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In this paper, we consider a family of random Cantor sets on the line and
consider the question of whether the condition that the sum of the Hausdorff
dimensions is larger than one implies the existence of interior points in the
difference set of two independent copies. We give a new and complete proof
that this is the case for the random Cantor sets introduced by Per Larsson.

1. Introduction. Algebraic differences of Cantor sets occur naturally in the
context of the dynamical behavior of diffeomorphisms. From these studies orig-
inated a conjecture by Palis and Takens [8], relating the size of the arithmetic
difference

Cr—Ci={y—x:xeCy,y e Cy}
to the Hausdorff dimensions of the two Cantor sets C; and Cy: if
€)) dimy C1 + dimy C > 1,
then, generically, it should be true that
C, — C| contains an interval.

For generic dynamically generated nonlinear Cantor sets, this was proven in 2001
by de Moreira and Yoccoz [1]. The problem is open for generic linear Cantor sets.
The problem was put into a probabilistic context by Per Larsson in his thesis [5]
(see also [6]). He considers a two-parameter family of random Cantor sets Cy p,
and claims to prove that the Palis conjecture holds for all relevant choices of the
parameters a and b. Although the main idea of Larsson’s argument is brilliant,
unfortunately, the proof contains significant gaps and incorrect reasoning. The aim
of the present paper is to give a correct proof of this theorem. The most important
error made by Larsson is as follows: during the construction, a multitype branching
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FIG. 1. Regions described by equations (3) and (4).

process with uncountably many types appears naturally. The number of individuals
in the nth generation having types which fall into the set A is denoted Z,(A) and
the probability measure describing the branching process starting with a single
type-x individual is denoted by PP,. The argument presented in Larsson’s paper
requires that for some positive &, ¢, o > 1 and for a set A of which the interior
contains 0, we have that, uniformly, both in x and in n, the following holds:

2) Py (Z,(A) > 8- p") > q.

However, the main result in the theory of general multitype branching processes
[4], Theorem 14.1, invoked by Larsson implies (2) without any uniformity.

Further (as shown in [3]), the idea presented in Larsson’s paper works only in
the region (see also Figure 1) where

(3) 1 —4a —2b +3a® — 6ab > 0.

Although we use a different setup, the main idea presented here follows the line
of Larsson’s proof.

We remark that for linear Cantor sets of a different nature, the first two authors
investigated the same problem in [2]. Further developments in this direction in
[7] lead us to conjecture that in the critical case, that is, dimy (C, p) = 1/2, the
difference set will a.s. contain no interval.

1.1. Larsson’s random Cantor sets. It is assumed throughout this paper that

@) a>7 and 3a+2b<l.
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FIG. 2. The construction of the Cantor set Cy p,. The figure shows C(i,b ,,,,, Ci,b'

The first condition is a growth condition and since

log?2

dimg C, p = — )
' loga

this condition is equivalent to dimy C, , > 1/2, which is equivalent to (1). The
second condition is a geometric condition: Larsson’s Cantor set is a natural ran-
domization of the classical Cantor set; see Figure 2. In the first step of the construc-
tion, intervals of length a are put into the intervals [b, % — %] and [% + %, 1—0b].
Dismissing the trivial case 3a + 2b = 1, this obviously requires 3a +2b < 1. We
remark that it is useful to force a forbidden zone of length at least @ in the middle
since otherwise the Newhouse thickness of the Cantor set would be larger than
1, which yields an interval in the difference set by Newhouse’s theorem (see [8],
page 63). The two intervals of length a each have room to move in an interval of
length % — 5 — b, that is, there is a free space of size % — 5 — b —a and we denote
this gap by g:

1—-3a—-2b
= 5 )

The construction is as follows: first, remove the middle a part, then the b parts
from both the beginning and the end of the unit interval. Then, place intervals

of length a according to a uniform distribution in the remaining two open spaces
[D, % — ‘—21] and [% + %, 1 — b]. These two randomly chosen intervals of length a

g:

are called the level-one intervals of the random Cantor set C, . We write C al , for
their union. In both of the two level-one intervals, we repeat the same construction
independently of each other and of the previous step. In this way, we obtain four
disjoint intervals of length a?. We emphasize that, because of independence, the
relative positions of these second level intervals in the first level ones are, in gen-
eral, completely different. Similarly, we construct the 2" level-n intervals of length
a". We call their union Cj ;. Larsson’s random Cantor set is then defined by

oo
Cap:=[)Ch,
n=1

See Figure 2.
The next theorem was stated by P. Larsson.
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THEOREM 1. Let Cy, Cy be independent random Cantor sets having the same
distribution as C, p, defined above. Then, the algebraic difference Cy — C1 almost
surely contains an interval.

This paper is organized as follows. In the next section, we give an elementary
proof of the fact that the probability that C; — C; contains an interval is either
0 or 1. For the main part of the proof, our starting point is the observation that
C, — C1 can be viewed as a 45° projection of the product set C1 x C;. This leads,
in Section 3.1, to the introduction of the level-n squares formed as the product of
level-n intervals of the Cantor sets C;, C>. We remark that Larsson does not use
these squares at all. Then, based on the family of these squares we will construct
the intrinsic branching process and state our Main Lemma, which will replace (2).
In Section 4, we prove Theorem 1, assuming the Main Lemma. In Sections 5-10,
we give a proof of the Main Lemma.

2. A 0-1 law. Undoubtedly, Larsson introduced his Cantor sets as a natural
randomization of the classical triadic Cantor set. Actually, these sets can also be
considered as very simple examples of statistically self-similar sets, which permits
us to give a simple proof of the 0—1 law for the interval property. A set C is sta-
tistically self-similar if there is a collection of m random functions {¢, ..., ¢}
such that

m
c=Jw(),
i=1

where the C; are independent random sets with the same distribution as C. For
Larsson’s sets, m = 2 and the random functions are the affine functions

po1(x)=ax+b+U; and @@x)=ax+ 1 +a)/2+ U,,
where U; and U, are independent random variables, both uniformly distributed
over [0, g].

PROPOSITION 1. P(C, —C1DI)=00r1.

PROOF. For 1 <i, j <2, let C; ; be independent copies of C = C, j and let

Ci=¢1(C1,1)) U (Ci2), Cr=¢1(C2,1) Upa(Ca2)

be the self-similarity equations for C; and C,. We will also write “C, — C contains
an interval” equivalently as “C», — C1 has nonempty interior.”
Using the facts that for arbitrary subsets A, B, C and D of R,

(AUB)—(CUD)D(A-C)U(B—D),
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that (A — B) = ¢(A) — ¢(B) for affine functions ¢ : R — R and that affine func-
tions are continuous, we can set up the following chain of (in)equalities:

p=P(Cr,—C1DI)
=1 —P(Int(C; — Cy) = )
> 1 —P(Int(¢1(C2,1) — ¢1(C1,1)) = &, Int(2(C22) — 92(C12)) = D)
= 1 —P(Int(p1(C2,1) — ¢1(C1,1)) = D)P(Int(p2(C2,2) — 92(C12)) = D)
= 1 —P(Int(p1(C2,1 — C1,1)) = @)P(Int(¢2(C22 — C1,2)) = D)
— P(Int(C,1 — C1.1) = D)P(Int(C.2 — C1.2) = D)
=1-—(1-p)
This implies that p < p? and hence p=0or 1. O

3. Notation and the Main Lemma. In the remainder of the paper, we fix a
pair (a, b) satisfying condition (4) and always deal with Larsson’s Cantor sets, so
we will suppress the labels a, b.

3.1. The geometry of the algebraic difference C; — C1. The 45° projection of
a point (x1, xp) € R2 onto the x;-axis is denoted by Proj,s.. That is,

PI‘Oj450 (x1,X2) =X2 — X1.

The following trivial fact is the motivation for constructing our branching
process of labeled squares:

X € Proj;50(C1 x C2) ifandonlyif xeCy—Cj.
So,

o0
C2 — C1 = (] Projys.(C} x C%).
n=0

We can naturally label the squares in C{ x C7 as follows: we call the upper-left
first level square Q1 and continue labeling the first level squares Q2, O3, Q4 in the
clockwise direction; then, within each of these squares, we continue in this way;
see Figure 3.

For an x € [—1, 1], we write e(x) for that line with slope 1 which intersects the
vertical axis at x. As we observed above

(&) xe€Cy—C; ifandonlyif e(x)N(Cy x Cy) # 2.

Fix x and an arbitrary n. Let S, be the set of all a" x a" squares contained
in [0, 1]%. Note that for every Q € S, by the statistical self-similarity of the con-
struction, the probability of the event e(x) N (Q N (C; x C3)) # & conditional
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FI1G. 3.  The first level squares Q1, ..., Q4 and four second level squares Qr1, Q22, 023, O24.

on Q C C{ x C7 is equal to the probability of the event e(®) N (C; x C2) # 2,
where we construct ® = ®(Q, x) as follows: we rescale the square Q (which is an
a" x a" square) by the factor 1/a”, then we choose ® such that the line segment
e(®) N[0, 1]? is the rescaled copy of e(x) N Q; see Figure 4. More precisely, if
(u, v) is the lower-left corner of Q, thatis, Q = [u,u + a"] x [v, v +a"], then we
define

(6) (0, x) = ua++x’ if e(x) intersects Q,

O, otherwise,

where ® is a symbol representing the emptiness of the intersection. Observe that
®(Q, x) > 0if and only if the center of Q is located below the line e(x) and e(x)
meets Q. Further, ®(Q, x) =1 if e(x) intersects Q at the upper-left corner and
®(Q,x) =—11if e(x) intersects Q at the lower-right corner.

3.2. The probability space. We write T := [J;2({1,2}" for the dyadic tree,
with nodes i, =iji2...i,, where i) is 1 or 2, and root A. For the construction of
Larsson’s Cantor set, the probability space is €21 = [0, g]T [recall that g = (1 —
3a — 2b)/2]. An element of Q is denoted by U, that is, the value at the node
i1iz...iy is Uji,..i,. The corresponding o -algebra is B := [[7 BI0, g]. Finally,
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K & =3(Q,x) | —1
FI1G. 4. A level-n square Q and its rescaled type ®(Q, x).

the probability measure for Larsson’s Cantor set is

]P)l = 60 X 1_[ UnifOI‘m[O, @],
T\{A}

where & is the Dirac mass at 0 associated with the mass at the root A. Note that
the randomness starts at level 1. So, the probability space for C| x C3 is as follows:

@) Q:=Q x 2, B:=B; x By, P:=P; x P;.

An element of Q is a pair of labeled binary trees. The 4" level-n pairs
of indices (i1i2...in, j1j2...jn) are naturally associated with level-n squares
inliz---in,jljZ---jn) of size a” x a" whose relative positions are given by U;,;,. ;, and
Uj, j,...j.- Note, however, that (to simplify the notation) we have given new indices
to these squares and positions: Q1 := Q) 5, 02:= 0} ,, 03:= 05|, Q4= Q/Ll
and similarly for higher order squares and their positions (see Figure 3).

3.3. The branching process. On the probability space 2, we define a mul-
titype branching process Z = (2,)2,. For a Borel set A, the natural number
Z,(A) represents the number of objects in generation n whose type falls into the
set A. The type space T is a subset of [—1, 1], but for the moment we can think
of T =[—1, 1]. The objects of the nth generation are squares Q € S, and, given a
fixed x € [—1, 1], their type is ®(Q, x), as defined in (6). Note that although we
speak of ® as a type, it is not an element of 7.

The process (Z,) is a Markov chain whose states are collections of squares
labeled by their types. The transition mechanism is as described in Section 3.1.
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The initial condition of the chain is the square [0, 1] x [0, 1], with type x (also
called the ancestor of the branching process). As usual, we then write, for n > 1,

Pe(Zn(AD) =11, ... Z0(Ax) =1%)
=P(Z,(A1) =71, ..., Z0(AR) =1kl Z20({x}) = 1)

forall k > 1, Ay, ..., Ax C T and nonnegative integers rq, ..., .

A collection of squares all with type ® is an absorbing state: it only generates
squares with type ®. This is obvious from the definition of ®(Q, x), but we will
extend this property to the case of smaller type spaces T, where, by definition, a
square has type © if its type is not in T (this will be further explained in Sec-
tion 6.1).

A major role in our analysis is played by the expectations E,[Z,(A)]for A C T,
n > 1. Letus define, fori =1, 2, 3, 4,

i 1, if ®(Q;,x) €A,
®) 21(4) = { 0, otherwise.

Then, Z,(A) = le A)+---+ Zf(A) and so

4 .
B2 = [ Zia)ap = [ Y ZiA)ap,
i=1

4 4
=Y E (@@ ea) =3 [ fuma,
i=1 i=174

where the f, ; are the densities of the random variables ®(Q;, x) (apart from an
atom in @). In Section 5.2, these densities will be determined explicitly. It follows
that forn =1,

My (x, A) :=Ex[Z,(A)]
has a density m(x, y), called the kernel of the branching process, given by
4

9) m(x,y) :=mi(x,y) =Y fri().

i=1
We remark that if M| has a density, then M, also has a density. Let us write
my (x, -) for the density of M, (x, -). The branching structure of Z yields (see [4],
page 67)

(10) M1 (5, y) = men<x,z)m1<z,y)dz.

The main problem to be solved is that the natural choice of T =[—1, 1] as type
space does not work because of condition (C) below and because we need the
uniformity alluded to in equation (2).

Since the definition of T is complicated, we postpone it to Section 6. However,
here we collect the most important properties of 7'
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(A) T is the disjoint union of finitely many closed intervals;

(B) there exists a K > O such that [—K, K] C T},

(C) the kernel m, (x, y) defined in (10) is uniformly positive on 7" x T [see
condition (C1) below] and it has Perron—Frobenius eigenvalue greater than 1 [see
condition (C2) below].

3.4. The asymptotic behavior of the branching process Z. We will prove in
Sections 6, 7 and 8 that there exists an integer ng such that m,, is a uniformly
bounded function, that is, there exist 0 < amin < @max such that for all x,y € T,
we have

(ChH 0<amin§mn0(x’y)§amax<oo-

In the next step, we consider the following two operators:

(11) g(x)»éml(x,y)-g@)dy, h(y)»/%h(x)-mwx,y)dx.

We cite the following theorem from [4], Theorem 10.1.

THEOREM 2 (Harris). It follows from (C1) that the operators in (11) have a
common dominant eigenvalue p. Let yu(x) and v(y) be the corresponding eigen-
functions of the first and second operator in (11), respectively. Then, the functions
w(x) and v(y) are bounded and uniformly positive. Moreover, apart from a scal-
ing, ;L and v are the only nonnegative eigenfunctions of these operators. Further,
if we normalize p and v so that [ u(x)v(x)dx = 1, which will be henceforth as-
sumed, then, forall x,y € T, as n — 00,

my(x,y)

n

— V)| = Cru)v(y) A,

where the bound A < 1 can be taken independently of x and y, and the constant
C| is independent of x, y and n.

Later in this paper, we will prove that in our case, this Perron—Frobenius eigen-
value is greater than one:

(C2) p>1.

Using Theorem 2, Harris proves that Z,(A) in fact grows exponentially with
rate p. Introducing
Zu(A)

o"

Wy (A) =

’

he obtains (see [4], Theorem 14.1) the following result.
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THEOREM 3 (Harris). If
(C3) sup E[21(T)*] < oo,
then it follows from (C1) and Ec(ejg) that forall x € T,
(12) P, (nli)ngo W, (A) = W(A)) —1.
Further, for every Borel measurable A C T with Leb1(A) > 0, we have
(13) Py (W(A) > 0) > 0.

Moreover, let A and B be subsets of T such that their Lebesgue measures are
positive. Then, the relation

fB v(y)dy
fA v(y)dy

holds Py almost surely for any x € T.

W(B) = W(A)

We are going to use this theorem to prove our Main Lemma, which summa-
rizes everything we need concerning our branching process. Roughly speaking, the
Main Lemma says that for the branching process associated to Larsson’s Cantor
set, the statement in Theorem 3 holds uniformly both in n and x for an appropri-
ately chosen small interval of x’s.

MAIN LEMMA. There exist positive numbers § and g, an N € N and a small
interval [—K, K] C T centered at the origin such that the following inequality
holds:

(14)  inf inf P (Z,(—K, 0] > 80", Z,([0, K1) > 80") = .

n>N xe[—K,K]
4. The proof of Theorem 1. In Section 3.1, we defined the type of a square

Q by means of its intersection with a line e(x). Here, we will elaborate on this
intersection.

4.1. Nice intersection of a square with a line e(x). We say that a square Q has
a nice intersection with e(x) if

®(Q,x) €[-K, K],

where K comes from Main Lemma. For small K, this means that the center of O
is close to the line e(x).

Let A°={[0,1]?}, A" bethe set {Q €S,: Q0 C C} x C5} and A’} be the set of
squares from A" having nice intersection with e(x). That is, for x € T and n > 1,
we define

A ={Q € A":|®(Q,x)| = K}.
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Moreover, for m > 0 and a square Q € A, we write l,J{(Q, x) and (I, (Q, x)) for
the numbers of level-(m + n) squares contained in Q which have nice intersection
with e(x) with center below and above the line e(x), respectively. That is, for a

0 = Qij..i,,» let
LE(Q, x) =#{Qiy inirju €A™ 0 < D(Qiy iy jronsX) < K.
Similarly, let
L0, x) =#{Qiy inirojn €A™ =K < ®(Qiy v ir.jn>X) <O}
Finally, forevery n > 1, x € T and Q € A, we define the event
An(Q,x) = (L, (Q,x) > 80", 1,7 (Q, x) > 8p"},

where § comes from the Main Lemma. Note that the self-similarity of the con-
struction of the squares and the Main Lemma for the underlying branching process
imply the following: for » > N and a square Q € S;,, we have

P(A4(Q,x)|Q € AT)
=Po0.0)(Za([—K,0]) > 80", Z,([0, K1) > 8p") > q.

15)

4.2. The difference set C» — C1 contains an interval with positive P probability.
We introduce the interval
I:= [—KaN, KaN]
with N and K from the Main Lemma. Note that || := Leb; (/) =2Ka".
Our goal is to prove that
P(C,—C1D1)>0.

First, we divide the interval I into 4%V intervals I;, of equal length with indices
+1,..., :l:%42N . Then, we divide all of these intervals into 4 intervals I;,i, of
equal length. If we have already defined the (k — 1)th level intervals, then we define
the kth level intervals I;, _; by subdividing each (k — 1)th level interval I;; , ,

into 4K*+DN intervals of equal length with indices %1, .. ., :I:%4(k+l)N . We denote
the center of /;, j, by z;, . Thatis,
Liyi, = [Zil...ik _ KaN4_[2+"'+(k+l)]N, i + KaN4—[2+~-+(k+l)]N],

where the z;, ;, are equally spaced in [;, ;, .
Note that the interval /;, _; has length

(16) Iy .| = 2K aN 472 EEDIN o g g
where we put
gei=14 4+ k+1))N=J(k+ Dk +2)N.

In the following, we will go from generation g;_1 to generation g.
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agk—l
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/

FIG. 5. Event Bi(z;,..j,): there is a level-gi_1 square Q in which the number of striped level-gj

squares (the nicely intersecting ones) is at least 5,0N &+D  poth for the squares with center above
and the squares with center below the line e(z;. i, )-

DEFINITION 1. We say that the event By(z;,. ;) occurs if there exists
some square Q € A8k -1 itself having nice intersection with e(z;,. ; ), such that
Aw+1yn(0Q, zi,..i) holds—cf. Figure 5. In formulae,

(17) BiGii)= |  Awrnn(Q.ziip)-
Qe.Agk_1
Zil.Nik

The following lemma is one of the key statements of the argument.

LEMMA 1. Assume that By (z;,.. ;) occurs with the square Q. Let ot and
Q7 be the collections of level-gi squares within Q having nice intersection with
e(zj,..i) with center below and above the line e(z;,..;, ), respectively. Then,

(D
Proj450< U Q) D1 s Proj450< U Q) D1 -

Qeot 0eQ-
(2) For every ix+1 = =%1,..., :i:%4(k+2)N, the line e(z;, . .iiy.,) has nice inter-
section with all squares from either Q% or Q. Thus, the line e(Ziy..igixs,) has

nice intersection with at least p* VYN squares contained in Q such that either all

have center below the line e(z;,..;;) or all have center above the line e(z;,..i;)-

PROOF. Choose an arbitrary y € I;, ;. Without loss of generality, we may
assume that y < z;, ;. Then, to show both (1) and (2), it is enough to prove that
e(y) has nice intersection with all squares from Q.
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FIG. 6. Nice intersections.

Fix an arbitrary Q € Q7. By the definition of Q, the square Q is a level-g
square such that its lower-left corner is in between the parallel lines e(z;,. ;) and
e(ziy...;i, — Ka®). So, for every point y* € [z;,..;, — Ka®, z;,..; ], the line e(y™)
has nice intersection with Q; see Figure 6.

To show that for any y € I;; ;, N (=00, z;,..i, ], e(y) has nice intersection with
all squares from Q™ , it is enough to prove that

Ly iy N (=00, ziyit] Clziy..iy — Ka®*, zi,. i1,
based on the previous paragraph. However, since
1
iy ..o, N (=00, ziy i)l = 3Ly i | < Ka®*,

this follows using (16). [
DEFINITION 2. Let Eg:= Ay([0, 11%,0) and let Ex := (", Bx(Ziy..ir)-

LEMMA 2. The following inequality holds:

(18) P(C; —C1D1) > q [ [ P(Ex|Ex-1).
k>1

PROOF. Using the fact that = [—Ka",KaN]= Uil.‘.ik I;, i, it follows im-
mediately from Lemma 1 that if the event E} holds, then the event

Sk := {Projss0 (C5* x C5*) D 1}
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will hold. Therefore, E; C Sk. Since the sets C ‘lg" X C§" are decreasing, we obtain
that Sx O Si+1. Thus,

P(Cy—C1 5 1) = IP( k(]l Sk) = Jim P(50) > jnf P(EL)

> P(Eo) [ [ P(Ex|Ex-1).
k>1

The last inequality holds since

P(Eo) [ [P(Ei|Ei-1) < P(E0)P(E1|Eo) - - - P(Ex| Ex-1)

i>1
= pP(ExEx—1) < P(Ey),
where
b= P(Eo) P(E1E0) ~ P(Ex—1Ex—2) _ L
P(Eo) P(E1) P(Ex-1)
Since the Main Lemma yields P(E() > ¢, one obtains the statement of the lemma.

O
In Lemma 3, we give a lower bound for P(Ey|Ey—_1) for every k.

LEMMA 3. Forany k> 1, we have

kN

P(Ex| Ex—1) = 1 — 42N DN (1 _ gyo0

PROOF. We recall that E;, was defined as
Ep:= () Bi(zi..ip)-
i1...0x
Therefore, we have to prove that
]P)( U B]E(Zil.,.ik)‘Ek—1> < 42N+.,+(k+1)N(1 _ q)SPkN‘
1.0k

Note that the number of indices ij...ixy on the left-hand side is equal to
42N+ +(*+DN “Therefore, it is enough to show that for each index iy ...ix, we
have

N kN
P(Bf (ziy...i) | Ex-1) < (1 — )%
By Definition 1, to see this, we have to prove that

. kN

(19) PN A (@ )| B ) = -
QeAf?"lA
“llmlk
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We assume Ej_1, so, in particular, we know that Bj_1(z;,..;,_,) holds. That is,
there exists a level-gx—» square Qpig such that the event Agy (Qbig, Zi;...i,_, ) holds.
By definition, this means that we can find at least 60N+ 1 squares in Qypig in

Aggfljllik , having center below, and at least as many squares having center above,

the line e(z;,..;,_,). Using the second part of Lemma 1 (for k instead of k + 1), we
obtain that the line e(z;, . ;,) has nice intersection with either all the squares above
or with all the squares below the line e(z;,. ;, ,). Without loss of generality, we
may assume the former.

However, for all these squares Q, the events Afk +1) ~(@, zi,...;;) are (condition-
ally) independent, so, to obtain (19), it is enough to show that

(20) P(AG 1w (Q, 20y i) Q € Aﬁfli.lfk) <l—gq

and this follows directly from equation (15). O
LEMMA 4. Foralln > 1, we have

w .
(21) [T (1 = 42Ut _ gype™y g,
j=1

PROOF. We have to show that Z?i] aj converges, where
P jn
aj = 4(1/2)J(j+1)n(1 _ q)ap )

It is therefore sufficient that a; < e~/ for all large j. This is true since

1 1 1 .

~logaj =S (j + Dnlogd + -8(p")' log(l —q) = —1,
J J

which holds for j large enough since p” > 1 and log(l —¢) <0. O

Therefore, using Lemmas 2, 3 and 4, we obtain that
- kN
P(C,—C1DI)>q 1‘[(1 _ 4[2+...+(k+1)]N(1 _ q)gp ) > 0.
k=1

Combining this with Proposition 1 from Section 2, this completes the proof of
Theorem 1.
In the next six sections, we prove our Main Lemma.

5. Distribution of types. In this section, the density function of ®(Q, x) will
be determined for the four squares Q from Sj.
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5.1. The distribution of ®(Q,x). Let Uy, U,, U3, Us be four independent
Uniform([0, g])-distributed random variables. The left corners of the two level-one
intervals of the random Cantor set C; are determined by Us;_1, Us; fori =1, 2.
Let (u;, v;) be the lower-left corner of the squares Q;,i =1, ..., 4 (see Figure 7).
Then,

1 a
(ulvvl):(b+U1’_+_+U4)a

2 2
( )—(1+a+U 1+a+U>
MZ,UZ— 2 2 272 2 41,

1 a
) =\ = ~ Uab U )
(u3,v3) (2+2+ 2,b+ 3)

(g, v4) = (b+ Uy, b+ Us).
For an x € [—1, 1], we define ®;(x) := ®(Q;, x). From (6), simple computa-
tions yield

1 1 a
- ————+b+U1—U4+X>,

a\ 2 2
P (x) = (1 a
if = ____+b+U1—U4+x>e[—1,1],
a\ 2 2
0, otherwise,

(22) ) X
Dr(x) = [;(UZ_U4+X), 1f;(U2—U4+x)e[—1,1],
0, otherwise
and, similarly,

1<1+a b+U U+>
515 2 3+x),
D3(x) = 1/1
if—<—+g—b+U2—U3+x>e[—l,l],
a\2 2
O, otherwise,

(23) : .
;(UI—U3 +x), if;(Ul—U3 +x)e[—1,1],
O, otherwise.

To get a better geometric understanding of the distribution of the random vari-
ables ®;(x), we define the three slanted stripes Sk, k = 1, 2, 3 (see Figure 8), in
such a way that S C [—1, 112 is bounded by the lines £yx_1, 2, where

Dy(x) =

1 1 1 1
W =-x+-(l-a=2). LE=-x+2  HE=-x+ %

(24)

1 1 1 1
£4(x):;x—%, 65(x)=;x—2, Eé(x)zzc—;(l —a —2b).

An immediate calculation shows that the following result holds.
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14— :
”””” 1-— Qbﬁ 1 )
///30/7'7",' 4:
’ Q1 Q2
At o |
+
A3
' Us|
A3 — ‘ —
U1 U2
1 _5a _p 1l
27 2
T — a~—7:" .
R
—1+2a+ 2b
Ar
—3a
7777777777 %1
-1

F1G. 7. If x is an element of the bold vertical line, then the line e(x) intersects exactly two squares.
If x is an element of one of the two plain vertical lines, then e(x) intersects one square. If x is an
element of one of the four dotted vertical lines, then e(x) intersects at most one square. If x is such
thata <x <1—2a—2bor —1+2a+2b <x < —a, then e(x) intersects at most two squares with
probability one. If x is such that —% + STa +b<x<aor—a<x< % — %a — b, then e(x) intersects
exactly two squares.

LEMMA 5. Foreveryx € [—1,1]1and everyi =1, ...,4, if ®;(x) # O, then

(x,®;(x)) e S1US U S3.
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1
{y=1-c}
by,
g,
b fg
1 1
y=ux
ty=-ltc I |
c Ui\ul —1 1}4 u?

FI1G. 8.  The support of the density functions in the simple case.

Let us call £; the graph of the function £;(x). Observe that the reflection in
the origin of ¢; is ¢7_; for j =1,...,6. For a point (x,x2) € R2, we write
T (X1, X2) := Xy, m = 1, 2. We then define ¢ > 0 by

—1l+c=mN{y=x})
and obtain ¢ = %. By symmetry, it follows that
l—c=msN{y=x}).

Using the fact that —1 + 2b = (€1 N {y = —1}), it follows from the symmetry
mentioned above that

x¢(—=1+2b,1-2b)
(25)
=— e(x) does not intersect any level-one square.

The functions £ (x), £¢(x) have repelling fixed point —1 4 ¢, 1 — ¢, respectively.
Therefore,

xel[-1,-1+c)U(d —c, 1]
(26)
= dnsuchthat (x) N Q=@ forall Q € S,.
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With probability 1, no line e(x) can intersect more than two descendants, in fact,
[—1+42b, 1 —2b] can be partitioned into five sets, according to which descendants
can be produced, given by (see also Figure 7)

i 1 a 1 a
AT =|—-142b,—— +—-+0), A+=(————b,1—2b},
N 2+2+) P72 2
1 a 1 a
— +
(27) A2 = _—§+§+b, —Ll), A2 = (a,z —5 —b],
Az = —a,a].

LEMMA 6. Ifx € A3, then x can only produce descendants with type ®>(x)
and/or ®4(x). If x € AT (resp. x € A|), then x can produce at most one descen-
dant with type ®1(x) [resp. P3(x)]. If x € AT, then there are two possibilities.
First, if x produces ®1(x), then ®>(x) and ®4(x) cannot be born. Second, if x
produces any of ®3(x) and ®4(x), then ®1(x) cannot be born. If x € A5, then
there are two similar possibilities.

PROOF. In Figure 7, observe that Projss.(Q1) N Projus.(Q4) # & can hap-
pen only in the extreme situation if the bottom of the square Q is the same
as the bottom of the dotted square which contains Q on Figure 3. This means
that Us = 0, which happens with probability zero. Similarly, Projss.(Q3) N
Proj,s0(Q4) # < happens only if U, = 0, which also has probability zero.
Projss0 (Q1) N Projus0 (Q3) = @ always holds, which completes the proof of our
lemma. [

5.2. The density functions. In this subsection, we will determine the density
functions fo,(x)(y) of the random variables ®;(x), i =1, 2, 3,4, given explicitly
by (22) and (23). We do not call them probability density functions since the ®; (x)
may be equal to ® with positive probability for some x. The probability density
function of the difference of two independent Uniform([0, g])-distributed random
variables is the triangular distribution given by fa(z) =0 if |z] > g and for 0 <
lz| <gby

1
(28) fa() = g—z(@— |z]).
To get fo,(x)(y), we apply simple transformations to fa(z) and find
(29) fo (V) =afalay +ci —)1—1,11(y)
withcj =—c3=%+% —bandc; =c4=0.

From the definition,

P(q>,~<x):®):1—/

S0 (y)dy.
1,1]
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6. A uniformly positive kernel. Here, and in the next two sections, we are
going to define the type space T of the branching process introduced in Section 3.3.
In order to ensure that conditions (C1), (C2), (C3) of Section 3.4 hold, we introduce
atype space T which also satisfies properties (A), (B), (C) of Section 3.3. It follows
from (26) that we must choose our type space T C [—1+¢, 1 —c].

Unfortunately, the construction of the type space T satisfying the above con-
ditions is quite involved and technical for those values of the parameters a, b
which do not satisfy (3). Therefore, we split the presentation into two parts. In
this section, we present the construction of 7" across three lemmas: Lemmas 7A,
8A and 9A. In the next section, we present the general case with the corresponding
Lemmas 7, 8 and 9. The main difference between these lemmas lies in the proofs
of Lemmas 7 and 7A. Lemma 8 is almost the same as Lemma 8A. Finally, the
proof of Lemma 9 follows the same line as the proof of Lemma 9A, but is more
technical.

6.1. Descendant distributions and the kernel of the branching process. We
introduce the random variables X1(x), X2(x), X3(x), X4(x) for 1 <i <4 by

) xi0={ ™ e

So, the density of X;(x) is

(€29) Fei () = fo,c0 M7 (y)

for i = 1,...,4. In general, X;(x) also has an atom: P(X;(x) = ®) =1 —
fT fr.i(y)dy.

Recall [see equation (9)] that the kernel of the branching process can be ex-
pressed as the sum of the density functions of the random variables X;(x),
i=1,...,4:

mx,y) = fe1(0) + fr200) + fr3(0) + fr.a(y).

The structure of the support of this kernel is very important for the sequel. Since
the functions fy ;(y) (i =1, 2,3,4) are piecewise continuous on [—1, 1], m(:, -)
is piecewise continuous on [—1, 1] x [—1, 1]. The support of m(-, -) is a subset of
the three slanting stripes S, k = 1, 2, 3, introduced earlier; see also Figure 8.

6.2. The possible holes in the support of the kernel of Z. We have seen in (26)
that the branching process with ancestor type in the set [—1, —1 4 c] or [1 — ¢, 1]
dies out in a finite number of generations almost surely. Therefore, it is reasonable
to restrict the type space to [—1 + ¢ + ¢, 1 — ¢ — ¢] for some small positive ¢.
However, in some cases, we have to make further restrictions. Namely, fori =1, 2,
we define

(32) ui=myn{y=1-c)), vi=myuyN{y=—1+c});
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see Figure 8. Clearly, u' — v! = u? — v? and an easy calculation shows that
(33) ol<u! = <2
2a

We remark that this condition is equivalent to the condition in equation (3) (see
also Figure 1). On the other hand, if ' < v*, i =1, 2, holds, then, for x € [u', v'],
the set

(34) E1(x) :={y:m(x,y) >0}

is contained in [—1, —1 + ¢] U [1 — ¢, 1]. This implies that the process dies out
in finitely many steps for x € [u’, v'] (see Figure 9). Therefore, if the condition
stated in (33) does not hold, then we have to make more restrictions on our type
space [—1 4+ c + &, 1 — ¢ — ¢]. This is what we are going to do in Section 8. For

Sy S Ss

1—c —

A t4e, tdts
{y =%}

[ A : A :
=2 ) N \»
) A2t \ 2222 au?

{y=2"}

; : /
{y=u"}
ot utt 12) 12 18 13

—1+4c—

__11 +ec T e 1
type of the ancestor

types of the descendants

FI1G. 9. Some points and lines related to the kernel m(x, y) if | = 1.
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the convenience of the reader, in Section 7, we treat the simpler case when (33)
holds.

7. A uniformly positive kernel in the simple case. In the remainder of this
section, we will prove that if (33) holds, that is, v! < ul, then we can choose a
sufficiently small &g > O such that

T=[-1+c+ep, 1 —c—eol
satisfies conditions (C1), (C2) and (C3) [and also properties (A), (B), (C)]. The

kernel in the simple case is illustrated in Figure 8.

LEMMA 7A. Assume that v' < u'. Fix an ¢ > 0 satisfying

g
35 = —c.
(35) 8<2a c

Further, in this simpler case, let
(36) T=TE)=[-1+c+e1—-c—e]
Then, the kernel m(x, y) of the branching process Z has the following property:

(37) dk > 0 suchthatVx € T, the set E1(x) contains an interval of length .

PROOF. There are two possibilities for the shape of E1(x) [defined in (34)]:

(1) E1(x) consists of two intervals: [—1 +c+ €, €op41(x))U Lok (x), 1 —c—¢€]
(for k = 1 or k = 2). The length of one of these intervals is at least half of £3(u!) —
(—1+c+e), thatis, k1 = 5 - (2 — 20).

(2) E1(x) = (bog—1(x), £or(x)) (for some 1 < k < 3) is an open interval with
length ky = gg.

Summarizing these cases, define k = min{x1, k2}. [

LEMMA 8A. Let m® be the kernel in Lemma 7TA with type space T =T (¢), as
in (36). One can choose ¢ > 0 which satisfies (35) such that the largest eigenvalue
of m® is larger than 1. From now on, we fix such an ¢ and call it &.

PROOF. Let T(0) :=[—1+ ¢, 1 — ¢], with corresponding kernel m". Define
[as in (11)] the operator 7, for all ¢ > 0 by

Th(y) = /R h(x)m® (x, y) dx

for functions with supp(h) C T ().
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We shall prove that 4a is an eigenvalue of the operator 7y with eigenfunction
h(x) =17 @) (x):

Toh(y) = A; h()m®(x, y) dx
4
- /1; h<x><fo,,-<y>>1T<o>(y>dx
i=1

4
=4ah(y)/T(0) ZfA(ay +ci —x)dx
i=1

=4ah(y),
provided we show that for all i =1, 2, 3, 4,

/ fatay +c;i —x)dx =1.
[—14c,1—c]

Since fa is a probability density with support lying in [—g, g], it then suffices to
show that forall y e [-1 4+ ¢, 1 —c] and fori =1, 2, 3, 4, we have

ay+ci—1+c<—-g and ay+c¢ci+1—c>g.
Taking the worst case for y, this boils down to showing
al—c)+ci—14+c<—-g and a(-14+c)+c+1—-c>g.
Fori =1, we have c; = (a + 1)/2 — b, so there we have to check that

a+1 a—+1
I-0@-D+——-b<—g and (I-0(l-a)+——-b=a.

First, note that since c3 = —cy, the case i = 3 is covered by the case i = 1. Further,
note that the left inequality implies the right one since a + 1 > 2b always holds.
Moreover, a + 1 > 2b also gives that the left inequality will imply both inequalities
for i =2, 4. The calculation is then completed by substituting ¢ = 2b/(1 — a) in
the left inequality, which turns out to be an equality.

The conclusion of the lemma follows from a simple fact noted by Larsson [6]: if
the two kernels m” and m® are close to each other in L>-sense, then the eigenvalues
of the operators 7y and 7, are close to each other. [J

LEMMA 9A. Let T be as in Lemma 8A. Then there exists an index n such that
forallx e T,{y:m,(x,y)>0}=T.

Since the function m,(-,) is piecewise continuous on the compact set T,
Lemma 9A implies that there exists an apin > 0 such that m(x, y) > ani, for any
x,y € T. Further, using the fact that m(x, -) is bounded, we immediately obtain
that amax := sup, <7 Eyx le(T) is finite. Therefore, we have the following result.
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COROLLARY 1. Let T be as in Lemma 8A. The branching process Z with
type space T satisfies conditions (C1) and (C3).

PROOF OF LEMMA 9A. Basically, we will prove that if (37) holds, then
Lemma 9A also holds since the slope of the lines ¢; is equal to é which is bigger
than one. Let E,(x) = {y:m,(x, y) > 0}. We will prove that in both cases of the
proof of Lemma 7A, the sequence (E,(x)) reaches the whole type space in a finite
number of steps, uniformly inn andx € T'.

We can derive E,,41(x) from E,(x) by means of the equation

mn+1(x,y)=/Tmn(x,z)m1(z,y)dz,

which implies that

(38) Eqix)= |J E.
YEE(x)

In the proof of Lemma 7A, we treated two separate cases. We continue this proof
according to those two cases:

(1) E1(x) consists of two intervals. Take the longer one, so its length is at least
K| = % . (% — 2¢). The following two facts hold. This interval contains either
—14+c+eorl—c—eg, andif E,(x) contains one of these points, then E,1(x)
also contains the same point because of (38). Therefore, if E,(x) # T and is of
the form, for example, [-1 4+ c + ¢, —1 + ¢ 4+ € + 5) for some positive s, then
Epns1(x) D[=1+c+e —1+c+e+1s)or Eypi(x) =T. Hence, if E1(x) =
[-14+c+e,—14+c+e+s), thenin

2(1 —c —
= o (2]

steps, E,(x) reaches T, that is, E, x)(x) = T. s > k1 implies that nj(x) <
Mog, , (P12 =n}.

(2) Ei1(x) = (bog—1(x), £or(x)) (for some 1 <k < 3) is an open interval with
length ko = %g. If, for some n, E,(x) does not contain either —1 4+ c +¢g or 1 —
¢ — ¢, then we have three possibilities for E,41(x): (i) it does not contain any
of these two points; (ii) it contains one of them; (iii) it equals 7'. In case (iii) we
obtained what we wanted. In case (i), the length of E,, ;1 (x) equals élEn )|+ %9;
in case (ii), we have E,,:(x) =T by (1) above, so we estimate the number of
necessary iterations from below if we suppose that case (i) happens in each step
then case (ii) in n] number of steps. As in (1), we have a uniform bound for the
number of iterations in (2): n5 = [log, /a(%g_s)ﬂ. Therefore, in this case, we
have En»Hn; (x) =T for any x.

Summarizing these considerations, one obtains that for n > n] 4 n3, one has
E,(x)=T. O
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8. A uniformly positive kernel in the general case. The construction of T
consists of two steps. We will call any open subset of [—1, 1] a pre-type space.
First, we inductively construct a sequence of pre-type spaces T > T! > ... > T!
and prove that 7", r =0, ...,1[, consists of 3" disjoint open intervals of equal
length. Those elements of 7! which are “far” from the endpoints of the com-
ponents of 7' satisfy (39). Unfortunately, the same does not hold for the points
close to the the boundary of the components of T'. So, as a second step of the
construction of 7', we remove a small neighborhood of the boundary of 7! from
T'.

LEMMA 7. There exists a restriction of the pre-type space (—1 +c¢,1 —c) to
a closed set T such that the kernel m of the branching process Z with type space
T satisfies

(39) 3k > O0suchthatVx € T, the set E1(x) contains an interval of length k.

Further, T consists of 3! disjoint closed intervals of equal length for some | € N.
Moreover, 0 is contained in the interior of T .

PROOF. We recall that u', v! were defined in (32) and we take the pre-type
space TO := (=1 + ¢, 1 —¢). If v* < u*, then we define / := 0 and the proof of
(39) was achieved in Lemma 7A. So, we can assume that uk < vk k=1,2. To
ensure that (39) holds, we need to remove the intervals [u!, v!] and [12, v?] from
the pre-type space T (see Figure 9). So, we restrict ourselves to the next pre-type
space: T! =710 \ {[ul, v1U U2, vz]}. The size of each of the intervals removed is
o1 :=v' —u' =v? — u?. We define the second generation endpoints u''f and v1*
as follows:

W =m((y=u"yNey) and v =7 ({y =01} Nly_1),

where i1 = 1,2 and k =1, 2, 3; see Figure 9. If vtk < 1k then we define [ := 1.
Otherwise, we continue defining the sets 7" and the endpoints of the subtracted
intervals v’ and u''*r (i1 =1,2, i, ..., = 1,2, 3) as follows: assuming that

uit-ir—1 < git-ir—1 e define the level-r endpoints as
u't =% = ({y = w1y N ly)  and
(40) . ik
Vit — g (y = ol i1y N )
foriy=1,2and ia,....ir—1,k=1,2,3. Put
@l To=Teo g \ {2 Wi = 1,20, 0 = 1,2,3)

The size of each of the intervals removed is g, := vi12-ir — yiti2ir  Using
Lok (x) — £ok—1(x) = 2g/a (see also the left-hand side of Figure 10), one can easily
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Z21@—1 £2k £2k—1 ZQk

{y:vil”‘il} Uil...ilk

L. BN

{y:vil"'”} vil...'

rk
7

pL

{y _ uil.“ir} {y _ u””}
- an -

Pr+1 —Pi+1

FI1G. 10.  The recursion of {pr}r. On the left-hand side, r <[ — 1.

check that

(42) Vr>1,  pq1=ap —2g and py=v' —u'.

Consider the smallest » > 1 for which vil-irtl < yii-irti o, equivalently,

Pr+1 < 0. We then set / = r and the recursion ends. The fact that / is finite is
immediate from (42).
We can represent 7/~! and T/ as follows:

3/—1 3[
T '=J@;.8). T'=J@.6).
j=1 i=1

Using (40), it follows from elementary geometry (see Figure 10) that
Vi, 3j, 3k o =m({(x,y) 1y =y Nla—1),
0 =mi({(x, y):y =38} Nla).

We need further restrictions because condition (39) is not satisfied around the
endpoints «;, ;. Therefore, we remove sufficiently small intervals from both ends
of each of the 3/ intervals of 7!. Namely, we define the type space of the process
by

(43)

3[

(44) T(e) == Jloi + ¢ Bi — €],
i=1

where

g 1
45) O<e<=——=p.
a 2
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This bound will be used in part (c) at the end of this proof. For any j €
{1,...,3"1}, wecanfind i’ € {1, ..., 3} such that

2 2
(46) lyj+¢.8; —&l=J [@iim+& Birym —e1U | R,
m=0 h=1
where R,(lj ), h = 1,2, are intervals of length p; 4+ 2¢; see Figure 10. Further, for
every 1 <i <31 <j <31 the set (¢; +e,Bi—¢e)x(yj+edj—e)NT(e) x
T (e) consists of three congruent squares aligned on top of each other, of side-
length

s =B —a; —2e¢.

The distance between two neighboring squares is p; + 2¢.

We now prove that (39) holds. That is, we want to estimate the length of the
longest interval in E(x) from below. The argument uses only elementary geome-
try.

For any x € T (¢), there is a unique k € {1,2, 3} such that E{(x) € (€2r(x),
£or—1(x)) holds. Using (24), one can immediately see that the length of the interval
ok (x), Lor—1(x)) is %9. Geometrically, this means that the vertical line through x

intersects the stripe Sx in a (vertical) interval of length %9.

Since there are many holes in 7 (¢), for some x € T (¢), the set E{(x) consists
of at most three subintervals of (£2x(x), €or—1(x)); see Figure 10. We prove that
the maximum length of these intervals is uniformly bounded away from zero.

Fix a component [«; + ¢, ;i —e] C T (¢) and let x € [o; + €, B; — €]. For this i,
we choose j and k according to the formula (43). We now distinguish three possi-
bilities for x € T (¢g):

(a) first we assume that the intersection of the vertical line through x with
the stripe Sy is not contained in the rectangle [o; + ¢, B; — ] X [y; +¢€,8; — €]
[see Figure 10], then, using the fact that the slope of the lines ¢,,, m =1, ..., 6, is
1/a > 3, by elementary geometry, we obtain that the set £ (x) contains an interval
of length k := %s — & > 2¢ > 0 (see Figure 10B);

(b) next, we assume that there exists m € {0, 1, 2} such that the intersection
of the vertical line through x with the stripe Sj is contained in the square [¢; +
e, Bi — el x [&jram + €, Biram — €], where i’ is defined as in (46)—in this case,
the set E1(x) = (€x(x), £2x—1(x)) and then the assertion holds with the choice of
K= 29 > 0 [see (45)];

(c) finally, we assume that the intersection of the vertical line through x with
the stripe Sy has a nonempty intersection with one of the rectangles [«; + €, 8; —

el x R;(lj ), h =1, 2—in this case, by elementary geometry (see Figure 10A), E1(x)
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contains an interval of length at least

1
ci=minfs. > (€1 ()~ 00) = (o1 4 26) |

. 1 (2g
= mm{s, —(— — (o1 +28))}.
2\ a

It follows from (45) that « > 0. [

We will now deal with the problem of still having a kernel with largest eigen-
value larger than 1.

LEMMA 8. Let m® be the kernel in Lemma 7 with type space T = T (¢g). One
can choose ¢ so small that the largest eigenvalue of m® is larger than 1.

PROOF. Changing T to 7' in the proof of Lemma 8A, we obtain the proof
of Lemma 8. More precisely, it is enough to prove that 4a is an eigenvalue of the
operator 7; with eigenfunction A (x) = 17:(x), where T! is defined in the proof of
Lemma 7:

Tih(y) = /R h(x)m(x, y) dx
4
- [ h()C)(fo,i(y))lrl(y)dx
i=1

4
=4ah(y)/l > falay +ci —x)dx
L

=4ah(y),
provided we show that for alli =1,2,3,4 and for all y € T!,

/T,fA<ay+c,-—x>dx=1.

So, we have to show that for all y € 7! and for i = 1, 2, 3, 4, we have
(47) (x: falay+ci—x)>0}c T

This holds since we have constructed the intermediate type space T so that this
property is satisfied; see the left figure in Figure 11. We have subtracted intervals
of the form (u!!-rk ypi1-irky in (41) during the construction of successive inter-
mediate type spaces T"T!, r =0,...,1 — 1. If y € T"T!, then each interval of
the form (u'1--#rk, vi1-irk) s disjoint from [£5,] | (), €5 ()] for all y € T and
k =1,2,3. Therefore, for any y € T!, we have [Zz_kl_l(y), Zz_kl ] c T'. Further,
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forany i =1, 2, 3, 4, there exists a positive integer k; (k1 =1,k = ks =2, k3 =3)
such that

{x: falay +ci —x) > 0} = (L5 _ (1), Ly ().

Hence, (47) holds.
The proof is now completed analogously to the proof of Lemma 8A. [J

LEMMA 9. Let T be as in Lemma 8. There then exists an n such that for all
xeT,{y:m,x,y)>0}=T.

Since the function m,(-,-) is piecewise continuous on the compact set T,
Lemma 9 implies that there exists an api, > 0 such that m(x, y) > anpi, for any
x,y € T. Further, using the fact that m(x, -) is bounded, we immediately obtain
that amax := sup, 7 Ex [le(T)] is finite. Therefore, we have the following result.

COROLLARY 2. Let T be as in Lemma 8. The branching process Z with type
space T satisfies the conditions (C1) and (C3).

PROOF OF LEMMA 9. We will prove the lemma in two steps. Recall the defi-
nition of E, (x): E,(x) ={y:m,(x,y) > 0}.

STEP 1. Vx € T,3i,n such that [a; + ¢, 8; — €] C E,(x) implies that
Ent1(x)=T.

STEP 2. There exists an N such that for every x € T, we can find a positive
integer n(x) < N such that the following holds:

3i, [a; + ¢, Bi _e]cEn(x)(x)-

As a corollary of these two statements, we obtain that the assertion of the lemma
holds with the choice n = N + [. Namely, for any x € T, we have Enj(x) =T.

PROOF OF STEP 1. To verify Step 1, we first observe that by (38), we have

Eqi)= |J Ei()

YEE,(X)
(48)
= |J (). 6107 U ), 6:(0) U Es(y). £5(y))) N T.
YEE,(X)
Fixani e{l,..., 31}. First, we define o; ;—, and B;;—, for r =0, ...,/, induc-

tively. For r =0, let («;, Bi1) := («;, Bi). Assume that we have already defined
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(a,i—r, Bi,i—r). Using (40), we define o; ;1) and B; ;—(-+1) as the unique num-
bers satisfying

aij—r =m({(x, )1y =dii—g+1)} N lkey-1)s
(49)

Bii—r =m1({(x, )1y = Bii—¢+1)} Neak(r)),

where k(r) =1, 2, 3. Then, by the construction, we have (¢; o, B;0) = (—14+c¢, 1 —
c). Let x € T'. According to the assumption of Step 1, we can find i, n such that

(50) li +&, Bi —el= (i, i) NT C Ep(x)
holds. Using induction, we prove that
61y Epyr(X) D (tig—r, Big—)NT  forO=<r <L

Namely, for » = 0, the assertion in the induction is identical to (50). We now
suppose that (51) holds for r < /. By (48) and (49), we have

Evpr0)= |J E1(y)
YE€En1+r(x)

D U (Cokry )y Lokry—1 (M) N T
ye(ai,l—rsﬁi,l—r)mT

= (oz,-,l_(r+1), ,Bi,l—(r+1)) nr,

which completes the proof of (51). We apply (51) for r = [. This yields that E,, ; =
(=14+c¢,1—=c)NT =T holds. [

PROOF OF STEP 2. First, observe that the largest interval in E(x) either
has an endpoint that is an endpoint of a connected component of 7" [this hap-
pens in case (a) and (c) in the end of the proof of Lemma 7] or Ej(x) =
(€2k, (x), €21,—1(x)) [which is case (b) in the same proof]. However, in the last
case, using (48), after N steps, where N is the smallest solution of the inequality
(%)N L. %9 > s, we obtain that the largest interval contained in Ey, (x) has an end-
point of a connected component of T (see Figure 10) and its length is greater than
k. In this way, because of the symmetry between the endpoints of the connected
components of 7', from now on, we may assume that [o; +¢, o; +&+21) C Eq(x),
where z; > k. Using (48), we can write

Ex(x) D U ok, (), Loy 1Y) N T
velo;+e,0i+e+z21)
(52) = (Co, (@i + &), bog—1 (i +e+21))NT

= [a(z) +e,aP4e+2)NT

for some k; € {1, 2, 3}, left endpoint a® e T and 70 > ézl > éx. If zo0 < s, then
the largest connected component of E;(x) has a left endpoint of one of the con-
nected components of T, «®, but the other endpoint is in the interior of the same
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connected component of 7. If zo > s, then E»(x) clearly contains a connected
component of 7. For E, (x), n > 3, we can inductively define k,, left endpoint
o™ and length z,, in the same way as above. Observe that z,, > (cl—l)”*llc for any
n > 2. Let N; the smallest solution of the inequality (Ll—l)Nz_llc > s. Then, Ey,(x)
contains a connected component of 7.

Let N = N{ + N». Then, Ey(x) contains a connected component of 7. [

9. Uniform exponential growth. In this section, we want to prove an ex-
tension of Theorem 3 stating that the population can grow uniformly exponen-
tially starting from any element of a special interval. For the precise statement, see
Lemma 12.

First, we will determine the density of the measure P, (Z;(A) € -). We use the
notation of Lemma 6 and define, for x;,x; € T,

le,xz = le ® szv

the convolution of the measures Py, and Py, . Recalling the definitions of AT, A2+ s
A3z, Ay, Ay in equation (27) and the definition of f, ;, i = 1,2, 3,4, in equation
(31), we can state the following lemma.

LEMMA 10. Forx €T, A C T and a natural number L, we have the follow-
ing equation for any n > 1:

Py(Zns1(A) = L) :/ P,(Z,(A) = L)hi (x, 2) dz
(53) !
+/TfTle,zz(Zn(A)=L)h2(x’ZI’Z2)dZIdZ2’

where h1(x,z):T x T — Ry and ho(x,21,22): T x T x T — R are defined as

fr1(2), ifxe AT NT,
fa@+202@ (1= [ famar). ixeainr.
meo=12620(1- [ fama), fxeAsnT,
fra@+2f2@ (1= [ famadr). ixeaznr.
Jx3(2), ifxe A{NT

and
ho(x. 21, 22) = { 2fe2@) fra(z), X €(A3UATUADNT,
0, otherwise.

Both are bounded and piecewise uniformly continuous functions in x on T for any
fixedz,z1,220€T.
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PROOF. The decomposition (53) is obtained from the Chapman—Kolmogorov
equation, that is, by conditioning on the first generation. In the corresponding for-
mula (54), we use one of the conclusions of Lemma 6, that is, that exactly two
squares in generation 1 can only be generated by Q> and Q4:

Py(Zu41(A) = L) = /T P.(Z,(A) = L)P.(Z1(dz) = 1)
(54)
+/ / P: 2 (2n(A) = L)Py (27 (d21) = 1, Z{(dz2) = 1).
TJT

We have to determine the density function /1 (x, z) of exactly one descendant with
type dz and the density function k3 (x, 71, z2) of exactly two descendants with type
dzj dzs. To perform the computation, we note that the statement of Lemma 6 re-
mains valid if we replace ®;(x) by X;(x) because of the definition of X;(x) in
equation (30). One can decompose the probability of having exactly one descen-
dant such that the type of this descendant falls into the set (—oo, z] (for any real z)
as follows:

4
Py(Z1((—00,z]) =1) = ) P(Xi(x) € (=00, 2], X;(x) = ©,Vj #1i).
i=1
The decomposition in Lemma 6, together with the remark in the first para-
graph of this proof, implies that {X;(x) # ®} U {X4(x) # O}, {X1(x) # O} and
{X3(x) # ®} are disjoint events for any x € T. Therefore, one obtains

Py (Z21((—00,z]) = 1) =P(X;(x) € (—00, z])
+ 2P(X2(x) € (=00, z])P(X4(x) = ©)
+ P(X3(x) € (—00, z]),

using the fact that X,(x) and X4(x) are independent and identically distributed.
Since X;(x) has density fy ;, one gets that this equals

/;—oo,z] fx,l()’) dy - I(ATUA;)HT (x)
22 hamar (1= [ £s08) Spongonr

+ ]fx,S(y) dy - l(Al’UAE)ﬂT(x)

(—00,z

= hi(x,y)dy.
(—00,7]
Let us next deal with exactly two descendants with types falling into (—oo, z1]
(resp. (—o0, z2]). This probability equals

2P(X2(x) € (=00, z1], X4(x) € (—00, 22]).
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Since X7(x) and X4(x) are independent and identically distributed, one obtains
that this equals

2 framdy [

(—00,z1]

= / f ha(x, y1, y2) dyy dys.
(=00,z1] J(—00,22]

Summarizing these considerations, one obtains (53).

The piecewise continuity of h1(x,z) and hy(x, z1,z2) in x follows from the
definitions of /| and A3, respectively. Since they have compact support, #; and Ao
are piecewise uniformly continuous in x. [

] Sra(y)dy - 1(A3UA;UA2‘)HT(X)

—00,22

Let A C T such that the Lebesgue measure of A is positive. Let W,(A) =
Z,(A)p™" and W(A) = limy,—, o0 W, (A), which almost surely exists by Theo-
rem 3. We need a stronger result: the random variable W (A) is strictly separated
from O with uniformly positive probability for some neighborhood of the initial
type 0. This is shown in the next lemma.

LEMMA 11. For some neighborhood J C T of O and positive numbers y
and r, we have

(55) ing Py(W(A) > y)>r.

PROOF. Lemma 10 implies that
Py (Wat1(A) < y) =Py (Z541(4) < p"y)

(56) - fT P. (W, (A) < py)hi(x. 2) dz

+fT/TPZ‘*12(W”(A) < py)ha(x,z1,22) dz1 dz2.

We will investigate the convergence of the last two terms in (56).
Theorem 3 implies that we have, forall z € T,

(57) Tim P-(Wy(A) < y) =P(W(A) <)

if y € Cont(IP; 4), where Cont(lP; 4) denotes the set of continuity points of the
distribution function on the right-hand side of (57).

Next, we seek the weak convergence of the measure P;, ., (W, (A) € -), which
is the convolution of the measures P, (W, (A) € -) and P, (W, (A) € -). Since they
are weakly convergent, the convolution is also weakly convergent. So,

(58) Tim Pz, 2, (Wa(A) <) =Pey o, (W(A) <)

if y € Cont(P;, z,.4).
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Let, for z,z1,z0 € T, y > 0 and ¢ a small positive number (to be chosen later),
ty :=1(z,21,22;y, ¢) be areal number such that

y<ty<y-+e and pt, € Cont(P, o) N Cont(P; ., 4),

and let us define the following two functions:
i e, y. ) = [ Bo(Wa(4) < pty (e, 2 dz
+ /TfTIP’Zl,zz(Wn(A) < pty)ha(x, 21, z2) dz1 dza,
O(x,y,A) = /T]P’Z(W(A) <pty)hi(x,z)dz

[ [ Pan (W) < )t 21,22 dzy do,

Using the decomposition (56), the definition of 7, and the right-continuity of dis-
tribution functions, we can derive the following bounds:

Py (Wni1(A) £3) < Op11(x, 3, A) <Py (Wni1 (A) <y +e).

By using (57), (58) and the bounded convergence theorem, we get that 6, (x, y, A)
converges as n — 00, SO

(59) Pr(W(A) <y) <0(x,y, A) <P (W(A) <y +e).

Using the piecewise continuity of /41 and /7 in x (Lemma 10) and bounded con-
vergence, one can see that 8, (x, y, A) and 6 (x, y, A) are piecewise continuous on
T in x.

Using inequality (13) in Theorem 3 and the right-continuity of distribution func-
tions, we can find two positive numbers 7, u such that Po(W(A) > u) > 2r or,
equivalently, Po(W(A) <u) <1 —2r. Let y =u — & for some positive & < u.
Using the second inequality of (59), one gets 6(0, y, A) <Pog(W(A) <y +e¢) <
1—2r.Since 6(x, y, A) is piecewise continuous on 7, there exist an interval J C T
which is a neighborhood of 0 such that the bound 6 (x, y, A) is uniformly smaller
than 1 on this interval, that is, sup,.;0(x,y, A) <1 — r. The first inequality of
(59) implies that sup, . ; Px(W(A) <y) <sup,;0(x,y, A) < 1—r, which yields
the required bound in (55). O

LEMMA 12. There exist two positive numbers n, r, an integer N and a number
K with0 <K < % such that

-
inf inf P.(Z,([—K,K n —.
WEN xe[oK.K] (=K. KD > no") > 2
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PROOF. We apply Lemma 11 with A = T" and obtain the numbers y, » and the
set J. Let K be a positive number such that K < % and [—K, K] C J. We then
have

inf P, (W(T >r.
el (W) >y)=r

Using Theorem 3, we get that
W({—-K,K])=yW(T)
holds P, almost surely for any x € T', where

kg v@dz
 [rv(@)dz

Hence, we have the bound

xe[l_nlg’K] Py (W(—K,K]) >n+¢e)>r,

where 1 + ¢ = yy for some positive n and ¢. This and the second inequality of
(59) together imply that 8(x, n, [—K, K]) is uniformly smaller than 1:

(60) sup O(x.n.[-K.K)< sup P (W(-K.KD)<n+e)<l-r.
xe[—K,K] xe[—K,K]

We will show that 6, (x, n, [—K, K]) converges uniformly to 6 (x, n, [—K, K])
on [—K, K] as n tends to infinity. Writing

Ey,:=Wy([-K,K]) <pn; and E:=W([-K,K]) <pn,
using trivial estimations, one gets the following chain of inequalities:

sup |9n+1(-x’n’[_KaK])_0(-xv n, [_K9 K])|

xe[—K,K]
=< sup |PZ(En)Pz(E)|hl(va)dZ
xe[—K,K] T
+  sup f / 1P, 2, (En) — Bay oy (E)lha(x, 21, 22) dz1 dza
xe[-K,K1/TJT

< sup hi(x,2)- TIPZ(En)—Pz(E)IdZ

x,zeT

+ sup hz(x,m,zz)'/T/T|Pz1,z2(En)—le,zz(E)ldzleQ-

x,21,22€T

By bounded convergence, both integrals in the last expression converge to O.
The suprema are finite since h; and h, are bounded (see Lemma 11). So,
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6,(x, n,[—K, K]) uniformly converges to 6(x,n,[—K, K]) on [-K, K]. There-
fore, there exists an index N such that forn > N,

sup |9n(x,77,[—K,K])—Q(x,n,[—K,K]H5
xe[—K,K]

N

Using the first inequality of (59), the triangular inequality, (60) and Lemma 11,
one can write

sup Py(Wy([-K,K])<n)< sup 6u(x,n,[-K, K])

xe[—K,K] xe[—K,K]
S Sup e(xv 777[_K’ K])
xe[—K,K]
+ Sup |9n(x’ )79 [_KaK])
xe[—K,K]

_0(x7 n, [_Kv K])|

r r
<l—r4-=1-=

2 2

for n > N. This gives the conclusion of the lemma. [J
10. The proof of the Main Lemma. We first repeat the Main Lemma.

MAIN LEMMA. There exist three positive numbers 8, q, K and an index N
such that

inf inf P,(Z,([0,K "& Z,(—K, "> gq.
L L (20 ([0, K]) > 8p" & Z,([-K, 0]) > 8p") > ¢

PROOF. Take K as defined in Lemma 12. Since [—-K, K] =[—K,0]U [0, K]
and type O has probability O to occur, it follows directly from Lemma 12 that one
of P.(Z,([0, K]) > 6p™) and P (Z,([—K,0]) > 6p") is larger than r/4 for all
x € [—K, K] and n > N. But, then, by symmetry, both of these probabilities are
larger than r/4.

Now, take any x € [—K, K]. Since K < %, it follows that with a positive prob-
ability denoted by p» 4, in the first generation, the squares O, and Q4—with re-
spective types x» and x4 from a subinterval of [— K, K]—will be present. But, by
the above, these two squares will, independently of each other and with probability
at least r/4, generate more than §p" squares with type in [0, K] (resp. [— K, 0]) in
generation n + 1. Thus, forall x e [-K, K] and n > N,

r r
Po(Zn11(10. K1) > 80" & Zy1 (1=K 0]) > 80") > poa- - o
So, replacing § by §/p, N by N + 1 and defining g = p2,4r2/16, this proves the
Main Lemma. [J
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