 0; — 2;}/2. We claim that the following conditions are
sufficient for g’ — g; and ¢}’ — 0; as n — oo. For all n large enough,
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l.gi+e<zl<gi+o;—c¢

2. inf{fn(s):s€(gi—¢€9g +e)} <inf{fu(s):s€[gi+e9 +0—¢€},

3. inf{fn(s):s€(gi—€,9:+€)} <inf{fn.(s):s€[0,9; — €|},

4. inf{fn(s):s€(gi+oi—€,g;+0;+€)} <inf{fn,(s):s€[0,9; +0; —€]}

Indeed, conditions 1, 2 and 3 imply |g" — gi| < €, while conditions 1, 2 and 4 imply
|(g" + o) — (g; + 0;)| < e. Note that condition 1 holds for n large enough by definition of
¢ and the convergence of z} to z;. To show the other conditions, define

0r=inf{f(s):s€lgi+egi+0, —€} —inf{f(s):s€ (g —€,9 +¢€)}
0y =inf {f(s) : s €[0,9; — €]} —inf{f(s): s € (9i — €, 9i + )}
d0s=1inf{f(s) :s€[0,9i+0;, — €]} —inf{f(s) :s€(gi+0s —€,9.+0; +¢€)}.

By uniqueness of local minima and the definition of g; and ¢;, we have that
0= min{él, 62,(53}/3 > 0.

Then, note that for n large enough, sup{|f.(s) — f(s)| : s < gi + €} < 4, which implies
conditions 2, 3, and 4 for such n.
Since 7 was arbitrary, and m is finite, we find that

(93,07 ) 1<i<m — (9is Ti)1<i<m

in R?™ as n — oco.

We now claim that g;* — g¢; and g — ¢; implies that g;' = g}’ for n large enough.
Indeed, by definition of g;*, g7 and o;", we have that g;" < g7 implies that g — g/ > o',
and by the argument above, o;" — 0; > 0, so g;' — g — 0 can only hold if g;" = g7 for n
large enough. This implies that

#{(gi"07) 1 <i<m} = #{(gs,0:) : 1 <1 <m}.

Then, the result follows. O
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