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ORDER-INVARIANT MEASURES ON CAUSAL SETS

BY GRAHAM BRIGHTWELL AND MALWINA LUCZAK1
London School of Economics and Political Science

A causal set is a partially ordered set on a countably infinite ground-set
such that each element is above finitely many others. A natural extension of
a causal set is an enumeration of its elements which respects the order.

‘We bring together two different classes of random processes. In one class,
we are given a fixed causal set, and we consider random natural extensions of
this causal set: we think of the random enumeration as being generated one
point at a time. In the other class of processes, we generate a random causal
set, working from the bottom up, adding one new maximal element at each
stage.

Processes of both types can exhibit a property called order-invariance: if
we stop the process after some fixed number of steps, then, conditioned on the
structure of the causal set, every possible order of generation of its elements
is equally likely.

We develop a framework for the study of order-invariance which includes
both types of example: order-invariance is then a property of probability mea-
sures on a certain space. Our main result is a description of the extremal
order-invariant measures.

1. Introduction. This work is intended as a common generalization of two
different strands of research: a proposal from physicists for a mathematical model
of space—time as a discrete poset, and a notion of a “random linear extension” of
an infinite partially ordered set. One of our aims is to show that these two lines of
research are intimately connected.

The objects we study are causal sets, which are countably infinite partially or-
dered sets P = (Z, <) such that every element is above only finitely many others.
A natural extension of a causal set is a bijection from N to Z whose inverse is
order-preserving; that is, it is an enumeration of Z that respects the ordering <.

We consider random processes that generate a causal set one element at a time,
starting with the empty poset, and at each stage adding one new maximal element,
keeping track of the order in which the elements are generated. Such a process
is called a growth process. The infinite poset P generated by a growth process is
always a causal set, and the order in which the elements are generated is a natural
extension of P.

We will postpone most of the formal definitions for a while, although we will
introduce some notation that will be consistent with that used in the bulk of the
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paper. Our main purpose in this section is to motivate the ideas of the paper by
examining some examples. Before that, we need a little terminology.

A (labeled) poset P is a pair (Z, <), where Z is a set (for us, Z will always
be countable), and < is a partial order on Z, that is, a transitive irreflexive relation
on Z. An order < on Z is a fotal order or linear order if each pair {a, b} of distinct
elements of Z is comparable (@ < b or b < a).

A down-setin P isasubset Y C Z such that,ifae€ Y andb <a,thenb €Y. An
up-set is the complement of a down-set: a set U € Z suchthat be U and a > b
impliesa € U.

A pair (x, y) of elements of Z is a covering pair if x < y, and there isno z € Z
with x < z < y. We also say that x is covered by y, or that y covers x.

If P=(Z,<)is aposet, and ¥ C Z, then <y denotes the restriction of the
partial order to Y, and Py = (¥, <y). For W C Z, we also write P \ W to mean
PZ\W-

For P = (Z, <) a poset on any ground-set Z, a linear extension of P is a total
order < on Z such that, whenever x < y, we also have x < y. In the case where Z
is finite, the set of linear extensions is also finite.

We will often be considering posets on the set N, or on one of the sets [k] =
{1,...,k}, for k € N, which come equipped with a “standard” linear order. In these
cases, a suborder of N or [k] will be a partial order on that ground-set (typically
denoted <M or <Ky with the standard order as a linear extension, that is, if <Y is
a suborder of N and i <" j, then i is below j in the standard order on N.

In the case where the ground-set Z of P is countably infinite, the natural ex-
tensions of P correspond to the linear extensions < with the order-type of the
natural numbers: specifically, given a natural extension of P, which is a bijection
A:N — Z whose inverse is order-preserving, we obtain a linear extension < of P
by setting A(i) < A(j) whenever i < j in the standard order on N.

EXAMPLE 1. Figure 1 below shows the Hasse diagram of a labeled causal
set P =(Z, <), where Z ={ay,az,...},and a; > a; if j > i + 1. (Later, we will
require that the a; are distinct real numbers in [0, 1], but the order < imposed on
the a; by P has no relation to the order of [0, 1].)

The natural extensions of this poset P are the bijections A:N — Z such that,
fori < j, a; # a;. Equivalently, we require that {A(1),...,A(k)} is a down-set in
P, for each k.

We are interested in a particular probability measure x on the set L(P) of natu-
ral extensions A of P, which has properties one would associate with a “uniform”
probability measure. The o-field of measurable sets is generated by events of the
form

E(ai,ai,---a;,) ={A:A()) =aj; forj=1,...,k},

the set of natural extensions with “initial segment” a;,a;, - - - a;,, for k € N and the
i; distinct elements of N. We call a;, aj, - - - a;, an ordered stem if {a;, ..., a;;} is
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F1G. 1. The causal set P = (Z, <).

adown-setin P, for j =1,..., k: in other words if there is a natural extension of
P with this initial segment.

We describe the measure p via a random process for generating the sequence
A(1), A(2), ... sequentially. Given the set X3 = {A(1), A(2), ..., A(k)}, the element
A(k + 1) has to be one of the minimal elements of P \ X, and there are at most
two of these. The random process we are interested in is the one defined by the
following rules:

e if there is only one minimal element a; of P \ X, take A(k + 1) = ar with
probability 1;

e if there are two minimal elements ar4; and ag4o> of P \ Xi, set A(k + 1) =
ak+1 with probability ¢ = %(\fS —1)=0.618... and A(k + 1) = ay42 with
probability 1 — ¢.

It is easy to see that the function A generated by these rules is always a natural
extension of P.

We have described this as a process generating a random natural extension, but
we can also think of it as a growth process, growing a causal set by adding one
new maximal element at each step: the process always generates the same infinite
causal set P, but the order in which the elements are generated is random.

We now calculate

(1) W(E(@ra) = ¢*> =1~ ¢ = u(E(aar)).

Indeed, we choose A(1) = a; with probability ¢; having done so, we choose
A(2) = a with probability ¢. On the other hand, we choose A(1) = ap with prob-
ability 1 — ¢; having done so, a; is the only minimal element of P \ {a>}, so we
choose A(2) = a; with probability 1.
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Moreover, we claim that, whenever a;,a;, - - -a;, and ag,ay, - --ag, are two or-
dered stems with {a;,, ..., a; } ={ay¢,, ..., ae}, we have

() w(E(aj ajy - - ai,)) = w(E(ag agp, -+ - ag,)).

If the two orders a;,a;, - - - a;, and ag,ay, - - - ag, differ only by an exchange of ad-
jacent elements—necessarily a, and a, 1 for some r—then (2) follows by essen-
tially the same calculation as in (1): the two probabilities w(E(a;,a;, - - - a;,)) and
W(E(ag,ae, - - - ag,)) are products of terms which are the same except that one has
two terms equal to ¢ and the other has one term equal to 1 — ¢ and another equal
to 1. To see (2) in general, it suffices to show that we can step from a;,a;, - - - a;, to
ag,ag, - - - ag, by a sequence of exchanges of adjacent elements, staying within the
set of ordered stems. This is a standard fact about the set of linear extensions of
any finite poset: to see it in this case, start with the order a;, a;, - - - a;,, and move
each ay; in turn down until it reaches position ;.

The property in (2) is called order-invariance. If we consider instead a finite
poset P = (Y, <), then the uniform probability measure v” on the set of linear
extensions of P satisfies order-invariance. Indeed, another way of obtaining the
measure u in our example is to consider the sets Z, = {ay, ..., a,}, the finite
posets P, = Pz, , and the uniform measures vEr on their sets of linear extensions,
for each n. It can be shown that

vP(E(ajaiy - - ai)) — w(E(ai aiy - - az,))

as n — oo, for each ordered initial segment a;,a;, - - - a;, .

Our second example is apparently of a very different nature. We consider a
family of probability measures on the set of causal sets with ground-set N—that
is, models of random causal sets—and explain how these measures also satisfy an
order-invariance property.

EXAMPLE 2. A random graph order P = (N, <), with parameter p € (0, 1),
is defined on the set N as follows. We take a random graph on N—for each pair
(i, j) of elements of N, we put an edge between i and j with probability p, all
choices made independently. Then we define the random order < from the random
graph by declaring that i < j if there is an increasing sequence i =1i1,i2, ..., i, =
Jj of natural numbers such that igip | is an edge foreach £ =1,...,m — 1.

Equivalently, we could define the random graph order with parameter p via a
growth process, adding a new maximal element at each stage. Given the restriction
Py to the set [k], at the next step of the process, a random subset £ of [k] is
chosen, with each element taken into ¥ independently with probability p. Then
k + 1 is placed above the elements of 3, and the transitive closure is taken—so if
jisin ¥ and i < j in Py, then i is placed below k + 1 in Pjg41).

This is a model of random posets—there are versions with the ground-set being
a finite set [n], or Z—with a number of interesting features, and it also has the
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advantage that it is relatively easy to analyze. Accordingly, random graph orders
have attracted a fair degree of attention in the combinatorics literature; see, for
instance, [1, 2, 5, 23].

Fix some k € N, and some suborder <*1 of [k]. We claim that the probability
that the order <x) on [k] is equal to <[¥T'is given by

3) P = pyr =D,

where ¢(<[¥1) is the number of covering pairs of ([k], <Ky and b(<™*1y is the
number of incomparable pairs.

To see this, note that, if i is covered by j in <[¥] then in order for <[k to equal
<Ik1 it is necessary for ij to be an edge of the random graph. Also, if i and j are
incomparable in <1, then it is necessary for ij to be a non-edge. Conversely, if
i <k J, buti is not covered by j, then there is some sequence i = iiy-- i, = j
of elements of [k] such that iy is covered by iy41 in <Kl fore=1,....m—1.
Provided that each edge i;iy+1 is in the random graph, we will have i < j whether
or not the edge ij is in the random graph. Thus, <[] is equal to <I*1'if and only if
all the covering pairs of <l span edges in the random graph, and all the incom-
parable pairs do not.

The key point for our purposes is that the expression (3) is an isomorphism-
invariant of the poset <%, and so isomorphic posets have equal probabilities of
arising as <[x]. We again call this property order-invariance. An interpretation is
that, if we stop the process when there are k elements, and look at the structure
of the poset, but not at the numbering of the elements, then, conditioned on this
information, each linear extension of the poset is equally likely to have been the
order in which the elements were generated.

Growth processes, of a type similar to those in Example 2, were investigated
by Rideout and Sorkin [24], who view them as possible discrete models for the
space—time universe. The idea is that the elements of the (random) causal set form
the (discrete) set of points in the space—time universe, and the partial order < is
interpreted as “is in the past light-cone of.”

The order in which the elements of the causal set are generated is not deemed
to have any physical meaning, so it should not be possible to extract information
about this order from the causal set at any stage. Rideout and Sorkin thus viewed
growth processes as being Markov chains on the set of finite unlabeled causal
sets, where each transition adds a new maximal element. They studied such pro-
cesses with the property that, conditional on the causal set at some stage k being
equal to some unlabeled k-element poset P, each linear extension of P is equally
likely to have been the order in which the elements were generated. They called
this property “general covariance.” Alternatively, we can view the Rideout—Sorkin
processes as generating an order on the ground-set N, as in Example 2; then the
property of general covariance translates to the property of order-invariance, as
described in Example 2.
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In [24], Rideout and Sorkin characterized all growth processes satisfying gen-
eral covariance as well as another condition called Bell causality, and also a “con-
nectedness” condition that prevents the model breaking up as a sequence of models
of posets stacked on top of one another. The models satisfying all three conditions
are called classical sequential growth models or csg models; these were studied
further in [7, 16, 25]. Random graph orders, as in Example 2, are the prime exam-
ples of csg models. A general csg model can be described in similar terms to our
description of a random graph order as a growth model; the particular csg model is
specified by a sequence of real parameters 7, representing the relative probability
of choosing the random set X to be equal to a given set S of size n.

Brightwell and Georgiou [7] determined that the large-scale structure of any
csg model is that of a semiorder, and in particular is quite unlike the observed
space—time structure of the universe.

Varadarajan and Rideout [27] and Dowker and Surya [12] describe the models
that can arise if the connectedness condition is dropped. Here there is a fascinating
extra layer of complexity: the causal sets arising are all obtained by stacking “csg
models” on top of one another, and the sizes of “later” components may depend
on the detailed structure of “earlier” ones if these are finite.

The underlying reason that csg models cannot produce causal sets that resem-
ble the observed universe seems to lie with the condition of Bell causality: it is
possible to show that any process producing causal sets of the desired type (essen-
tially, those induced on a discrete set of points arising from a Poisson process on a
Lorentzian manifold) will not satisfy this condition.

Our aim in this paper is, effectively, to study the class of growth processes sat-
isfying general covariance: this class is vastly richer than the class of csg models.
For instance, if we drop the labels a; from the causal set in Example 1, and con-
sider the growth process that we described there as being a process on unlabeled
posets, then the property of order-invariance again translates to general covariance.

Dealing with unlabeled combinatorial structures is often awkward; in cases sim-
ilar to Example 1, it is also very unnatural. So we will deal with labeled causal sets
from now on, and we want to express order-invariance in terms of notation similar
to that used in Example 1.

We are thus faced with the problem of how to incorporate random graph orders
(and other csg models) into our setting. The numbering of the elements that we
used in Example 2 specifies the order of generation of the elements, and so these
numbers cannot serve as labels in the same sense as the a; are used to label the
elements in Example 1.

It is useful at this point to introduce another family of examples, in some ways
trivial but in other ways far from it.

EXAMPLE 3. We consider growth processes where the causal set generated
is a.s. an antichain (i.e., no two elements are comparable). This is the case if we
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take a random graph order with p = 0: we certainly do want to include some such
growth processes within our framework.

If we require our causal sets to be labeled, then a growth process which a.s.
generates an antichain is nothing more than a sequence of random variables: the
labels of the elements, in the order they are introduced.

Order-invariance requires that, if we condition on the set of the first k labels, for
any k, then each of the k! orderings of these labels is equally likely. This is exactly
the requirement that the sequence of labels be exchangeable.

One way to generate a sequence of exchangeable random labels is to take any
probability distribution 7 on any set X of potential labels, and let the labels be an
i.i.d. sequence of random elements of X with probability measure 7. We will want
our labels to be a.s. distinct, so we need the probability measure t to be atomless.

The Hewitt—Savage theorem [18] states that every sequence of exchangeable
random variables is a mixture of sequences of the type described above (i.e., there
is a probability measure p on some space of probability measures on a set X: one
measure T is chosen according to p, and then an i.i.d. sequence of random elements
of X is generated according to 7).

For instance, we can take X to be the interval [0, 1], equipped with its usual
Borel o-field and Lebesgue probability measure, and 7 to be the uniform proba-
bility measure on X. Our growth process then operates as follows: at each stage,
we introduce a new element, labeled with a uniformly random element of [0, 1],
chosen independently of all other labels, and we make the new element incompa-
rable with all existing elements. This is indeed order-invariant: if we condition on
the state of the process after k steps—an antichain labeled with a set of k numbers
from [0, 1], a.s. distinct—then each of the k! orders of generation is equally likely.

Formally, we will handle random graph orders in exactly the same way as in
the example above: our growth process will proceed by taking a new element,
assigning it a uniformly random label from [0, 1], independent of any other labels
and of the structure of the existing poset, and then placing the new element above
some of the existing elements as described in Example 2. Such a growth process
will be order-invariant.

In general, it is convenient to work only with causal sets labeled by elements
from a specific set, and we shall choose the interval [0, 1], which comes equipped
with its standard (compact) topology, and the Borel o-field B generated by the
topology.

One generally applicable way of specifying the outcome of a growth process is
by giving an infinite string of (labels of) elements, listed as xjx; - - - in the order of
their generation, together with a suborder <N of the index set N with its standard
order: i <V j if and only if x; < x ;j in the causal set P = (X, <) generated by the
process.

Growth processes thus correspond to probability measures on the set 2 of pairs

N
(x1x2--+, <),
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where the x; are elements of [0, 1] and <Y is a suborder of N. We will proceed
by taking 2 as the outcome space, with the appropriate o-field F, and consid-
ering probability measures on (€2, 7). We will set up the notation carefully in
Section 3, introducing the notion of a causal set process or causet process, which
is effectively the same as a growth process, but where the states are formally pairs
(x1 -+ xg, <[k]), where the poset <Ik1 is on the index set [k], rather than on the set
Xx = {x1,..., xr}. We give a formal definition of order-invariance, as a property
of probability measures on (€2, F), in Section 4.

We emphasize that we will build one space (€2, F) to accommodate all causet
processes, subject only to the fairly arbitrary restriction that the set of potential
labels of elements is [0, 1]. We will then study the space of all order-invariant
measures, which we will define as probability measures on (€2, F) satisfying a
certain condition. This space of order-invariant measures has some good proper-
ties; for instance, it is a convex subset of the set of all probability measures on
(2, F), and we shall show in Section 6 that it is closed in the topology of weak
convergence.

In order to make a systematic study of order-invariant measures, we shall focus
on the extremal order-invariant measures: those that cannot be written as a convex
combination of two others.

An order-invariant measure that almost surely produces one fixed (labeled)
causal set P = (Z, <), as in Example 1, will be called an order-invariant mea-
sure on P. The process in Example 1 is in fact the only order-invariant measure
on the poset P of Figure 1, and it is extremal. We shall see an example later of a
causal set with infinitely many extremal order-invariant measures on it.

On the other hand, it follows from the analysis in Example 3 that a labeled an-
tichain (Z, <) admits no order-invariant measures. Indeed we saw that, if an order-
invariant measure generates an antichain a.s., then there is a probability measure p
on the space of probability measures on ([0, 1], B), such that the sequence of labels
is generated by first choosing a probability measure t according to p, then taking
an i.i.d. sequence of random variables with distribution 7. Now, if x € [0, 1], and
x occurs as a label with positive probability, then p(t({x}) > 0) > 0, and in that
case x occurs as a label infinitely often with positive probability. So such a process
cannot generate each label in Z exactly once.

There is however an abundance of extremal order-invariant measures that are
measures on some fixed causal set. Also, there are extremal order-invariant mea-
sures a.s. giving rise to an antichain: it follows from the discussion in Example 3—
in particular, from the Hewitt—Savage theorem [18]—that these are effectively the
same as i.i.d. sequences of random elements of [0, 1].

Our main result is Theorem 8.1, showing that all extremal order-invariant mea-
sures on (€2, F) are, in a sense to be made precise later, a combination of extremal
order-invariant measures of these two types.

Sections 2—4 are devoted to defining notation and terminology, setting up the
spaces we are studying, and giving precise definitions. We also establish some
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useful properties of order-invariant measures in Section 4. In Section 5, we give
details of how examples such as the ones in this section fit into the general frame-
work. In Section 6, we show that the set of order-invariant measures is the set of
measures invariant under a certain family of permutations on €2, and we derive as
a consequence that the set of order-invariant measures is closed in the topology
of weak convergence. In Section 7, we give a number of conditions equivalent to
extremality of an order-invariant measure, and also show that every order-invariant
measure is a mixture of extremal ones. Finally, in Section 8, we state, discuss and
prove Theorem 8.1.

Our results do not provide a classification of extremal order-invariant measures:
this would necessarily involve a classification of extremal order-invariant measures
on fixed causal sets, which seems likely to be prohibitively difficult. However,
some partial results in this direction are given in the authors’ companion paper [8],
where order-invariant measures on fixed causal sets are studied in depth.

For now, we just point out some more connections to existing literature. Some
years ago, the first author [9, 10] studied random linear extensions of locally finite
posets. The main theorem of [9], interpreted in the present context, is as follows.
If a causal set P has the property that, for some fixed ¢, every element is incom-
parable with at most ¢ others, then there is a unique order-invariant measure on P.
For instance, this applies to the causal set in Example 1. More details can be found
in [8].

The specific case where P is the two-dimensional grid (N x N, <) has attracted
considerable attention, as it is connected with the representation theory of the infi-
nite symmetric group, and with harmonic functions on the Young lattice (which is
the lattice of down-sets of P). A good account of this theory appears in Kerov [20],
where a somewhat more general theory is also developed. Our concerns in this pa-
per are different, but the two theories have various points of contact.

The family of natural extensions of a fixed causal set P can also be viewed
as the set of configurations of a (1-dimensional) spin system, and order-invariant
measures can then be interpreted as Gibbs measures, so that some of the general
results discussed in, for instance, Bovier [6] or Georgii [15] apply. In fact, as we
shall see later, some of the results in [15] apply to order-invariant measures in
general.

2. Causal sets and natural extensions. For a poset P = (Z, <) and an ele-
ment x € Z, set D(x) ={y € Z:y < x}, the set of elements below x. We also set
Ux)={yeZ:y>x}and I(x) to be the set of elements incomparable with x.
Thus, {D(x), I (x), U(x)} is a partition of Z \ {x}. A causal set is a poset in which
D(x) is finite for all x.

Recall that a natural extension of a causal set P = (Z, <) is a bijection A from
N to Z such that A7 is order-preserving: that is, if A(i) < A(j), then i < j. Itis
often convenient to write natural extensions as xjx; - - -, meaning that A(i) = x;.
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In this notation, an initial segment of A is an initial substring x1x» - - - xg, for some
k e N.

A natural extension A of a countably infinite poset P = (Z, <) gives rise to a
linear extension < of P by setting x < y whenever A~!(x) < A~!(y). The linear
extensions arising in this way are those with the order-type of N.

Similarly, if P = (Z, <) is a finite poset, with |Z| = k, we can think of a linear
extension as a bijection A :[k] — Z such that A Lis order-preserving, that is, if
A() < A(j), then i < j in [k]. We shall sometimes write a linear extension of

a finite poset P as xj ---xg, meaning that A(i) = x; for i =1, ..., k. For finite
partial orders, we shall use these various equivalent notions of linear extension
interchangeably.

A stem in a causal set is a finite down-set (this term is less standard: it has been
used in some physics papers). An ordered stem of a causal set P = (Z, <) is a
finite string xp - - - xx such that X = {xy, ..., xx} is a down-set in P, and x1 - - - x is
a linear extension of Px. In other words, ordered stems are exactly the strings that
can arise as an initial segment of a natural extension of P.

For a countable poset P = (Z, <), let L(P) denote the set of natural extensions
of P. Also, let L'(P) denote the set of injections A from N to Z such that, for
each i, D(A(i)) C{A(1),...,A(i — 1)}. In general, elements of L’(P) need not be
bijections from N to Z: they may be invertible maps from N onto a proper subset
of Z, which will necessarily be an infinite down-set in P. Those elements of L'(P)
that are bijections from N to Z are exactly the natural extensions of P.

A countable poset has a natural extension if and only if every element is above
finitely many elements, that is, if and only if it is a causal set. If P has no element x
with 7 (x) infinite, then all linear extensions of P correspond to natural extensions,
and L(P) = L'(P). However, if there is an element x of P with [ (x) infinite, then
there is (a) a linear extension of P that does not have the order-type of N and (b) an
element of L'(P) whose image is the proper subset 7 (x) U D(x) of P.

3. Causal set processes. A causal set process or causet process is a discrete-
time Markov chain on an underlying probability space (€2, F, i), that we shall
specify shortly. The elements of the state space £ of the Markov chain are ordered
pairs (xi - - - Xg, <[k]), where x| - - - x¢ is a string of elements from [0, 1], and <[k
is a suborder of [k]. The only permitted transitions of the chain are one-point ex-
tensions, from a pair (x - - - xg, <[k]) to a pair (X1 - XgpXk+1, <[k+1]), where x4
is an element of [0, 1], and <**!1 is obtained from <*! by adding k + 1 as a
maximal element. A transition from the state (xj - - - xg, <U‘]) is thus specified by
the element x;1 of [0, 1] to be appended to the string, and the set D(k + 1), a
down-set in ([k], <[K).

From each state (xj - - - xx, </K1), we can derive a partial order Py = (Xg, <),
with ground-set Xy = {x1, ..., x¢}, and x; < x; if and only if i <kl j. We always
interpret <¥1 as giving a partial order < on X in this way. The condition that <[¥]
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is a suborder of [k] then translates to the condition that the linear order x - - - xi is
a linear extension of Py; indeed the states of the causet process are in 1-1 corre-
spondence with the set of pairs (P, x1 - - - Xx), where Py is a poset on {xy, ..., Xi}
and xp ---xi is a linear extension of Pg. In this interpretation, as in Section 1, a
transition adds a new maximal element, drawn from [0, 1], to Px.

For fixed k € N, let £ be the set of states (x; - - - xx, <K1) € &, that is, those
with k elements. So all permitted transitions go from £¥ to X1 for some k.

We shall declare our underlying outcome space 2 and o-field F to be the sim-
plest structure supporting all causet processes. The outcome space 2 can thus be
taken to consist of all possible sequences of states, starting from the empty string.

Now, each w € €2 can be identified with a pair (x1x2-- -, <N), where x1x;--- is an
infinite sequence of elements of [0, 1], and <N is a suborder of N. It is convenient
for us to define Q as the set of all such pairs w = (x;x7 - - -, <M).

We define the projections 1y : @ — £l by
me(xrxg o, <) = (v X, <py)

(in line with our general notation, <I[\}(] denotes the restriction of the order < N
on the ground-set N to the subset [k]). In other words, 7y is the “restriction” of
o= (x1x2---, <) to its first k entries. Thus, the sequence mo(w), T (w), ... is
the sequence of states corresponding to the outcome w. The map 7% is then seen
as the natural projection on to the kth state (and so in this case on to all the first k
states) in the sequence.

Given an element w = (x1xp-- -, <N) of 2, we can derive a countably infinite
subset X = {x1, x2, ...} of [0, 1], together with a poset P = (X, <) on X, where
x; < x; if and only if i <N J, and a natural extension xjx; --- of P. Conversely,
such a triple (X, <p, x1x2 - --) determines w € 2 uniquely. The sequence (Px) of
finite posets can be obtained from P by setting Py = Py, , the restriction of P to
X ={x1,...,x;}, foreach k.

We need some notation for functions on £2, that is, random elements on our
probability space; where possible, for an object denoted by a Roman letter, we will
use the Greek version of the letter to denote the corresponding random element.
Thus, we will denote by &; the random kth coordinate, that is, the element in [0, 1]
with & (w) = & (x1x2- -+, <N) = xi. We shall use E; to denote the random set
{&1, ..., &}, and E to denote the random set {£1, &2, ...}. We use Ay to denote the
random element taking values in the set of subsets of [k] with Ay (w) = D(k), the
down-set of elements below k in <. Finally, we will use < and <*! to denote the
partial-order valued random elements with <N (w) =<N and <¥ (w) =<I[\,]{], and
IT and I to denote the posets induced on the random sets & and Ey, respectively,
by the random order <N and <[4, respectively; in other words, I1 = (E, <) and
[Ty = (Ek, <), where §; < §&; if and only if i <Nj ori <l Jj.

Let B denote the family of Borel subsets of [0, 1]. For k € N, sets By, ..., B
in B, and </¥1 a partial order on [k], define (B - - - By, <Ik1y to be the set of pairs
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(x1 -+ Xk, <[k]) in %1 with x; € B; for each i. Now define
E(By--Be, <) =1 (By--- B, <¥).

This subset E(B - - - B, <[k]) of Q2 is to be thought of as the event that &; € B; for
i =1,...,k, and that <N has <¥! as its restriction to [k]. An event of this form
will be called a basic event.

For each k, we now define F; to be the o-field generated by the sets
E(By--- By, <Iky and we note that Fy C Fi+1. Clearly, the family of events
E(Bj --- By, <!¥l) determines, and is determined by, the first k states of the
causet process, so the F; form the natural filtration for our process. We then take
F =0 (U2 Fr). A causet process thus gives rise to a probability measure 1
on F, that we will call a causet measure.

We remark that €2 can be identified formally with a subspace of the compact
space [0, 11 x 2N, with the product topology (and the standard topology on [0, 1]).
Here, we take an enumeration s : N — N x N of the set of pairs (i, j) of positive
integers with i < j, and then encode a suborder <" of N as a function ¢ :N —
(0,1} by setting g(s~'(i, j)) = 1 if and only if i <" j. The topological space
[0, 11N x 2N is metrisable, for instance by the metric

d(@,¢), (b,d) =) 27" (la; — bi| + |c; — d;]).

1

The requirement that <" be a partial order translates to: (s~ (i, j)) + ¢ (s~ (J,
k)) —q(s~'(i, k)) < 1foreach i < j < k. The subspace of [0, 1N x 2N satisfying
these constraints is therefore closed, and hence compact.

In this representation of Q2 as a product space, the o -fields Fj contain all finite-
dimensional sets. By separability, every open set is a countable union of sets
in U,?il Fk, so the product o-field F is the Borel o-field on Q2 (see, e.g., Re-
mark 4.A3 in [15] or the discussion of product spaces in Chapter 3 in [13]), so our
causet measures will be Borel measures. As €2 is a closed subset of a complete and
separable metric space, €2 itself is also complete and separable.

As we have already indicated, we shall treat the concepts of causet measure and
causet process almost interchangeably. Let us spell out why we may do this.

The family of basic events E(Bj --- B, <!Xl) forms a separating class, that
is, any two probability measures that agree on all basic events are equal: see,
for example, Proposition 4.6 in Chapter 3 of [13] or Example 1.2 in [4]. Thus,
to specify a causet measure p on (2, F), it suffices to specify the probabilities
W(E(By -+ By, <Ik1y) in a consistent way. Indeed, as mentioned earlier, the re-
striction wy = i, Uof u to Fi specifies the evolution of the process through
the first k steps; the measures p; are the finite-dimensional distributions of the
process, and they determine the distribution of the process—see Proposition 3.2
in [19] or Theorem 1.1 in Chapter 4 of [13], or Example 1.2 in [4].

Conversely, suppose we are given the causet process as a transition function
P(-,-), thatis:



ORDER-INVARIANT MEASURES ON CAUSAL SETS 1505

(i) for each state (xi---xx, <) in EW P((xy---xx, <)), ) [the transition
probability from the state (x; - - - x5, <!¥1)] is a probability measure on EX+11,

(ii) forevery k € N, every By, ..., Br+1 € B, and every suborder <k of [k+1],
P(-, (By--- Biy1, <**11)) is a Borel-measurable function on .

Then the probabilities w(E (B -- - B, <[k1y) can be derived as integrals of prod-
ucts of evaluations of the transition function. See Chapter 4 of Ethier and
Kurtz [13] for details.

One feature of our model that we have not built in to the space (€2, F) is the
requirement that the labels on elements be distinct: §; # &; for each i # j. Indeed,
it is convenient to include elements with repeated labels in our sample space €2, for
instance, so that the space is compact. However, as we are interested in processes
that generate labeled causal sets, we do demand that the transitions of a causet
process are such that the probability of choosing any element more than once is 0:

u({w:3i # j, & (w) =&;(w)}) =0.

4. Order-invariant processes and measures. Causet processes, as defined
above, are very general in nature. We are principally interested in those satisfying
the property of order-invariance, which we shall define shortly.

When we consider an element w = (x1xp - -, <N) of €2, the real object of inter-
est is the derived causal set P = I[1(w), with ground-set X = E(w) = {x1, x2,...}.
Suppose that x;1yx,(2) - - - is another natural extension of P; this means exactly
that the permutation A of N is a natural extension of <. There is just one suborder,
which we shall denote A[<N], of N with the property that (xj)xx2) -+, A<M
induces P. To specify this order, note that we require i (A[<"])j if and only if
Xj(i) < Xr(j) in P, which is equivalent to A (i) <N A>J).

Accordingly, for any w = (x1x2-- -, <N) € Q, and any natural extension A of
<N we define the order A[ <] by: i(k[<N])j if and only if A (i) <N A(j). We also
define Alw] = (x)1)Xr2) " - » A[<N]). As we have seen, the elements @ and A[w]
of Q2 give rise to the same poset P: in other words I1(w) = [T(A[w]).

With this definition, the permutation X of N acts on a subset of €2. Our definition
of order-invariance will demand, roughly, that, whenever A is a permutation of N
that fixes all but finitely many elements, and A acts bijectively on a suitable subset
E of Q, then n(A[E]) = w(E).

We define similar notation for the case of finite posets with ground-set [k]. For a
permutation A of [k], and < (k1 4 partial order on [k], let A[< (k1] be the partial order
on [k] given by: i (A[<K1])j if and only if A(i) <¥1 A(j). The permutations A of
[k] such that A[<!%]] is a suborder of [k] are exactly the linear extensions of <[,
those where, whenever A(i) < A(j), i precedes j in the standard order on [k].

A measure u on (2, F) is order-invariant if, for any finite sequence By, ..., By
of sets in I3, any suborder <Kl of [k], and any linear extension A of <k we have

4) u(E(Bi -+ Br, <)) = w(E(Byqy - Bagy. A[<™M])).
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To check that a process or measure is order-invariant, it is enough to verify
condition (4) for those A transposing two adjacent incomparable elements. This is
a consequence of the (easy) fact that, given two linear extensions of a finite partial
order, it is possible to step from one to the other via a sequence of transpositions
of adjacent incomparable elements: a proof of this is sketched in Example 1.

In the case where the B; are singleton sets, (4) says that the probability of a
state (xp--- X, <[k]) depends only on the set X3 = {x1, x2, ..., xx} of elements,
and the partial order Py induced on X; by <Xl and not on the order in which
the elements of X were generated. For instance, in Example 1, where the causet
measure is prescribed by the probabilities of single states, this can be taken as the
definition of order-invariance, which is exactly what we did in the Introduction.
More typically, the probability of any single state (xp - - - x, <) will be 0, so the
definition we used in Example 1 will not suffice.

A causet process whose distribution is given by an order-invariant measure
on (2, F) is said to be an order-invariant causet process. As we saw at the end of
the previous section, we can talk about order-invariant measures and (distributions
of) order-invariant processes interchangeably.

As an example, suppose k = 3 and <[¥! has only one related pair, 1 <! 2.
Consider the linear extension A given by: A(1) =3, A(2) =1 and A(3) = 2. Then
2(A[<B1)3 is the only related pair in A[ <], and this instance of the condition of
order-invariance is that

w(E(ABC, <)) = u(E(CAB,A[<P)])

for any A, B, C € B. (Think of A, B and C as disjoint for convenience.) On both
sides the restriction is that the element in A is below the element in B in the partial
order I3, while the element in C is incomparable to both. The order-invariance
condition tells us that, conditioned on the event “after three steps, we have an ele-
ment in A below an element in B, and an element in C incomparable to both,” each
possible order of generation of the three elements is equally likely. In this case, the
possible orders of generation are just the ones in which the element of A precedes
the element in B: besides the two orders above, the only other possible order of
generation is AC B. The three orders correspond to the three linear extensions of
the poset O with three elements labeled A, B and C, with A below B.

Another related condition we can impose on a causet process is that transitions
out of a state depend only on the set of elements generated and the partial order
induced on them. Specifically, we say that a causet process (or associated measure)
is order-Markov if we always have

W(E(By - BiBrgr, <)) w(E(Byq) -+ Bogo Brgr, V[<FT1))
W(E(By - B, <) W(E Bty -+~ Bago» M<MI)

whenever either denominator is non-zero, where 1’ is the linear extension of <¥+1]
derived from a linear extension A of <K by fixing k + 1. We see immediately that,

’
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if a causet process is order-invariant, then it is order-Markov, as the two numerators
and the two denominators above are both equal.

The converse is far from true: order-invariance is much stronger than the order-
Markov condition. One way to see this is to observe that, if we impose only the
order-Markov condition, then the transition laws out of states with one element
need bear no relation to the transition law out of the initial “empty” state: if we
demand order-invariance, then these are connected via equation (4) in cases where
<[21'is the two-element antichain.

However, if we know that a causet process is order-Markov, then to prove order-
invariance it is enough to check condition (4) for the permutation A exchanging the
last two elements, whenever these are incomparable. To see this, let A) denote the
permutation of any [k], with k > i, exchanging i and i + 1 and leaving all other
elements fixed. Suppose that the causet measure u satisfies

W(E(B1--- Bj2B;Bj 1. AUV [<UN))) = u(E(B1--- Bj-2Bj-1B;, <))

for every sequence Bj, ..., B of Borel sets, and every suborder <l of [ jlin
which j — 1 and j are incomparable. Now if p is order-Markov, we can use this
condition inductively to deduce that

W(E(Bi---Bj—2B;jBj_1Bji1--- B, AV~ V[<M]))
=w(E(B1--Bj-2Bj-1B;Bj11-- B, <))

for every k > j, every sequence By, ..., By of Borel sets, and every suborder <[
of [k] in which j — 1 and j are incomparable. This is exactly condition (4) for
2U=D | As we saw earlier, we can now deduce that p is order-invariant.

Given two probability measures 1 and uy on (€2, F), a convex combination of
i1 and o is a probability measure of the form ruy 4+ (1 — r)up, forr € (0, 1). It
is immediate from the definition that, if x| and o are order-invariant, then so is
any convex combination. Thus, the family of order-invariant measures is a convex
subset of the set of all causet measures.

More generally, given a probability space (W, G, p) whose elements are causet

measures (i, the mixture defined by this space is the probability measure p de-
fined by

k]

w)= /W to () dp(the).

It is again immediate from the definition that, if all the p,, are order-invariant, then
so is the mixture .

We now give an alternative characterization of order-invariance. For this, we
need to introduce some notation that will feature prominently in the subsequent
sections as well.

For <N a suborder of N, k € N, and A a linear extension of <f§<], we define AT
to be the natural extension of <N defined by

i i >k.
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So AT[<N] is the partial order on N obtained from <! obtained by permuting the
first k labels according to A.

Forafixed w = (x1x2---, <N) € Q, k € N, and E € F, we define v (E)(w) as
the proportion of linear extensions A of <I[\}<] such that AT[w] is in E.

For any w € Q2 and k, the function vEC) (w) gives a probability measure on F,
namely the uniform measure on elements A*[w] of €, where A runs over linear
extensions of <I[\,£]. This measure can naturally be identified with the uniform mea-
sure on linear extensions of ITj(w).

Let us look more closely at VK(E(By - Bp, <™))(w), where @ = (x1x2-- -,

<N), the B; are Borel sets in [0, 1], <! is a suborder of [1], and k < n. In order

for this quantity to be non-zero, it is necessary for <I[\,i] to be isomorphic to <{Z}

Suppose the poset <{Z} has ¢ linear extensions, Aj,...,A¢. Each A; induces a

linear extension A; on <"1 obtained by fixing the elements k+1,...,n.

If now vK(E(Bj - By, <[”])(a)) 1S non-zero, then <[k] also has E hnear exten-
sions, and VK (E(Bj - - - By, <"))(w) is equal to E times the number of them that,
applied to w, yield an element in E(Bj - - - B, <!"1). If, for some linear extension
o of <[R,£], ptlw] is in the set E(B; - - - B,, <™), then we can reverse the process:
for one of the linear extensions A;, Af[p*’[a)]] = w. In other words, p has to be the
inverse of one of the A;, and the set of w for which p*[w] is in E(B; - -- By, <)
is the set E(Byr(1y -+ By (> MI<"1D).

It now follows that

5) VY(E(Bi--- By, <"))(0) = Zﬂ (Bi1y By [ <)) (@).

LEMMA 4.1. Forany k € N, any Borel sets By, ..., By, any suborder <[k of
k], any linear extension A of <K and any w € Q, we have

V(E(By -+ B, <)) (@) =v*(E(Brq1) - Bay- ([ <)) (@).

PROOF. For w = (x1x2---, <N) € Q, the quantity VE(E(By - B, <% h)(w)
is the proportion of linear extensions p of <[N,£] such that p™[w] € E(By --- By,
<Ikl). We see that p*[w] € E(B; - -- B, <) if and only if (Ap) T[w] € E (B 1) x

- By, A[<[k]]). Therefore, as required, we have

v (E(B1 -+ Br, <)) (@) = v} (E(Byrqr) - Bagy. M[<™M])) (@). O

We are now in a position to establish our alternative characterization of order-
invariance.

THEOREM 4.2. Let u be a causet measure. Then |4 is order-invariant if and
only if
u(E) =E, " (E)
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for every E € F and every k € N.

This is an analogue of the DLR equations from statistical physics (see, e.g.,
Bovier [6]) or Section 1.2 in [15], about conditional probabilities. It corresponds
to specifying a boundary condition outside a finite volume—here this means that
we condition on all the information about w except the order in which the first k
elements are generated, and then realizing the conditional Gibbs measure, which
in our setting is vE () ().

PROOF OF THEOREM 4.2. Suppose first that u is a causet measure satisfying
the condition. Consider any finite sequence By, ..., By of sets in B3, any suborder
<!k of [k], and any linear extension A of <[k,

By Lemma 4.1, we have that

vV (E(Bi--- B, <) (@) = v¥(E(Baa) -+~ Brgo, A[<"])) (@)
for each w € Q. Taking expectations, we have
Euv*(E(Bi -+ B, <) = By (E(Biqty - Bao A[ <)),
and therefore the given condition implies that
W(E(B1 -+ B, <)) = w(E(Biqty -+~ Bugo. A[<]))

for each basic event E(Bj - - - B, <[k]), as required for order-invariance.

Conversely, suppose that p is order-invariant, and fix kK € N. Now consider a
basic event E (B --- By, <), for n > k. Taking expectations in (5), we obtain
that

1 e
E, v (E(B;--- By, <)) = 7 Y (E(Byy -+ By M[<"])),
i=1

where, as before, Nl, e )‘/e are the linear extensions of <% thatfixk+1,...,n.

Now, by order-invariance, the sum above is equal to s (E(Bj - - - B,, <™)).

For each fixed k, we now have that u(E) =E, v&(E) for all the basic events
E; as both () and Eﬂvk(-) are measures, and the basic events form a separating
class, we have that the condition holds for all events £ € F. [

5. Examples. In this section, we briefly revisit the three examples we intro-
duced in Section 1, and give one more.

Causet processes on fixed causal sets. Suppose we are given a fixed causal set
P = (Z, <), with Z C [0, 1]. Recall that L’(P) is the set of all natural extensions
of posets Py, where Y is an infinite down-set in P. In the case where the set [ (x)
of elements incomparable to x is finite for all x, L’(P) is equal to the set L(P) of
natural extensions of P.
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A causet process on P is a process generating a random element A of L'(P):
we think of generating distinct elements A(1), A(2), ... of Z in turn. At each stage,
an element z € Z is available for selection only if all the elements in D(z) have al-
ready been selected [equivalently, at stage &, the element z is available for selection
if z is minimal in P \ {A(1), ..., A(k — 1)}].

We can view a causet process on P as a special case of a causet process: the
states that can occur are pairs (x1 - - - X, <[k]), where x1 ---x; 1s an ordered stem
of P, and <!¥! is the poset induced from the order < on Z: i <*! j if and only if
x; < xj. For a transition out of this state, at stage k + 1, a random (not necessarily
uniform) minimal element &1 of P \ {xy, ..., xx} is selected, and its down-set is
chosen to be the same as it is in P. Example 1 illustrates this.

A causet process on P is order-Markov if the law describing how we choose a
minimal element from P\ {xy, ..., xx} depends only on the set {x, ..., x;}. Again,
the condition of order-invariance is much more demanding than the order-Markov
condition.

One example is the process considered by Luczak and Winkler [21], which
grows, step by step, uniformly random n-element subtrees, containing the root as
the unique minimal element, of the complete d-ary tree 7. This process is a causal
set process on T4, and is order-Markov, but calculations on small examples reveal
that it is not order-invariant.

When considering causet processes on a fixed poset P, the order on any set of
elements is determined by P, so it is natural to drop the order from the notation,
and denote a state simply as xi - - - x¢, and an element @ as x1x7 - - -.

We study order-invariance on fixed causal sets in more detail in the companion
paper [8].

We saw one example of a causet process on a fixed causal set in Example 1. As
a further illustration, we give another example.

EXAMPLE 4. Let P = (Z, <) be the disjoint union of two infinite chains
B:by <by<---and C:c; < ¢ < ---, with every element of B incomparable
with every element of C. Fix a real parameter g € [0, 1], and define a causet pro-
cess on P as follows. For any stem A of P, there are exactly two minimal ele-
ments of P\ A, one in B and one in C: from any state with X = A, we define the
transition probabilities out of that state by choosing the element in B with prob-
ability g. Denote the associated probability measure j,: specifically, if ay - - - ay
is any ordered stem of P with A ={ay,...,ar} ={b1,...,bn,c1,...,cpn}, then
mg(E(ay---ar)) =q" (1 —g)". (As mentioned above, we have dropped the order
<[k which can be derived from P, from the notation.)

It follows that u, is order-invariant for any ¢, since the expression for
g (E(ay ---ai)) does not depend on the order of the a;.

The cases ¢ =0 and g =1 are special. If g = 0, then elements from C are never
chosen,and E=B a.s.;ifg=1,then E=Cas.lfg€(0,1),then E=BUC =
Z as.
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More generally, given any probability measure o on [0, 1], define a prob-
ability measure p, by first choosing a random parameter x according to p,
then sampling according to w,. Then, for aj---ax is any ordered stem of P
with A ={ay,...,ar} ={b1,...,bm,c1,...,cn}, we have p,(E(ay---ar)) =
Eo(x™(1 — x)"). Again, this expression is independent of the order of the a;,
SO 14p is order-invariant. (Alternatively, 11, is a mixture of the order-invariant mea-
sures i, SO is also order-invariant.)

This last description includes several apparently different processes. For in-
stance, consider the following process: having chosen the bottom »n elements, m
from B and k = n — m from C, choose the next element to be from B with prob-
ability (m + 1)/(n + 2). It is easy to check directly that this defines an order-
invariant process on P. The theory of Pélya’s Urn (see, e.g., Exercise E10.1 in
Williams [28]) tells us that the proportion of elements taken from B in the first n
steps converges a.s. to some limit x as n — oo, and that this limit y has the uni-
form distribution on (0, 1). Indeed, this process has the same finite-dimensional
distributions as the one defined by choosing x from the uniform distribution in
advance, then choosing the natural extension according to 1ty .

This example is covered in more detail in [8], and from a slightly different
perspective in Kerov [20].

Causet processes with independent labels. Another special class of causet pro-
cesses consists of those where, at every transition, the new random “label” &4 in
[0, 1] is chosen independently of the random down-set Ay, and of all other la-
bels, and where the distribution of Ay 1 itself depends only on <*.

In this case, the labels from [0, 1] play no essential role, and it is more natural
to think of the elements as unlabeled, and to view a process as a Markov chain on
the set of finite unlabeled causal sets. The csg models of Rideout and Sorkin [24],
which include the random graph orders in Example 2, are of this type.

Let us be specific about how to realize the random graph order with parameter
p as an order-invariant causet process. The case p = 0, where the random graph
order is a.s. an antichain, as in Example 2, is included in this description.

From a state (xq---xg, <["]), we make a transition to a state (xy-- - XgXk+[,
<U‘+1]), where x4 is chosen uniformly at random from [0, 1], independent of
any other choices. We choose a random subset X of [k], with each element of [k]
appearing in X independently with probability p. Now we define the down-set
D(k + 1) to be the set of elements i € [k] with i <¥] j for some j € =.

We showed in Section 1 that the probability that the random partial order < is
equal to a particular suborder <!*! of [k] is given by pc(<[k])(1 — p)b(<[k]), where
c(<1y is the number of covering pairs of ([k], <Ik1y "and b(<¥1) is the number of
incomparable pairs. Thus, for By, ..., By Borel sets in [0, 1], and <[k 3 suborder
of [k], we have

w(E(By -+ B, <M)) = By] - |Bk|pc(<[k])(1 _ p)b(<[k1),
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where | - | denotes Lebesgue measure. The product |Bi|---|Bx| is independent

of the order of the B;, and the quantity p"(<[k])(1 — p)b(<[k]) is invariant under
isomorphisms of the poset, so the measure u is order-invariant.

The two special cases discussed above are, in a way, two extremes. When we
have a causal set process on a fixed causal set, the label of each element determines
its down-set when it is introduced: in the case of causet processes with independent
labels, the label and the down-set of an element are independent.

6. Invariant measures. In this section, we develop some weaker notions of
invariance, and show how these relate to order-invariance. One goal is to show
that the family of order-invariant measures is a closed subset of the family of all
probability measures on (€2, F) with respect to the topology of weak convergence.

For i € N, let A) be the permutation of N exchanging i and i + 1:

i+1, ifj=i,

A Oy =11, if j=i+1,
Js otherwise.
For w = (x1x2-- -, <) € Q, a special case of a definition from Section 4 is that

)»(i)[w] = (Xk(i)(l)xx(i)(z) ) )»(i)[<N])

whenever 1) is a natural extension of <!, that is, whenever i and i + 1 are
incomparable in <N. We now extend A?) to a function A(): Q2 — Q by setting
2 D[w] = w if the permutation A is not a natural extension of <N that is, if
i <Ni + 1. Note that each () is a permutation, indeed an involution, on £2.

Observe that each 1) is continuous with respect to the product topology on
2, and so is certainly measurable, as F is the Borel o-field with respect to this
topology.

For E € F, and i € N, we naturally define AD(E) = (A D[w]:w € E}. Given
also a causet measure , we set (i o AD)(E) = u(A\(E)). It is then straightfor-
ward to check that p o A1) is a causet measure for each p and i.

LEMMA 6.1. Foreach i, a causet measure . satisfies i = jr o \) if and only
if
W(E(By -+ BiBiy1--- By, <M)) = w(E(By -~ Biy1B; - - B, AV [<H]))

for all k > i, all Borel sets By, ..., By, and all suborders <[k of [k] such that i
and i + 1 are incomparable.

PROOF. The given condition amounts to saying that the two measures © and
w o 1@ agree on all the basic events E = E(By - - - By, <!¥l) with k > i and i and
i + 1 incomparable in </¥1. This also holds trivially for those <¥! with i <[¥1; 41,
so the condition is equivalent to the statement that the two measures agree on the
separating class of all basic events £ = E(Bj - - - By, <Ky withk >i. O
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For k e N, let Ak = {0 .. A*=D} Also, set A =J, A* = {1V :i e N}.

We say that a measure u is Akfinvariant ifu=uo 1@ for each A1) e A¥; we
say that u is A-invariant if o A¥) = for every i.

The following result is now immediate from Lemma 6.1.

THEOREM 6.2. A measure is A-invariant if and only if it is order-invariant.

PROOF. From Lemma 6.1, we see that a measure is A-invariant if and only
if p satisfies (4) whenever A is one of the 2@ that is, whenever A exchanges two
adjacent incomparable elements. As we remarked immediately after the definition
of order-invariance, this special case implies that (4) holds for all A, that is, that
is order-invariant. [

For a fixed w = (x1xp - - -, <N) € 2, keN, and E € F, recall that vk(E)(a)) 18
the proportion of linear extensions A of <§c] such that A*[w] is in E.

We will now show that the measures v¥(-)(w) are AX-invariant, a result closely
related to Lemma 4.1. (To be precise, the special case of that lemma with A = 1)
and i < k is also a special case of the following result, and from that special case
it is easy to deduce Lemma 4.1.)

THEOREM 6.3. For each k € N and w € Q, the measure v*(-)(w) is A*-
invariant.

PROOF. Fix ke N and w = (x1xp---, < ) € Q. We have to show that
VE(E) () = vF (LD (E))(w) for every Eec ]—" and every i < k.
Fori < k, we can consider A) as acting on the set of linear extensions p of <
as follows. If i and i + l are incomparable in ,o[<[k]] —thatis, if p(i) and p(i + 1)

are incomparable in <N_then A(’)[p] =AW o p;if i and i 4+ 1 are comparable
in p[<l[\}€]], then A(’)[p] = p. Thus, 2@ acts as an involution on the set of linear

extensions of <I[\,£].
We claim that

(AP1o)) Tl =2V [p T [w]].

If i and i 4 1 are comparable in p[<l[\,£]]—that is, if p(i) <I[\,£] o (i + 1)—then both
are equal to p*[w]. If i and i + 1 are incomparable in ,0[<I[\,i]], then both are
obtained from p*[w] = (Xp+ ()X p+@) s p[<1[\,]<]]) by exchanging the terms x,+ ;)
and x,+(;+1y and changing the order to A(i)[p[<5(]]] =0Do ,o)[<1[i]]: to see that
these orders are equal, note that j < £ in each order if and only if A0 p (/) <[N,£]
2D p (o).

For a linear extension p of <F}<], we see that pT [w] = (Xp(1)Xp2) - Xp () Xk+1 X

-, pT[=<ND is in E if and only if WD [p])T[w] = AD[pH[w]] is in AD(E).



1514 G. BRIGHTWELL AND M. LUCZAK

Therefore, the proportion of linear extensions p of <l[\,]<] such that p*[w] € E is

the_: same as the proportion of linear extensions A(i)[p] such that (A(i)[p])+[w] €
A@D(E), and this is the desired result. [J

For k € N, define G to be the family of sets H in F such that v € H implies
2 D[w] € H for each i < k. We can alternatively write
G =1{H € F:A(H) = H forall » € A}
={H e F:»"'(H)=H forall » € AF};
that is, Gy is the family of A¥-invariant sets.
It is easy to check that each Gy is a o-field, and also that Gy C G for all k.
These o -fields Gi can be seen to correspond to the external o -fields in Section 1.2

of [15].
Let

Gr={H e F:2"V(H) = H for all i}

DL

g:

k

Il
—_

be the tail o-field, and call a set in G a tail event.

An equivalent definition of Gy is that it is the collection of sets H € F such
that w = (x1x3- -, <N) € H implies A" [w] € H for every linear extension A of
<I§(]. To see this, note again that, if A is a linear extension of <1[\,]<], then A can be
generated from a sequence of transpositions of adjacent incomparable elements, so
there is a sequence w = wyg, @1, ..., w, = AT [w] of elements of Q such that, for
each j, w; = A(i)[wj_l] for some i < k. If H € Gy, and w € H, then each element
of the sequence is also in H.

Let us now consider the effect of conditioning on the o -field Gy.

As usual, for E € F and ‘H a sub-o-field of F, we shall write u(E | H) for the
conditional expectation E, (1 | H).

THEOREM 6.4. Let 4 be an order-invariant measure. For any event E € F,
and any k € N, we have

w(E | Gr) =vE(E)

almost surely.

PROOF. Fix E € Fand k € N.

We start by showing that vE(E)(+) is Gi-measurable. Fix now o = (x1x3-- -,
<Ny e Q@ and i < k. We claim that v¥(E)(w) = v¥(E)(A\D[w]): this will imply
that {w: vVK(E)(w) < x} is in G, for all x, as required.

The result is immediate unless i and i + 1 are incomparable in <, so we sup-
pose that they are incomparable. Then, for each linear extension p of <I[\,£], ot [w]
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is in E if and only if the corresponding permutation pA® of <I[\}<] is such that
(pk(i))[k(i)[w]] € E. Therefore, we indeed have v¥(E)(w) = v (E)(LD[w]).

To show that the conditional expectation E,(1£ | Gi) is equal to vE(E), we
need to show that

©) /H 1pdu = /H v (E)dp

for every H € Gi. The left-hand side in (6) is just u(H N E).

The right-hand side is E,, (15 (E)). We claim that (15 v (E))(w) = vi(H N
E)(w) for all w € Q. Indeed, both sides are equal to v¥(E) if w € H, and equal to
zero if not, as H is an invariant set for Ax. Hence, Theorem 4.2 yields

E, (1xvF(E)) =K, (v*(H N E)) = u(H N E)

as required. [J

In the terminology of [15], Theorem 6.4 establishes that the functions vE() ()
are a family of measure kernels, analogous to Gibbsian specifications in statistical
mechanics.

Our next aim is to show that the family of order-invariant measures, and the
family of AX-invariant measures for each fixed k, are closed subsets of the set of
all causet measures, in the topology of weak convergence.

Recall that a sequence (u,) of probability measures on a space (2, F), where
F is the Borel o-field for some topology on €2, is said to converge weakly to a
probability measure w if E,, f — E, f, as n — oo, for every bounded continuous
real-valued function f on 2: we write w,, = . There are a number of equivalent
conditions—see Theorem 2.1 of Billingsley [4], for example. The one that we
shall make use of shortly is that u, = w if and only if limsup u, (F) < u(F) for
all closed sets F. Another fact that we shall use later is that u, = w if and only
if u,(E) — n(E) for all sets E € F such that u(0E) =0, where d E denotes the
boundary of E.

We have already seen that our o-field F is the Borel o-field for the product
topology on €.

Let M be the set of probability measures on (€2, F), let P be the set of those
measures in M that are order-invariant, and, for k € N, let P, be the set of mea-
sures in M that are AX-invariant.

THEOREM 6.5. Foreachi,{u: = pnor®}isclosed in the topology of weak
convergence. As a consequence, each of the Py, and P, are closed in the topology
of weak convergence.

PROOF. Suppose that u,, = u, and that u, = u, o_k(i) for each n. Let F
be any closed set in the product topology on €2. As 2@ is a continuous invo-
lution, A (F) is also closed. Hence, we have lim sup n' ADF)) < uWD(F)),
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or in other words limsup(u, o ADYV(F) < (uo ADY(F). This shows that u, =
tn o A = 1o A® (Alternatively, we could appeal to the Continuous Mapping
theorem—see (2.5), or Theorem 2.7, in Billingsley [4].)
As weak limits are unique when they exist, we now deduce that u = o A4,
Each of the Py, and P, are intersections of sets of the form {u:pu = o A®}.
Therefore, these too are closed in the topology of weak convergence. [

7. Extremal order-invariant measures. As we mentioned in Section 4, it is
immediate that any convex combination of order-invariant measures is again an
order-invariant measure, so the family of all order-invariant measures is a con-
vex subset of the set of all causet measures. As usual, an extremal order-invariant
measure is one that cannot be written as a non-trivial convex combination of two
others.

The family of all order-invariant measures is extremely rich. In this and the next
section, our aim is to show that all the extremal members of this family are of a
very special form.

Under some very general conditions, the extremal measures are exactly those
that have “trivial tail;” see Bovier [6] or Georgii [15], for instance. We will prove a
similar result in our setting, regarding the tail o-field G introduced in the previous
section; it is possible to deduce this from the results in Chapter 7 of Georgii—
see in particular Theorems 7.7 and 7.12 and Remark 7.13, as well as Section 7.2
therein—our proof is self-contained, and also brings in a third equivalent condition
that is of special interest in our setting.

To explain this condition, we shall first show that, for each fixed E € F, the
family V& (E)(-) of random variables converges a.s. to a limit G-measurable random
measure v(E).

THEOREM 7.1. Let u be any order-invariant measure, and let E be any event
in F. Then the sequence Vv (E)(w) converges to a G-measurable limit v(E)(w)
p-a.s. Moreover, v(E) = n(E | G), p-a.s., and E,v(E) = u(E).

PROOF. Firstly, as G; 2 G, D ---, the sequence w(E | Gy) = E, (1g | Gi)
forms a backward martingale with respect to the sequence (Gi), for any E € F.
Therefore, by the Backward Martingale Convergence theorem (see, e.g., Grim-
mett and Stirzaker [17]), u(E | Gr) = vE(E) converges a.s. to some random vari-
able v(E). Given n € N, v¥(E) is G,-measurable for k > n, and hence so is v(E);
therefore, the limit v(E) is G-measurable.

To show that v(E) = w(E | G) a.s., we need to verify that, for all H € G,

(7) E,(1ung) =E,(1gv(E)).
By (6), we have that
E,(1ung) =E, (15 (E))
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for every H € G and every positive integer k. By almost sure and bounded conver-
gence, the right-hand side of the last equation tends to E, (15 v(E)) as k — o0, as
required.

The result that £, v(E) = w(E) is the special case of (7) with H = Q. [

We say that an order-invariant measure p is essential if, for every E € F,
vE(E) — w(E) a.s. In other words, u is essential if, for every E, the limit v(FE) in
Theorem 7.1 is a.s. equal to w(E), or equivalently u(E | G) = u(E) a.s.

We say that u has trivial tails if w(H) is equal to 0 or 1 for every H € G.
As usual, this is equivalent to saying that every G-measurable random variable
is constant. We now establish two alternative characterizations of extremal order-
invariant measures.

THEOREM 7.2. The following are equivalent for an order-invariant mea-
sure |L:

(i) w is extremal,
(i1) w has trivial tails;
(iil) pw is essential.

PROOF. We will show that (i1)) = (iii)) = (i) = (ii).

(ii) = (iii). If wu has trivial tails, then, for any E € F, the G-measurable random
variable v(E) = w(E | G) is a.s. constant. As v(E) is bounded, it is a.s. equal to
its expectation w(E). Thus, p is essential.

(iii) = (i). Suppose u is essential; we aim to show it is extremal.

If 1 is not extremal, then we can write u = g + (1 — a)uq for two distinct
order-invariant measures (g, 41 and some « € (0, 1).

As 1o # u, we may choose some E € F such that puo(E) < u(E).

Applying Theorem 7.1 to pq, for this event E, we obtain that there is a limiting
random variable vo(E), such that E,, (vo(E)) = no(E) and VvE(E) = vo(E), Ho-
a.s.

Then po(E) =Ey, (vo(E)) = u(E)po({w:vo(E) (@) = n(E)}), so

wo(E)
<
w(E)

which implies that po({w: v (E)(w) = w(E)}) < 1, and so pu({w: v (E)(w) —
W(E)}) < 1. Thus, w is not essential.

(i) = (ii). Suppose p does not have trivial tails, and take some tail event H € G
with 0 < u(H) < 1.

We now consider conditioning p on the occurrence or not of H. Let u1(E) =
wW(ENH)/u(H),and puo(E) = w(ENHS)/uw(H), where H€ is the complement
of H, for every E € F. Then certainly u = w(H)u1 + (1 — w(H))po, and pg #

po({w:vo(E) (@) > p(E)}) < L,
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Ho- It remains to verify that i1 and wg are order-invariant: this will imply that p is
a convex combination of two distinct order-invariant measures, so is not extremal.
It will suffice to consider 1. We have to show that

W(E(Bi -+ Br, <M) N H) = u(E(Bryy -+ By, A[<M]) N H),

whenever By, ..., By are Borel sets, and A is a linear extension of <1,
By Theorem 6.4, since H € G we have

iw(E(By - Br, <" nH) = /H 1g(p,...5,. <01y AL (®)

=/ vE(E(B1--- By, <M))(w) dpu(w).
H
Lemma 4.1 tells us that

V(E(By -+ B, <)) (@) = v (E(Brqty -+ - Bagry A[<M])) (@)

for all w; integrating over H now implies that
/H VE(E(By - By, <)) (@) dju(w)

- /H V(E(Biqty -+ Bawy M <)) (@) d (@)

= w((E(Buy -+~ Bagy, M[<™])) N H)

again by Theorem 6.4, which completes the proof. [

Our next result is somewhat related to Theorems 7.1 and 7.2: we show that, for
any order-invariant measure u, for p-a.e. w, the sequence vk () (w) of measures
converges weakly to a version of u(- | G)(w); in particular, if u is extremal, then,
u-a.s., the vE() () converge weakly to u(-). Although this is superficially similar
to the result that extremal order-invariant measures are essential, the consequences
are actually rather different. Our proof is closely related to that of Proposition 7.25
in Georgii [15].

THEOREM 7.3. There is a family [V(-)(w)]weq of order-invariant probability
measures on (2, F) such that, for any order-invariant measure u on F, and |i-
almost every w,

VO (@) = () ().
Moreover, for each fixed E € F, and each order-invariant measure [,

V(E) (@) =u(E | 9) (@) =v(E)(w), p-a.s.
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PROOF. Since (2, F) is Borel, and complete and separable with respect to
the product topology discussed in Section 3, it is thus standard Borel in the termi-
nology of Georgii [15]. Then by Theorem (4.A11) in [15], (2, F) has a countable
core C, that is, a countable collection of sets in F with the following properties:

(i) C generates F, and is a -system,

(ii) whenever (V%) is a sequence of probability measures such that vk(E) con-
verges for all E € C, then there is a (unique) probability measure D on (€2, F) such
that D(E) = limy_, o V¥ (E) for all E € C.

Let C be a countable core in F, and let
Qo = {w € QM(E)(w) converges YE € C}.

For w € Q¢ and E € C, the limit limg_, oo VK(E)(w) is equal to the G-measurable
function v(E)(w), as defined in Theorem 7.1: that result tells us that u(2g) =1
for any order-invariant measure p. We also note that Q¢ € F, as the V& (E) are
F-measurable, and the statement that (VK(E)(w)) is a Cauchy sequence can be
written in terms of these functions. Moreover, 2o € G for all k, as V*(E) is G-
measurable for n > k, and so Qo € G.

For each w € Q, the v¥(-)(w) are probability measures, and therefore, since C
is a core, the family v(E)(w) (E € C) may be extended uniquely to a probability
measure V(-)(w) on (2, F).

For convenience, we fix one order-invariant measure vg, and set v(-)(w) = vo(-)
for w ¢ Q.

We next claim that, for each fixed E € F, and any order-invariant measure (.,
V(E) is a version of u(E | G).

Let D = {E € F:D(E) is G-measurable}. The family D contains the countable
core C, since D(E) coincides with v(E) for E € C—except on the G-measurable
set €0, on which it is constant—and we saw in Theorem 7.1 that v(E)(-) is G-
measurable. We also see that D is a Dynkin-system (see, e.g., Williams [28]), that
is, it is closed under relative complementation and increasing countable unions. By
Dynkin’s - theorem (see [28], Theorem A1.3), D contains the o -field generated
by C, which is F. Therefore, D(E) is G-measurable for all E € F.

We now need to show that, for any order-invariant measure (,

/H D(E)du = /H lgdp

forall H € G and E € F. This is satisfied if w(H) = 0. For other H, we can divide
by w(H) and express the required identity as
E,(1x9(E)) _ p(ENH)
uw(H) —— p(H)
for all E € F. We see that both sides of the above identity are probability mea-
sures on (€2, F): the left-hand side is countably additive, and equal to 1 for £ = €,
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since ¥ is a probability measure, while the right-hand side is the probability mea-
sure conditional on H. Moreover the two measures agree on C, as we established
in Theorem 7.1. Since C is a w-system generating J, this implies that the two
measures are equal (see, e.g., Lemma 1.6 in Williams [28]).

Thus, for each fixed E € F, and each order-invariant measure w, V(E) is indeed
a version of u(E | G).

Combining this with Theorem 7.1 tells us that, for each E € F, and each order-
invariant measure [,

®)  V(E) ) =pE |G () =v(E)(w) = Jim. Vi(E) (), p-a.s.

Now let C be the family of events of the form E(Bi--- B, <"y where the
B; are open intervals in [0, 1] with rational endpoints in [0, 1] (including half-
open intervals with endpoints 0 or 1). Note that C is a countable family, and a
basis for the product topology on 2. Further, Cisa m-system. By Theorem 2.2 in
Billingsley [4] (see also Examples 1.2 and 2.4 therein), for weak convergence of a
sequence of probability measures to a probability measure, it is enough to verify
convergence on the sets in C. Let

Q0 = {w € Q0 :VK(E) () = D(E)(w) VE €C).

By (8) and the choice of C to be countable, we have that ,u(fzo) = 1, for any order-
invariant measure /.

Now, for w € €, since D(-)(w) and all of the K (+) (w) are probability measures,
and V¥ (E)(w) — D(E)(w) for all E € C, we deduce that v (-)(w) = D(-) ().

For each fixed ¢, all the measures v*(-)(w) for k > ¢ are A-invariant, by The-
orem 6.3. By Theorem 6.5, it follows that, for w € 0, the weak limit D(-)(w) is
At-invariant for each ¢, and so is order-invariant. [

Using this result, we obtain a fourth equivalent condition for an order-invariant
measure i to be extremal. This condition is a weak version of the property of being
essential, which can be easier to check, as we shall see shortly.

COROLLARY 7.4. Let H be the family of basic events E = E(By - - - By, <"1
where each B; is a closed interval with rational endpoints. Suppose that wu is an
order-invariant measure such that, for each E € 'H, VvE(E) = w(E) a.s. Then w is
essential, and therefore extremal.

PROOF. The property we need of H is that it is a countable separating class.

Let [V(-)(w)]weq be the family of order-invariant measures guaranteed by The-
orem 7.3. For each E € H, we have that V(E)(w) = v(E)(w) = u(E) for u-
almost every w. As H is countable, this implies that, a.s., V(E) = w(E) for all
E € H. Since H is a separating class, and b and u are both measures, this im-
plies that = p a.s. Now, for any E € F, an application of Theorem 7.3 gives that
V(E) =V(E) = u(E) a.s., so u is essential, as claimed. [
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To illustrate some of the subtleties involved here, we consider processes where
the partial order <" generated is a.s. an antichain, as in Example 3. Fix any element
w= (x1x3--, <Ny of Q, where < is the antichain on N, and xj, x3,... is a
sequence of distinct elements of [0, 1].

For a Borel subset B, E(B) = E(B, <I[\{]) is the event that the first element is
in B. Now, for any k, VE(E(B))(w) is the proportion of the elements x, ..., xi
that lie in B. So vk(E({xj}))(a)) =1/k — 0 as k — oo, for each fixed j, yet
vE(E({x1, x2,...D))(w) =1 for all k.

So, if we have a process that generates an antichain a.s., then we can never
have a measure » such that v¥(E)(w) — D(E) for every set E € F. However,
such sequences Ve () () may have weak limits. Indeed, weak convergence to a
measure U only guarantees convergence on D-continuity sets E, that is, sets E
whose boundary 9 E satisfies D(0E) = 0.

To be specific, consider the process that assigns independent uniform labels
from [0, 1] to the elements as they are generated. Then, for any Borel sub-
set B of [0,1], vK(E(B)) is the proportion of elements of B among Xj; =
{x1,...,x}, and, by the strong law of large numbers, vK(E(B)) — |B] a.s.,
where | - | denotes Lebesgue measure. Similarly, for k > n and <!"! the antichain
on [n], vVK(E(By --- By, <[")) is the proportion of n-tuples of distinct elements
(Xiy, ..., xj,) from the set X such that Xi; € Bj for each j =1,...,n. This pro-
portion tends to |Bi|---|B,| a.s. (and the limit is equal to 0 if <[l is not the
antichain). The sequence v¥(-) thus a.s. converges weakly to the product Lebesgue
measure on [0, I]N. The process described here is essential, and therefore extremal,
by Corollary 7.4.

This phenomenon can also be seen in otherwise well-behaved examples. For
instance, in Example 1, where we have an order-invariant measure on the fixed
causal set P, let w = (ajas - - -)—as before, the order is implied—and let E be the
event {w = (x1x2---) € Q:x; = q; for all but finitely many i}. Then VvE(E)(w) =1
for all k; however v*(-)(w) = u, and w(E) = 0.

In Theorems 7.1 and 7.3, we showed that, for each fixed E € F, and any order-
invariant measure w, vK(E)(w) tends p-a.s. to D(E)(w), where D(-)(w) is u-a.s.
an order-invariant measure. We will now show that the measures v(-)(w) are u-
a.s. extremal; it will follow that an order-invariant measure @ can be decomposed
uniquely as a mixture of these extremal order-invariant measures.

Similar results are proved in Chapter 7 of Georgii [15]. Instead of using these
results, we shall apply a result of Berti and Rigo [3] giving a “conditional 0-1 law.”

The function taking w € Q to V(-)(w) is a regular conditional distribution for
any order-invariant measure p given G: that is, each D(-)(w) is a probability mea-
sure, and that V(E) = w(E | G) w-a.s., for all E € F—which we showed in The-
orem 7.3. Moreover, as V(E)(w) is independent of the particular order-invariant
measure u, the tail o-field G is sufficient for the collection P of order-invariant
measures.
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The following result is (essentially) Lemma 5 of [3], which in turn is adapted
from a result of Maitra [22].

LEMMA 7.5 (Berti-Rigo). Let F be a countably-generated o -field of subsets
of a set Q. Let A be a countable set of F-measurable functions, and let P be the
Sfamily of A-invariant probability measures on (2, F). Let G be a sub-o -field of F
that is sufficient for P, and let V(-)(+) be a regular conditional distribution for all
e P given G.

Then, for any i € P, there is a set G € G with u(G) = 1 such that V(H)(w) €
{0, 1} forall H € G and w € G.

Evidently all the conditions of this lemma are satisfied in our setting, and so
the conclusion holds: it says that the probability measure »(-)(w) is tail-trivial, for
u-almost every .

We now show that every order-invariant measure can be written uniquely as a
mixture of extremal order-invariant measures.

COROLLARY 7.6. For any order-invariant measure [, there is a family
[V(- )(a))]weg of extremal order-invariant probability measures on (2, F), with
V=1, u-a.s., such that . can be decomposed as

©) n)= / 5()(@) dju(@).

Moreover, this is the unique decomposition of (1 as a mixture of extremal order-
invariant measures, up to a.s.

PROOF. Given an order-invariant measure i, let G € G be the set guaranteed
in Lemma 7.5, with u(G) =1 and D(H)(w) € {0, 1} forall H € G and w € G. For
w € G, V(-)(w) is an extremal order-invariant measure, by Theorem 7.2.

Now let v be some particular extremal order-invariant measure, and define

5@ = { dO)(w), ifweg,

v1(+), otherwise.

By properties of conditional expectation, we have that, for all £ € F, u(E) =
E.(uw(E | G)), which means that

w(E) = [ W(E19)@) du(@) = [1(E)@) du(@)
by Theorem 7.3. We can write this in terms of the measures as
k() = [ 56 @) dp ().

Since 1(-)(w) = V(-)(w) for u-almost every w, we also have the stated decompo-
sition of w, solely in terms of the extremal order-invariant measures vV (-)(w).
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For uniqueness, we remark that v(-)(-) is a (P, G)-kernel, as in Definition 7.21
in [15]. Let Pg be the family of tail-trivial (equivalently, extremal) order-invariant
measures. By Proposition 7.22 (or by Proposition 7.25, Theorem 7.26 and com-
ments at the end of Section 6.3) in Georgii [15], there is a unique measure w on
the set Pg, with the evaluation o -field, such that

w= /PQ vw(dv)

with w given by w(M) = u(v € M), for M a set in the evaluation o-field. There-
fore, this must be the decomposition in (9), as required. [

Alternatively, the result above can be deduced from the main result of
Maitra [22], since (€2, F) is a perfect space.

As an illustration of all the ideas above, we return to Example 4, where we
studied order-invariant measures on the poset P consisting of two chains. It is
not too hard to see that the order-invariant measures p,, for fixed g € [0, 1], are
extremal; moreover, these are the only order-invariant measures on P. (This is
proved in detail in [8].) We also described the order-invariant measures (,, where
p is a probability measure on [0, 1]. These are, by definition, mixtures of the j:
they can be written as

o) = / g () dp(q).

Corollary 7.6 now states that every order-invariant measure on P can be expressed
as /L, for some probability measure p on [0, 1].

Given a causal set P = (Z, <), and an element w = x1x7 - - - € 2, we say that w
generates a measure ( on (Q2p, F) if VK () (w) converges weakly to u as k — oo.

Theorem 7.3 tells us that, if x is extremal, then v¥(-)(w) converges weakly to u
a.s.: in other words, p-almost all w generate w. In particular, if u is extremal, then
w is generated by at least one w € 2. We suspect that the converse is likely to be
true.

CONIJECTURE 7.7. If u is an order-invariant measure that is generated by
some w € Q, then u is extremal.

The best result we can prove in this direction is the following.

THEOREM 7.8. For an order-invariant measure |, let Qo = {w: w generates
©} and suppose that (1(S29) > 0. Then w is extremal.

PROOF. Consider the family V(-)(w) of extremal order-invariant measures in
Corollary 7.6. Set

Qo = {w e Q:v* () (w) = P() ().
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Then M(Qo) = u(p) > 0, by Theorem 7.3 and Corollary 7.6. In particular, Qo is
non-empty; for any w € Qo, 1 is the weak limit of the vk (-)(w), and is therefore
equal to the extremal order-invariant measure v(-) (w). U

8. Description of extremal order-invariant measures. Our aim in this sec-
tion is to prove the following result.

THEOREM 8.1. Let i be an extremal order-invariant measure. Then there is
a poset Q = (Z, <), either a causal set or a finite poset, with a marked set M of
maximal elements such that, if Q' is obtained from Q by replacing each element
z of M with a countably infinite antichain A, then the poset I1 generated by 1 is
a.s. equal to Q', except for the labels on the antichains A,.

Probably the most interesting special case is when the set M of marked maximal
elements is empty, so that the extremal measure p is an order-invariant measure on
the fixed (labeled) causal set Q. As we saw in Example 4, and the discussion after
Corollary 7.6, not every order-invariant measure on a fixed causal set is extremal—
indeed, whenever there is more than one order-invariant measure on a fixed causal
set P, a non-trivial convex combination will be non-extremal—so Theorem 8.1
falls short of characterizing extremal order-invariant measures.

In our companion paper [8], we discuss at length the issue of which fixed causal
sets admit an order-invariant measure. We have seen examples in this paper of
causal sets that admit just one order-invariant measure (Example 1), many order-
invariant measures (Example 4), or none (e.g., a labeled antichain: see Example 3).

The other extreme case is when Q consists of a single marked element z, and
so Q' consists of the single antichain A,. As discussed in Example 3, an order-
invariant measure that a.s. generates an antichain is effectively the same as an
exchangeable sequence of random labels [0, 1], and the extremal order-invariant
measures correspond to the atomless probability distributions on [0, 1].

Theorem 8.1 allows intermediate cases as well. For instance, suppose Q consists
of a chain y; < y» < --- of elements from [0, 1], together with a marked element
z; above each y;. Suppose we are also given atomless probability distributions W;
on [0, 1] for each i, and a strictly decreasing sequence of positive real numbers
1 = p1 > p2 > - --. Then the following causet process is order-invariant. Suppose
we are at a state in which the elements yy, ..., y,—| are present, but y, is not.
Then, with probability p,, select y, and place it above y,_1;for j=1,...,r — 1,
with probability p; — p;11, select an element from [0, 1] according to the distri-
bution W}, and place it above y;. It is easily checked that this is an order-invariant
measure, and indeed that it is extremal.

Before proving Theorem 8.1, we need a number of preliminary results and def-
initions.

Our first tools are from the theory of linear extensions of finite posets. For a
finite poset P = (Z, <), let v? denote the uniform measure on linear extensions
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of P. We shall denote a uniformly random linear extension of an n-element poset
by { =¢1--- &y, and we shall set 3;(¢) = {¢1, ..., &}, the set consisting of the
bottom i elements of a uniformly random linear extension ¢ of a finite poset. (It is
useful to have different notation for uniformly random linear extensions of finite
posets and for random samples from order-invariant measures on causal sets, as
we shall shortly need to consider both notions simultaneously.)

For a finite poset P = (Z, <), and z1,...,2x € Z, let E(z1---zx) be the set of
linear extensions of P with initial segment z1 - - - z¢, so that v¥ (E(z1 - - - z¢)) is the
proportion of linear extensions of P with initial segment zj - - - zx. In particular,
vP (E(z)) is the probability that a uniformly random linear extension of P has z as
its bottom element.

LEMMA 8.2. Let P = (Z, <) be a finite poset, and suppose that x is a mini-
mal element of P. Let D be a down-set in P, not including x. Then vP(E(x)) <
VAP (E(x)).

In other words, if x is a minimal element of P, and the probability that x is
the bottom element of a uniformly random linear extension of P is p, then the
probability that x is the bottom element of a uniformly random linear extension of
P\ D is always at least p, for any down-set D of P not including x. Hopefully this
seems intuitively plausible, but, as is often the case with correlation inequalities,
no completely elementary proof is known.

Lemma 8.2 can be seen as a special case of the following inequality, due to
Fishburn [14].

THEOREM 8.3 (Fishburn). Let U and V be up-sets in a finite poset P = (Z,
<), and, for Y C Z, let e(Y) denote the number of linear extensions of Py. Then

e(U)e(V)<e(UUV)e(UNYV).

Indeed, setting U = Z \ {x} and V = Z \ D, we have that vP(E(x)) =
e(U)/e(U U V) and vP\P(E(x)) = e(U N V)/e(V); Fishburn’s inequality in this
case is exactly Lemma 8.2.

Theorem 8.3 was first proved by Fishburn in [14]; Brightwell gave a simpler
proof in [9]. A version of Lemma 8.2 is used as part of the proof of Lemma 3.5 in
Brightwell, Felsner and Trotter [11].

We make use of Lemma 8.2 in the proof of our next result, which is the key to
the proof of Theorem 8.1.

LEMMA 8.4. Let P = (X, <) be a finite poset, and take 5 > 0 and k € N such
that k6 < 1. Suppose that Z is a family of down-sets Z in P, each with |Z| <k,
such that & € Z and, whenever Z € Z, |Z| <k — 1, and Z U {x} & Z, we have
vIAZ(E(x)) <.
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Let Y be the union of the sets in Z, and let M be the set of minimal elements of
P\Y.Then

k
vVI({e S@) S YUM)) = U (1—(j—1)9) >1—<’;>5.

The idea is that Y contains all elements of the poset that are “likely” to appear
among the first k elements, even conditioned on other “likely” events. The conclu-
sion states that, with high probability, all of the first £ elements are either in ¥ or
are minimal in P \ Y—in other words, the first k elements do not contain a pair of
comparable elements that are not in Y.

Lemma 8.4 is asymptotically best possible, at least in the case where 1/6 =
m € N. To see this, let P be the disjoint union of m chains, each of length ¢,
with Z = {@}, so Y = @ and M consists of the bottom elements of the chains.
For k < m, the probability that, in a uniformly random linear extension of P, the
bottom k elements are all in M
equal to the product above as ¢ tends to infinity.

PROOF OF LEMMA 8.4. We call a down-set D of P low if it is the union of a
set Z € Z and a set W of minimal elements of P \ Z. Note that each low down-set
is a subset of Y U M. If D is a low down-set, we may and shall take Z to be a
maximal element of Z with Z € D,and W = D\ Z, so that Z U {w} ¢ Z for each
weWw.

Let D = ZUW be alow down-set as above, with |Z| < k — 1. This implies that
vP\Z(E(x)) <8 forx € W.Let N = N(Z) denote the set of minimal elements of
P\ Z,so W C N, and note that each set D U {x}, forx € N\ W, is a low down-set.
We claim that vP\P (|, . ~n\w E(x))—the probability that, in a uniformly random
linear extension of P \ D, the bottom element x is in N \ W—is at least 1 — |W|4.

We start by considering the probability that each element is bottom in a uni-
formly random linear extension of the larger poset P \ Z. For x € N, set p, =
vP\Z(E(x)). Note that > ren Px = 1, and also that p, = vPA\Z(E(x)) < 8 for each
xew.

We consider now the poset P\ D = (P \ Z) \ W, and the various probabilities
that an element is bottom in a uniformly random linear extension of this poset.
Forx e N\ W, we set g, = UP\D(E(x)); by Lemma 8.2, we have g, > p, for all
x € N\ W. Thus,

vP\D< U E(x)>= dYooar= ) pe=1-) p.=1—|W

xeN\W xeN\W xeN\W xeWw

as claimed.
To complete the proof, observe that, for 1 < j <k,

vP(Ej islow | X;_qis low)
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is a convex combination of terms of the form v” (Zjislow | X, 1=D=ZUW),
where D = Z U W is a low down-set of size j — 1. As all the down-sets D U {x},
for x € N(Z) \ W, are low, we have

vP(Ejislow|Ej_1=D:ZUW)2vP\D< U E(x))
xeN(Z\W

1= |W[§=1—-(—1s.
Therefore,
vP(Zjislow | 2 pislow) > 1 — (j — 1)8
for each j. Multiplying terms, we see that
k
v (T is low) > ]‘[ (1—(j —1)8).

The result follows. [

Next, we state a result of Stanley [26]. For an element x in a finite poset P =
(Z, <), let r;i(x) = vP({¢ :¢; = x}), the probability that, in a uniformly random

linear extension ¢ of P, x appears in position i.

THEOREM 8.5 (Stanley). For any element x in an n-element poset P = (Z,
<), the sequence (r;(x))7_, is log-concave.

There are many equivalent ways of expressing the property of log-concavity.
One is that the sequence of ratios ;41 (x)/r; (x) is nonincreasing over the range of
i for which r;(x) > 0. This implies that, for j < j +m < j + s, we have

(rm(x))l“:(li[ i) )”L(ﬁ () )1/m:(rj+m<x>>”m.
rj(x) i Tiwi-1) ) T\ 1) rj(x)

This is the inequality we use to prove the following lemma.

LEMMA 8.6. FixO<e<1,0<dé<1andk eN. Suppose P =(Z,<) isa

finite poset. Let L denote the set of elements x of P such that vF ({¢ : x € 2y (0)}) >
Sk+1 .

Set g =q(k, 8, &) = 10ks~*+D log(5k /e85 1). Then
(e LS 2,0} > 1—¢/8.

Loosely: if L is the set of elements that have a significant probability of appear-
ing within the bottom k positions in a uniformly random linear extension of a finite
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poset P, then, for sufficiently large ¢, it is very likely that all the elements of L
appear within the bottom ¢ positions.

PROOF OF LEMMA 8.6. Set = 8! for convenience. Note that the number
¢ of elements of L is at most kn~!. Now fix any element x of L, set r; = r; (x), for
each i, and consider the sequence (7;).

By assumption, Zle ri >n.Sooneof r,...,rg,say rj, is at least n/ k. Also,
as the r; sum to 1, one of the next [2k/n] terms rj 1, ...,7j4[2k/n]> SAY ¥jtm, 1S
at most 1/2k. By Theorem 8.5, the sequence (r;) is log-concave. So, for s > m,

1/s 1
<’Jj) " (M) ™ e olm <y

Fj
Therefore, for t > m,

%0 %0 o3k 3

—sn/3k _ —1m/3k
dories = 2= [ =2 M.
s=t s=t n

This implies that, for t > 2k/n, the probability that a particular element of L is
not among the bottom k + ¢ elements &p, ..., &4, is at most 3kn_12_“7/3k. The
probability that some element of L is not among the bottom k + ¢ is thus at most
3k2n=2271/3k Provided t > 3kn~'log,(24k?/en?), this probability is at most
e/8. We set t = g — k, where ¢ is as in the statement of the lemma. Noting that ¢
is large enough, we are done. [J

Next, we establish some properties of an extremal order-invariant measure (. In
what follows, we make heavy use of Theorem 7.2, which tells us that p is essential,
and that u has trivial tails. We shall also use Theorem 7.3, which tells us that the
sequence vk(-)(a)) a.s. converges weakly to .

For z € [0, 1] and k € N, we define the event G(z,k) = {0’ € Q:z € Ex(o)}:
this means that z is one of the first k elements generated. For a fixed w =
(x1x2- -+, <) € Q, observe that v"(G(z, k))() is equal to v ({¢ 1z € Zx(0)}),
the probability that z appears among the bottom k elements in a uniformly random
linear extension ¢ of the finite poset P, = I1,(w). Indeed, for any event G € F,,
we have these two different interpretations of v"*(G)(w), and it is usually conve-
nient to work with the latter.

LEMMA 8.7. Let u be an extremal order-invariant measure. For p-almost
every w € 2, V"(G(z,k))(w) — u(G(z, k)) for every z € [0, 1] and k € N.

PROOF. Theorem 7.3 tells us that, p-a.s., v"(-) (w) converges weakly to w. For
an o such that weak convergence holds, this implies that v (E)(w) — p(E) for
all events E € F such that (0 E) = 0, where 0 E denotes the boundary of E.

Each of the events G(z, k) is a union of finitely many sets of the form {w €
Q:& (w) = z}, each of which is a closed set with empty interior. Thus, G(z, k)
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is itself a closed set with empty interior, so the boundary dG(z, k) is the event
G(z, k) itself.

Next, we note that, for each k € N and m € N, there are at most km elements
z € [0, 1] such that £ (G(z, k)) > 1/m. Therefore, the set C of pairs (z, k) such
that u(G(z, k)) > 0 is countable.

As u is essential, we have, w-a.s., that v'(G(z, k))(w) — u(G(z, k)) for all
(z, k) in the countable set C.

Let

Qo={weQ:V"()(w) = u()and vV (G(z, k) (w) — u(G(z,k)) V(z, k) € C}.

We have that (29) = 1.

Now fix w € Q. For (z, k) € C, we know that v*(G(z, k))(w) = u(G(z,k)).
On the other hand, for every (z, k) ¢ C, we have that u(0G(z, k)) = u(G(z, k)) =
0; as v"'(-)(w) converges weakly to p, this implies that v"(G(z, k))(®w) —
w(G(z,k)) =0 for all (z,k) ¢ C. Hence, vV*(G(z, k))(w) — u(G(z,k)) for all
pairs (z, k), as required. [J

Let u be an extremal order-invariant measure. For each z € [0, 1], the event
G(z) = {w:z € E(w)}—the event that z is generated at all—is a tail event, so
(G (z)) is either O or 1. Set

V=V ={ze€l0,1]:n(G()) =1}.

Referring to the statement of Theorem 8.1, one of our goals is to identify V with

O\ M.

We say that the element z € [0, 1] is persistent for w € Q if, for some k € N,

ljln;icgfv”(G(z, k))(w) > 0.

Lemma 8.7 tells us that, a.s., all the limits lim, o, V" (G (z, k)) (w) exist, and are
equal to the corresponding 1 (G(z, k)). Thus, a.s., the elements that are persistent
for w are exactly those with (G (z, k)) > 0 for some k, which in turn are exactly
those in V.

Notice that, for @ = (x1x2---, <), only elements appearing in the string
X1x3 - -+ can be persistent for w. However, elements that do appear in the string
need not be persistent. Consider, for instance, any element w = (x1x3 - - -, <N) €
Q, where < is an antichain. Here, we have V(G (x1,k))(w) = k/n whenever
n >k, so x1 is not persistent for w, and indeed no element is persistent for such
an . In the setting of Example 3, where the generated partial order is a.s. an an-
tichain, this means that there are a.s. no persistent elements.

We know that, for p-almost every w, for each element z ¢ V, and for each
ke N, v'(G(z,k))(w) — 0. For fixed k, we now want to establish the existence
of a suitably large ng so that, for all ® in some set with high p-probability, all
of the V(G (z, k))(w), for z ¢ V, are small. Although the previous results do not
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give us any form of uniform convergence of the sequences v"*(G(z, k))(w) for all
z ¢ V, the following result—covering only the elements z ¢ V that appear in the
set &, (w) of the first g elements generated—will be sufficient for our purposes.

LEMMA 8.8. Let i be an extremal order-invariant measure. Fix ¢ > 0,§ > 0
and k € N, and let q be as in Lemma 8.6. Then there exists ng € N such that, for
alln > nyg,

w({w: for all elements z of Ey() \ V, V(G (z,k))(w) < 8*T1}) > 1 —¢/8.

PROOF. We have seen that, a.s., there are no elements persistent for @ other
than those in V. In particular, for each j =1, ..., g, we have

n({w:éj(w) ¢V, &(w) is persistent for w}) = 0.
Therefore, for j =1, ..., g, there is some ng(j) such that
n({w: & (@) € V or v'(G(&j(w), k) (w) < 8 forall n > no(j)}) > 1 —&/8¢.

Choosing ng to be the maximum of the ng(j) now gives the desired result. [

PROOF OF THEOREM 8.1. Let i be an extremal order-invariant measure on
(,F).

For a given w € €2, the set of elements that are persistent for « forms a down-set
in the causal set I1(w). We have seen that this down-set is a.s. the set V = V ().

For any x, y € V, the event that x < y in I is a tail event. Therefore, u({w:x <
yin [T(w)}) is equal to 0 or 1. The relation <Y on V defined by x < V'yifand only
if u({w:x < yinII(w)}) =1 is a partial order on V, and moreover the restriction
[T(w)y is a.s. equal to (V, <.

Consider any down-set D of (V, <V, and let T'p be the (random) set of ele-
ments y of &\ V such that the set of elements below y in IT is exactly equal to D.
Then |I'p| is a random variable taking values in N U {0, oco}. For each g, the set
{w:|'p(w)| = g} is atail event, and so |I"p]| is a.s. determined. Our next aim is to
show that, for each D, the a.s. value of |I"p| is either O or co.

Suppose, for a contradiction, that |[I"p| is a.s. equal to the positive integer m. For
any Borel set B C [0, 1], the event Kp(B) = {w:'p(w) N B # &} is a tail event,
so w(Kp(B)) is equal to 0 or 1. We say that B is occupied if u(Kp(B)) =1. No
singleton set {v} is occupied: if v € I'p a.s., then certainly v € E a.s.,,sov eV,
but we have defined I'p to be disjoint from V.

If B is occupied, and {Bj, B>, ...} is any covering of B with countably many
Borel sets B;, then Kp(B) € U2 Kp(B;), so at least one set B; in the covering
is occupied.

Let By = [0, 1] and note that B; is occupied. By repeatedly interval-halving,
we can find a decreasing sequence of closed intervals By D By D - -+, with B; of
length 2!, each of which is occupied, and whose intersection is a single point v €
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[0, 1]. We now partition [0, 1] as the countable union of the Borel sets B; \ Bjy1,
j=1,2,..., together with the singleton {v}. We observe that at most m of these
sets are occupied: otherwise there are a.s. more than m elements of [0, 1] in I'p.
Moreover, the occupied sets do not include the singleton {v}. Hence there is a
maximum k such that By \ By is occupied. But then we have a partition of the
occupied set By into countably many sets, none of which are occupied. This is
a contradiction.

We conclude that, for each down-set D of (V, <V, the set I'p is either a.s.
empty, or a.s. infinite.

We say that a down-set D of (V, <V) is active if I"p is a.s. infinite. One conse-
quence of what we have just proved is that, a.s., all minimal elements of the poset
restricted to E \ V have a down-set (necessarily a subset of V) that is active.

We are now in a position to construct the causal set Q = (Z, <) in the state-
ment of the theorem. We take the causal set (V, <"), and add a marked maximal
element zp above each active down-set D. We have already seen that the random
causal set IT a.s. contains (V, <") as a down-set, and infinite antichains .Ap above
each active down-set D. What remains to be shown is that there are a.s. no other
elements in E: specifically, we have shown that, a.s., the set A of minimal ele-
ments of IT\ V is the union of the infinite antichains .Ap; we now need to show
that there are a.s. no nonminimal elements of IT\ V.

We shall prove the following equivalent statement. For every € > 0, and every
keN,

(10) w({o: Er@) S VUA@)) = 1 -,

that is, the probability that the first k¥ elements include a pair of comparable ele-
ments that are not in V is at most &.

For the remainder of the proof, we fix a natural number k > 2, and some ¢
with 0 <& < 1. We set § = £/2k> > 0 and ¢ = 10k§~**+D log(5k/e8%*1), as in
Lemma 8.6. We note here for future use that §¥ < £/8.

For a given string z1z2 - - -z, of elements of V, let <Ml pe the order on [m]

inducing <, _ \, thatis, with i <! j if and only if z; <" z;, and define

E(z1z2---zm) = E({ziza} - - {zm), <™),

the event that an element w € 2 has z1 - - - z;, as an initial substring, with the order
according to <V. For m = 0, corresponding to the empty string, E() = Q2.

We are interested in the first k steps of the causal set process specified by
w; we need to consider all the likely ways that this process can begin. Accord-
ingly, let 7 be the set of strings y ---y; of elements of V, with 0 < j <k, such
that u(E(yr---yi—1yi) | E(y1---yi—1)) > 8 fori =1, ..., j. Note that the empty
string is in 7 ; also, by definition, if a string is in 7, then so is every initial substring
of it. Note also that w(E(y1---y;)) > 8/ > 8k for every string y; ---y; in 7. One
consequence is that there are at most 8 % strings in 7.
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We enumerate the elements of V as vy, v, .... As the sum of the probabilities
n({w:v; € E4(w)}) is at most g, there is some m € N such that

Y u({e:v; € Bq(w)}) <8
j=m+1

Set V,, = {vi, ..., v,}. Note that every element appearing in a string in 7 is in
Vin.

Now, for any string y; - - - y; of elements of V,,,, we have v (E(y; -+ yj)) (@) —
w(E(y1---y;)) as., since u is essential. For n € N, we define

Co = {w: V" (EQ1---y)) @) = w(EGn -y < 8°/3,
for all strings y; - - - y; of at most k distinct elements of V,,,}.

As there are only finitely many strings of at most k distinct elements of V,,, we
have u(C,) > 1 — ¢/8 for sufficiently large n.

fwoeCy j<k,yi---yj€eT,y1---yjy¢T,and y € V,,, then
VHE(y1--+yjy)(w)
VI(E(y1---yj)) (@)

R(E(y1--y;y) +8/3
W(E(yt---y;)) —8k/3

_ SuEGy) 85/3
2/3u(E(y1---y;)) k1 —gk=1/3

VUE( -y E(Qr---yj))(w) =

(1D

35+15 268
< = —6=124.
2 2

We now fix some n > ¢ (depending on k, €, and also on the measure w)
large enough that w(C,) > 1 — ¢/8, and also large enough for the conclusion of
Lemma 8.8 to hold.

For w € 2, we define a bad string for w to be a string y; ---y;y of elements
of E,(w), with j < k, such that y;---y; isin 7, y;---y;y is not in 7, and
VIE(y1---yjy) | E(p---yj))(w) > 28. Set F = {w: there are no bad strings for
w}.

We consider also the following events:

B'={w:Eg(@)N(V\ Vi) =2},
B? = {w:forall z € By (w) \ V, V" (G(z, k) (w) < 8T},
B} ={w:forall z € () \ Ey(w), V(G(z, k))(w) < 851},

We claim that C, " B'N B> N B3 C F.
Indeed, if w is in C,, then from (11) it follows that there are no bad strings
yi---yjy for o with y € Vj,. If @ is in B!, it certainly follows that there are
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no bad strings with y € E4(w) N (V \ V;,). Finally, if o is in B> N B3, then
V(G (z,k))(w) < 8*F! for all z € Ey(w) \ (Eq(w) N V); if w is also in Cy, then
this implies that

3k+1 5k+1

< <
VUE(y1 -y (@) 8k —8k/3

for all strings y;---y; € 7 and all z € E,(w) \ (E4(w) N'V), and so there are no
bad strings y; ---y;z for w with z € E, (o) \ (E4(w) N V). We conclude that, if
weC,N B! N B2 N B3, then there are no bad strings for w, and so w € F.

We chose n so that u(C,) > 1 — ¢/8, and so that w(B? >1— &/8—see
Lemma 8.8. We also chose m so that u(B') > 1 -6 > 1 — e/8.

To estimate w(B3), we use Theorem 4.2 to express this as EM(\)"(B?’)). The
event B> depends only on the finite poset IT, (), and v (B>)(w) is the probabil-
ity that, in a uniformly random linear extension of this poset, all the elements z
with v"(G(z, k)) > 8*! appear among the first . Lemma 8.6 now tells us that
V(B (w) > 1 — ¢ /8 for every w € 2, and therefore we have w(B3) >1-— e/8.

Hence, we have u(F)>1—¢/2.

Now let

VHE1-yi2) [ E(Gn-yj)(w) < 268

H={weQ:Er() CVUAW)).

For w € F, we claim that v (H)(w) > 1 — ¢/2.

To verify the claim, we take @ € F, and apply Lemma 8.4 to the finite poset
[1,(w). Note that v"(H)(w) is the probability that, in a uniformly random lin-
ear extension of this poset, all the first k elements are either in V or minimal in
1, \ V—in other words the first k elements do not contain a pair of comparable
elements that are not in V. We apply Lemma 8.4 with Z equal to the family of sets
{z1,...,z;},forz1 - - - z; astring in 7 whose elements are all in I1,(w), and with §
replaced by 25. The statement that w € F implies that the condition of Lemma 8.4
on Z is satisfied. As all the elements appearing in strings in 7 are in V,;, C V, the
union Y of the sets in Z is a subset of V. We conclude from Lemma 8.4 that

n k k €
VIH)(w) > 1 — (2)28_ 1— (2)2m >1—¢/2
for all w € F, as claimed.

We now have, by Theorem 4.2 and our earlier calculations:

u(H)=E, (" (H) = u(F)(1—¢/2) = (1 —¢/2)* = 1 —e.
This establishes (10), and completes the proof. [

Now we have proved Theorem 8.1, it is possible to say more about the nature of
extremal order-invariant measures. In what follows, we omit some of the details.

Suppose Q = (Z, <) is a causal set or finite poset, with a set M C Z of marked
maximal elements. Let R(Q) be the set of causal sets obtained from Q by re-
placing each element z of M with a countably infinite antichain A, C [0, 1].
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Let Hp = {w € Q:I1(w) € R(Q)}. Theorem 8.1 says that every extremal order-
invariant measure p has u(Hgp) =1 for some Q. We may assume that the down-
sets D(z), for z € M, are all distinct: otherwise, we may replace a set of ele-
ments of M having the same down-set by a single element of M. We say that an
order-invariant measure (, or its associated order-invariant process, generates Q
if u(Hp) =1.

Fix Q and M as above, and suppose p is an extremal order-invariant measure
generating Q. If M is empty, then Q is a causal set, and p is a causet measure
on the fixed causal set Q. Moreover, the set of order-invariant measures on Q is
a convex subset of the set of all order-invariant measures, and w is an extremal
element of this set.

If M is non-empty, fix attention on one element z € M, and let D = D(z) be
the down-set of elements below z in Q, all of which are unmarked. For w € 2 and
n € N, let R, (w) be the proportion of elements of E, (w) that have down-set equal
to D in IT, (w). It is not too hard to show that there is some g > 0 such that, u-a.s.,
R, —q.

Now, for each w € Hyp such that R,(w) — g, let {1(w), {2(w), ... be the se-
quence of labels of those elements of E(w) with D(¢;) = D. Order-invariance
implies that the sequence ({1, {2, ...) is a sequence of exchangeable random vari-
ables. Therefore, by the Hewitt—Savage theorem, as u is extremal, there is some
probability distribution p on [0, 1] such that the ¢; are i.i.d. random variables with
distribution p.

Given a number ¢ € (0, 1], a probability distribution p on [0, 1], and a marked
element z € M, we say that an order-invariant causet process generating Q pro-
duces z with parameters (q, p) if, at every stage after all elements of D(z) have
been generated, <11 is obtained from <¥! by placing k + 1 above the elements
in the set of indices corresponding to D(z) with probability g, and—conditioned
on that event—the new element & | has distribution p.

Suppose Q = (Z, <) is a causal set or finite poset with a marked set M of
maximal elements, and p is an extremal order-invariant measure that generates Q.
It can be shown that, for each element z of M, there is a number ¢g(z) € (0, 1] and
a probability distribution p(z) on [0, 1] such that p produces z with parameters
(q(2), p(2)).

The sum of the g(z) must be at most 1, as these are probabilities of disjoint
events; if the poset Q is finite, then the sum must equal 1.

If there is an extremal order-invariant measure generating Q, producing each
z € M with parameters (¢(z), p(z)), then for any other set of distributions (p’(z)),
there is also an extremal order-invariant measure generating Q, producing each z €
M with parameters (g (z), p’(z)). To obtain this, we simply change the description
of the order-invariant process, replacing each p(z) by p’(z).

Moreover, given a causal set Q with a set M of marked maximal elements, de-
fine Q' by replacing each element z of M with an infinite chain C,, labeled arbitrar-
ily in such a way that all labels are distinct. Given an extremal order-invariant pro-
cess generating Q, producing each z € M with parameters (¢(z), p(z)), then we
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can obtain an extremal order-invariant process on the fixed causal set Q’: whenever
the original process calls for an element with down-set D(z), in the new process
we take the next element of the chain C;.

This process is reversible: if we have an extremal order-invariant measure on
some fixed causal set P = (X, <), and there is an infinite chain C in P such that all
elements of C are above some set D and incomparable to all elements of X \ (C U
D), then we obtain an order-invariant measure generating the poset Q obtained
from P by replacing C by a single marked maximal element.

Therefore, in order to describe all extremal order-invariant measures, it suf-
fices to describe all extremal order-invariant measures on fixed causal sets P. This
serves to motivate the work in our companion paper [8].
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