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Abstract

We prove that the stationary measures for the free-energy increment process for the
geometric last passage percolation (LPP) and log-gamma polymer model on a diag-
onal strip is given by a marginal of a two-layer Gibbs measure with a simple and ex-
plicit description. This result is shown subject to certain restrictions on the parameters
controlling the weights on the boundary of the strip. However, from this description
and an analytic continuation argument we are able to access the stationary measure
for all boundary parameters. Taking an intermediate disorder limit of the log-gamma
polymer stationary measure in a strip we readily recover (modulo convergence of the
polymer to the open KPZ equation, Conjecture 4.2) the conjectural description from
(Barraquand, Le Doussal in Europhys. Lett. 137(6):61003, 2022) of the open KPZ
stationary measure for all choices of boundary parameters u, v € R (thus going be-
yond the restriction # + v > 0 from (Corwin, Knizel in Stationary measure for the
open KPZ equation, 2021, arXiv:2103.12253)).

1 Introduction and main results
1.1 Preface

This paper brings structures that have been valuable in studying full or half-space
integrable probabilistic models to bear on time-homogeneous models on an interval
with two-sided boundary conditions. Our aim is to provide exact and concise descrip-
tions of the stationary measure for these models. The structures are Gibbs measures
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(or line ensembles) related to the branching rule for symmetric polynomials (e.g.
Schur, g-Whittaker, Hall-Littlewood, and spin variants). In the full and half-space
context these families of measures (special cases or variants of Macdonald processes)
are preserved under Markovian dynamics that include, as marginals, various inte-
grable probabilistic models. Thus the study of these measures, their marginals, and
their asymptotics contains rich information about the original models.

Until now it was unclear how to define versions of these measures indexed by
the interval with two-sided boundary conditions. The accomplishment of this paper
is the understanding of how to properly define these, now infinite mass, measures
(our two-layer Gibbs measures) and the realization that the preservation of Marko-
vian dynamics (which follow from summation identities reminiscent of the Cauchy
and Littlewood type identities for symmetric functions) translates into the fact that
these measures contain as marginals the stationary probability measures for inte-
grable probabilistic models on an interval. Our approach is structural — the stationary
measures come from variants of known identities in a way that should be generaliz-
able to other Yang-Baxter solvable models in integrable probability. Our work here
only focuses on the construction of stationary measures. It is a compelling direction
to probe temporal correlations and fluctuations (as has been a focus of attention in
the full and half-space contexts for many years).

We demonstrate our approach for two well-studied models, the geometric last pas-
sage percolation and log-gamma polymer models. In particular, we show that station-
ary measures for the increment processes of the last passage time in geometric LPP
and the free energy in the log-gamma polymer can be realized as a marginal of cer-
tain exponential reweightings of a pair of geometric or log-gamma increment random
walks with free starting point (hence the infinite mass of the measure). These are the
first descriptions of the stationary measures for these two models in a strip.

Besides serving as a proof of concept for our approach, we chose these models for
two other reasons. The first is that the method of matrix product ansatz (MPA) does
not easily apply here. That approach [52] involves writing the stationary measure
in terms of a product of matrices, one for each particle occupation number (e.g. for
open ASEP where there are particles and holes, there are two matrices, D and E),
which satisfy a certain quadratic algebra with boundary vectors. This approach has
been extensively studied for the last 30 years and notably related in the case of open
ASEP to Askey-Wilson polynomials [82] (see also [41]) and processes [34] where
it has enabled an understanding of the precise phase diagram, large deviations and
fluctuations of the open ASEP stationary measure.

Though there has been work involving multiple particles per site or species of
particles, to our knowledge the MPA has never been developed to deal with infinite
(countable or uncountable) occupation numbers per site. In particular, for the geo-
metric LPP and log-gamma polymer, the increments of the last passage time or free
energy play the role of occupation variables and are precisely of this countable and
uncountable type, respectively. We do show here that it is possible to formulate a MPA
for these models, though the quadratic algebra relations now involve infinitely many
matrices (in the countable case) or operators (in the uncountable case) satisfying rela-
tions with infinitely many other of the matrices or operators. Finding representations
for these algebras seems quite challenging. However, we show here that the relevant
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marginal of our two-layer Gibbs measures that describes the stationary measure for
these models can be rewritten in matrix product form and verify that our two-layer
Gibbs measures satisfy the relevant quadratic algebras. To our knowledge this is the
first instance where techniques from integrable probability (i.e., measures written in
terms of symmetric functions) have come into direct contact with the method of MPA.
We anticipate (and plan to develop in subsequent work) that our two-layer Gibbs ap-
proach will also be applicable in many other cases, including those where the MPA
has been previously applied, e.g. for open ASEP, and will provide a new and direct
route to describe stationary measures and perform asymptotics.

The second reason for our choice of models here is that they permit analytic con-
tinuations that allow us to move beyond certain initial limitations on boundary pa-
rameters so as to access asymptotics for all choices of boundary parameters. In par-
ticular, doing this for the log-gamma polymer and applying an intermediate disorder
scaling limit allows us to access the conjectural description from [6] of the open KPZ
equation stationary measure for all choices of Robin boundary condition parameters
u,v € R (thus going beyond the restriction # + v > 0 from [46]). The restrictions
in [46] stem from a similar restriction in the rewriting of the matrix product ansatz
in terms of Askey-Wilson processes in [34]. The conjecture in [6] came from the
Laplace transform formulas for the open KPZ equation stationary measure derived in
[46] for u + v > 0 in two steps. First [6, 36] inverted the multipoint Laplace transform
formulas to yield a description of the stationary measure in terms of a free-starting
point Brownian motion reweighted by a certain exponential functional of its trajec-
tory. This description made sense for u + v > 0 but not when u + v < 0. However,
[6] then implemented an idea from Liouville quantum mechanics, integrating out the
‘zero-mode’. The result, remarkably, made sense for all u, v € R and thus led to the
conjectured general stationary measure. Justifying the continuation to all u,v € R
at the level of the open KPZ equation stationary measure seems quite difficult, e.g.
it is unclear how to show that the stationary measure and its conjectural description
depend in some manner analytically on the boundary parameters, or that such a de-
pendence results in a unique extension. See [42] for more on these works.

The conditions # + v > 0 and u# + v < 0 define the so-called ‘fan’ and ‘shock’
region in the phase diagram for the open KPZ equation, and likewise arise in the phase
diagram for other models like ASEP (along the line u + v = 0 separating the two
phases, stationary measures are Brownian for the KPZ equation, and are generally
product measures for discrete models). To our knowledge our work here is the first
rigorous derivation of fluctuation limits in the entire phase diagram — previous work
was restricted to the fan region and the product measure line.

The story we develop here puts the reweighted free-starting point Brownian mo-
tion stationary measure description from [6, 36] and the conjectured extension from
[6] into a general context in which the first description follows from the two-layer
Gibbs measure structure and preservation property, while the second follows (rigor-
ously) from the uniqueness of analytic continuation of real analytic functions and the
analytic dependence of the LPP and the log-gamma stationary measures on boundary
parameters.

The stationary measures of geometric LPP or the log-gamma polymer in full space
or on a strip with periodic boundary conditions are random walks, i.e. described by a
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Gibbs measure with only one layer. In full space, this was proved in [4] for exponen-
tial LPP and in [78] in the log-gamma case, using elementary identities in distribu-
tion. The arguments could be adapted to address periodic boundary conditions. It is
remarkable that in presence of more complicated boundary conditions, it suffices to
add another layer to the Gibbs measure.

The rest of this introduction is structured as follows. Sections 1.2 and 1.3 respec-
tively introduce the geometric LPP and log-gamma polymer on a strip and Theorems
1.3 and 1.6 provide a concise formulas for the stationary measures of these models
for all choices of boundary parameters. Section 1.4 explains how, modulo the con-
vergence (in the spirit of [2, 5, 74, 85]) in Conjecture 4.2 of the log-gamma polymer
in a strip to the open KPZ equation, we are able to prove in Theorem 1.8 the con-
jectural open KPZ equation stationary measure formula from [6] for all boundary
parameters. Section 1.6 explains the Gibbs measure structural mechanism and subse-
quent analytic continuation argument behind our construction of stationary measures.
Section 1.7 discusses potential extension of our approach.

1.2 Geometric LPP on a strip

We first introduce the geometric last passage percolation (LPP) on a strip and then
state the first main theorem of the paper (Theorem 1.3) that shows that its stationary
measure can be seen as the marginal of a certain reweighting of two independent
geometric random walks.

Fix any N € Z= and consider the strip {(n,m) € Z*:0<m <n<m+ N} of
width N on the integer lattice Z2. Each point (n, m) in the strip is called a vertex
of the strip. Vertices (n, m) satisfying 0 <m <n <m + N are called bulk vertices.
Vertices (m, m) for m > 0 are called left boundary vertices and vertices (m + N, m)
for m > 0 are called right boundary vertices. Edges of the lattice Z? connecting two
neighboring vertices of the strip are called edges of the strip.

We will use the word ‘down-right path’ to refer to a path P that goes from a
left boundary vertex of the strip to a right boundary vertex of the strip, with each
step going downwards or rightwards by 1. We always label vertices and edges of P
from the up-left start of the path to the down-right end of the path: vertices pg =
(no, mg),...,pN = (ny,my) and edges e; that connect p;—; with p; for 1 <i <
N. For k € Z>¢, we denote by 7 : 7% — 772 the up-right translation by (k, k), i.e.
Tk (x,y) = (x +k, y + k). Then the down-right path 7P has vertices txp; for 0 <i <
N and similarly shifted edges. We denote by P}, the horizontal path starting at (0, 0),
i.e. form by p; = (i,0) for0 <i < N.

Definition 1.1 (Geometric LPP on a strip) A random variable X ~ Geo(a) has geo-
metric distribution with parameter a € (0, 1) if P(X =k) = (1 — a)a* for k € Z>p.
Let a € (0, 1) be a ‘bulk parameter’ and let c1,c; > 0 be ‘boundary parameters’
such that acy < 1 and acy < 1. Let (wn,m)o<m<n<m+n be a sequence of independent
geometric random variables indexed by the vertices of the strip. On a bulk vertex
(n, m) we assume that w,, , ~ Geo(a?). On a left boundary vertex (m, m) we assume
that w,, ,», ~ Geo(ac) and on a right boundary vertex (m 4+ N, m) we assume that
®m+N.m ~ Geo(acz). An ‘initial condition’ is given by a down-right path P and a
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wa,3.~. Geo(acy) 6,3.0. Geo(a?) w§ 5 ~ Geolacs)

12 52 W62

7DGQO Go(1) Go(2) |wan

Go(3) Go(4) Go(5) Go(6)

Fig. 1 The width 6 strip with a down-right (thick) path P and an up-right (thin) path 7 (that intersects
‘P only once at 7w (0) = (4,0) and ends at (6, 3)). The weights @ are shown along the path 7 as well as
two boundary weights (with the distributions of the boundary weights and one bulk weight indicated). The
initial condition along P is given by the G( random variables labeled there

process (Go(j))0<j<N, independent of the geometric variables (wp m)o<m<n<m+N-
where below we treat the random variable Go(j) as the initial condition for the LPP
recurrence relation at j-th vertex p; = (nj,m;) of the path for 0 < j < N. Given
such initial condition, define the associated last passage time for all points (n, m)
above the path P (i.e. all points (n, m) that can be reached from a point p; € P via
an up-right path of lattice edges in the strip) as

4
G (n,m) := max (G(n(O)) +Zw,,(i)). (1

i=1

The maximum is taken over all the up-right lattice paths 7 in the strip that starts from
a vertex 7w (0) € P and ends at w(£) = (n, m) for some length £ > 0, and which only
touches P at point 7 (0). We have also used the convention that G(p;) = Go(j) for
0 < j < N.See Fig. 1 for an illustration. The above defined last passage times satisfy
the recurrence relation that for all (2, m) above the path P,

max(G(n —1,m),G(n,m—1)) if0<m<n<m+N,
Gn,m)=wpm+1Gn,m—1) if0<m=n, 2)
Gn—1,m) if0<m<n=m+N,

with initial condition that if (n,m) =p; forany 0 < j < N, then G(n, m) = Go(j).

Observe from the recurrence (2) that the expectation of G(n,n) forn=1,2,...
strictly increases, hence no solution of (2) is invariant in law under translations 7.
We instead look at the increments of G along edges. The law of a process Go =
(Go( J ))0 <j<N with Go(0) = 0 is said to be stationary for the geometric LPP on a
down-right path P if the solution of (2) with initial condition specified along P by
G(p;j) = Go(j) for 0 < j < N has the property that the joint distribution of Gy :=
(G(rkpj) — G(rkpo))0<j<N is the same for all k € Z>¢, and hence coincides with
that of Gg. Since we are Bnly concerned with differences, we have normalized G
to have G(0) = 0. The process (G )i>0 is Markov and we say it is ergodic if there
exists is a unique stationary measure that is the limit law as k — oo for all choices of
initial condition Gy.
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1572 G. Barraquand et al.

Definition 1.2 (Reweighted geometric random walks) For a € (0, 1), consider two
independent random walks L = (Ll(j))1<j<1v e ZY, and Ly = (L2(j))l<j<N €
le\lo starting from L1 (0) = L,(0) = 0 with i.i.d increments distributed for 1 < j < N
as

Li(j) = Li(j — 1) ~Geo(ar), and La(j)— L2(j — 1) ~ Geo(a2),

and let us denote by Pgooaw and Efocay the associated probability measure .a.nd
expectation. For c1, ¢y such that a,acy,acy € (0, 1), we define a new probability
measure P5.)? by reweighting the measure PG5 oy as

PGen ? (L1, Lo)
3)

1 <i<N \L2(j)—L1(j—1 Li(N)—Ly(N
— Za,Cl’Cz (clcz)maxl__/_N ( 2(j) 1(J )) 6‘2 1(N) 2( )PééloRW(Ll’ LZ),
Geo

where Z¢,"* is a normalizing constant which will be proved to be finite.
The following is the first main result in this paper.

Theorem 1.3 Assume a, acy, acy € (0, 1). The law of L under Pcag(l)mz is the (unique)
ergodic stationary measure on the horizontal path Py, for geometric LPP recurrence
relation on a strip (see Definition 1.1).

This theorem is a particular case of Theorem 2.3, which will be proved in Sect. 2.
When cicp = 1, it is clear from (3) that the law of L under PGc"? is a Geo(ac)
distributed increment random walk starting from 0. In this case there are no spatial
correlations on the increments and the stationarity measure could have been guessed
and verified in a simple way using elementary properties of geometric random vari-
ables by adapting the local arguments, e.g. as in [16, Lemma 2.1], [4, Lemma 4.1].

The restriction to considering the stationary measure on a horizontal path is un-
necessary (though simplifies the description of the measure). Our techniques en-
able us to determine the stationary measure on any down-right path, see Theorem
2.16 below which provides a description of the stationary measure for an arbi-
trary path P. The stationary measure allows us to define a stationary solution to
the recurrence (2), but now for all (n,m) in the bi-infinite strip. Specifically, let
G be the solution to the recurrence with stationary initial condition from Theo-
rem 1.3 along the horizontal path from (0,0) to (N,0) and for any k € Z>¢ and
(n,m) €Sy = {(n,m) € Z?: —~k <m <n <m+ N} define G® (n,m) := G(n +
k,m + k) — G (k, k). By stationarity, for any k’ > k, the law of G®) restricted to SE{,‘)
is the same of that of G*". Thus, we can take a limit £k — o0 to define a bi-infinite
stationary solution G®. The increments of this solution along any down-right path
coincide in law with the stationary measure on that down-right path from Theorem
2.16.

Exponential LPP is a simple scaling limit of geometric LPP and thus its stationary
measure is also a reweighting of random walks, now with exponentially distributed
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jumps, of a very similar nature to (3). (See also [5, Sect. 3], where a similar limiting
procedure is discussed in the case of LPP in a half-quadrant). Exponential LPP can
also be obtained as a (different) scaling limit of the log-gamma polymer model on a
strip, which we discuss in the next section.

There is a well-known mapping [77] between the exponential LPP and the to-
tally asymmetric simple exclusion process (TASEP) in the quadrant where in the
level-lines of LPP record the evolution of the TASEP height function. This mapping
survives when the geometry is that of the strip, and the boundary parameters now
correspond to the rates at which particles are inserted into TASEP on the left bound-
ary and removed on the right. The stationary measure of this version of TASEP (i.e.,
open TASEP) can be found using the matrix product ansatz [52]. The open TASEP
stationary measure is also implicitly defined from the bi-infinite (as described above)
stationary solution to the exponential LPP recurrence. It is unclear how to obtain an
explicit description of the open TASEP stationary measure from this implicit relation-
ship. However, as explained in Sect. 1.7, our approach developed here should also be
directly applicable to construct the stationary measure for open (T)ASEP, without
using such an implicit route.

1.3 Log-gamma polymer on a strip

The log-gamma polymer is an exactly solvable directed polymer model on the quad-
rant Zio, with inverse-gamma distributed weights introduced in [78]. Here we intro-
duce a variant, the log-gamma polymer model on a strip and then state the second
main theorem of the paper giving its stationary measure in terms of a reweighting of
two independent log-gamma random walks.

Definition 1.4 (Log-gamma polymer on a strip) A random variable X ~
Gamma~!(0) has inverse-gamma distribution with parameter 6 > 0 if it is sup-
ported on R. ¢ with density ﬁx’e’le’l/". We will write ¥ ~ logGamma’l(é')

if ¢¥ ~ Gamma~' (). Y is supported on R with density

1 -y

R0 exp(—fy —e™”). 4)
Let « > 0 be a bulk parameter and let u, v € R be boundary parameters such that
u+oa>0and v+ a > 0. Let (wy,m)o<m<n<m+N be a sequence of independent
inverse-gamma random variables indexed by the vertices of the strip. On any bulk
vertex (n,m) we assume that @, , ~ Gamma ™! (2a). On any left boundary vertex
(m, m) we assume that @, ,, ~ Gamma ™! (u + «) and on any right boundary vertex
(m 4+ N, m) we assume that @, 4N, ~ Gamma ™! (v + «). An initial condition is
given by a down-right path P and a process (z()( J ))0 <j<N which is independent of
the inverse-gamma variables (@, u)0<m<n<m+nN- where below we treat the random
variable zo(j) as the initial condition for the partition function recurrence relation
at the j-th vertex p; = (n;,m;) of the path, for 0 < j < N. Given this, define the
associated polymer partition function for all points (n, m) above the path P as

£
2nm):=> (z(n(O)) I1 wn(,-)) : )

T i=1
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The summation is taken over all the up-right lattice paths 7 in the strip that starts
from a vertex 7 (0) € P and ends at & (£) = (n, m) for some length £ > 0, and which
only touches P at point 7 (0). We have also used the convention that z(p;) = zo(j)
for 0 < j < N. This partition function satisfies the recurrence relation that for all
(n, m) above the path P,

zm—1,m)+zn,m—1) if0O<m<n<m+N,
z(n,m)=wym X yz(n,m —1) if0<m=n, (6)

z(n —1,m) if0<m<n=m+N,

with the initial condition that if (7, m) =p; forany 0 < j < N, then z(n, m) = zo(j).

As in the LPP case, this recurrence does not have solutions (in law) invariant under
translations by 7. However, the natural analog of the last passage values here are the
free energies h(n, m) :=logz(n, m) along a down-right path. The partition function
recurrence relation (6) could be rewritten as a recurrence relation for the free energy.
The law of a process ho = (ho(j))0<j<N with h((0) = 0 is said to be stationary for
the log-gamma polymer on a down-right path P if the solution of (6) with initial
condition specified along P by h(p;) = ho(j) for 1 < j < N has the property that
the joint distribution of hy := (h(zxp;) — h(TkPO))0<j<N is the same for all k € Z>,
and hence coincides with that of Ay. As with LPP,_(h_k)Zo is Markov and the same
notion of ergodicity applies.

Definition 1.5 (Reweighted log-gamma random walks) For 6}, 6, > 0, consider two
independent random walks L = (Ll(j))1<j<N e RN and L, = (L2(j))1<j<N €
RV starting from L{(0) = L,(0) = 0 with i.i.d increments distributed for 1 < j < N
as

Li(j)—Li(j —1) ~logGamma~'(6;), and

La(j) = La(j — 1) ~ log Gamma™' (62),
and let us denote by Pi‘(’}%w and ]Eil(’}%w the associated probability measure and ex-
pectation. For u, v such that «, u + o, v+ > 0, we define a new probability measure
P{&" by reweighting the measure P} Spy as

PTG " (L1, Lo)
—(u+v)

N
Z eLZ(A/)_Ll (=D e_v(Ll (N)_Lz(N))Pﬁng(Ll 5 L2)5
j=1

1 N

= Za.u,v
ZLG

where Z['§"" is a normalizing constant which will be proved to be finite.

The following is the second main result in the paper.

Theorem 1.6 Assume o, u + o, v + a € (0,00). The law of Ly under P{§" is the

(unique) ergodic stationary measure of log-gamma polymer on a strip on the hori-
zontal path Py, (see Definition 1.4).
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This theorem is a particular case of Theorem 3.3, which will be proved in
Sect. 3. When u + v =0, it is clear from (7) that the law of L; under P{5" is a
log Gamma™! (& 4 v) random walk starting from 0. In this case, the result could be
alternatively proved using properties of inverse gamma random variables, adapting
the local arguments in full-space [78, Lemma 3.2] and half-space [9, Proposition
4.5]. As in the LPP case, this stationary measure can be used to define a bi-infinite
stationary solution to the polymer recurrence relation. By a ‘zero-temperature’ limit
transition, the polymer recurrence relation and stationary measure can be shown to
converge to the exponential LPP analogs. Another, considerably more complicated
limit transition of the log-gamma polymer is to the open KPZ equation.

1.4 Stationary measure of the open KPZ equation

For L > 0, the open KPZ equation on [0, L] with Neumann boundary conditions with
parameters u, v € R is the stochastic PDE formally written as

dh(t,x) = 1dch(t,x) + 5 (dch(t, ) + &, x),
dch(t,x)| _y=u. (KPZ,.,)
8xh(t1 x)|X:L = _v7

where 4 is a function of + € Ry and x € [0, L], and &(¢, x) is a space-time white
noise. Definition 4.1 provides a precise meaning via the Hopf-Cole transform to what
it means to solve the open KPZ equation.

Let C([0, L], R) denote the space of continuous functions from [0, L] to R. We
will say that the law of a random function kg € C([0, L], R) with h¢(0) = 0 is sta-
tionary for the open KPZ equation on [0, L] if the solution to (KPZ, ,) with initial
condition 4(0, x) = hg(x) is such the law of i, := (h(t,x) — h(t, O))XE[O’L] is the
same for all # > 0, and hence coincides with that of /(. In recent works by several
authors [6, 32, 36, 46] (see also the review [42]), the stationary measure for the open
KPZ equation was determined when u + v > 0 and L = 1, and in the general case, a
conjectural formula of the stationary measure appears in [6] (see below Theorem 1.8
for further discussion and background).

We prove in Proposition 4.5 that this conjectured open KPZ stationary measure
arises as an ‘intermediate disorder’ limit of the log-gamma stationary measure from
Theorem 1.6. Intermediate disorder scaling of polymers to the KPZ equation was first
introduced in [2], where the convergence was proved for directed polymers in the
quadrant Zio, i.e. for models in ‘full-space’ without boundary (see also [39, 47] for
further developments). The result was later extended in [85] to discrete directed poly-
mer models in a half-quadrant (‘half-space’), whose free energy converge to the KPZ
equation on R with Neumann boundary condition at O (see also [5, 74] for general-
izations). The methods in those works reduce the convergence to sharp estimates on
convergence of random walk to Brownian heat kernels with the specified boundary
conditions. Conjecture 4.2 formulates the precise intermediate disorder scaling limit
under which the log-gamma polymer in a strip (whose width grows with the scaling)
should converge to the open KPZ equation, as a space-time process. Combining this
conjecture with the convergence in Proposition 4.5 of the log-gamma polymer sta-
tionary measure under this scale proves the conjectural description from [6] of the
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stationary measures of open KPZ equation for general boundary parameters u, v and
arbitrary interval length L. We state this result as Theorem 1.8 below.

The following process is the intermediate disorder limit (see Proposition 4.5) of

the reweighted log-gamma random walk P{'5" from Definition 1.5 and the conjec-
tured open KPZ stationary measure from [6].
Definition 1.7 (Hariya-Yor process) For vy, vy € R let Pply* be the probability mea-
sure on C([0, L], IR)2 of two independent standard Brownian motions By, B> on
[0, L] with drifts v; and v; respectively. For u, v € R define the probability measure
IP’%’;,’Z on C ([0, L], R) through its Radon-Nikodym derivative by

dPyp
ISE)Z (B1, By) = Zi
BM KPZ

L —u—v
< / dse(Bl(s)Bz<s>)) BB (g)
0

By the Cameron-Martin theorem, we may also include drifts in the reference measure
and define Py, as

dPyp V'L L -

KPZ (B, By) = dse~ (Bi(9)=Ba(s)) ) )
Vv Zuv

dPBM KPZ 0

Theorem 1.8 (conjectured in [6] — proved here modulo Conjecture 4.2) For any
u,v € R, the law of By under P?(’l];z is the (unique) ergodic stationary measure for
(KPZy ).

The measure IP’;’(’;)Z was first considered in [60] in a completely different context,
motivated by considerations around the Matsumoto-Yor identity [68, 69]. The nor-
malization constant Z{é’}fz was computed explicitly for u, v > 0 in [56, Proposition
4.1] and a formula (the analytic continuation of the formula for u, v > 0) is given in
[32] for all u, v such that u + v > 0. The fact that the normalizing constant Z, is
finite for all u, v € R was implicit in [60]. It is equivalent to the fact that when B is a

Brownian motion,
t m
E[( / e_B(S)_’”ds> }<oo (10)
0

for any t > 0 and u,m € R. When m > 1 or m < 0 Jensen’s inequality and the
convexity of the function x — x™ imply that

t m 1
E |:</ e—B(s)—usds> i| < tm—l / E I:e—mB(s)—mus] ds < oo.
0 0

When m € (0, 1), (10) follows from the case m = 1, which is easy to check.

The stationary measure for the open KPZ equation was first explicitly described
in [46] via multi-point Laplace transform formulas. As mentioned in the preface,
this result was limited to # + v > 0 and L = 1. The u 4+ v > 0 restriction is serious,
coming from limitations of the Askey-Wilson process [34, 82] method used in [46];
the L = 1 restriction can likely be lifted. By inverting the Laplace transform formula,
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an explicit probabilistic description was given in [6, 36], showing that the stationary
measure (constructed in [46]) has the law of the process W (x) 4+ U (x) — U (0), where
W is a Brownian motion with diffusion coefficient 1/2 and W(0) =0, and U (x) is
independent from W. The law of U is absolutely continuous with respect to the free
Brownian (infinite) measure with Lebesgue measure for U (0) and Brownian law from
there with diffusion coefficient 1/2, with Radon-Nikodym derivative proportional to

L
exp (—2uU(O) —20U(L) —/ dse_ZU(S)>. (11)
0

This is reminiscent of path integrals encountered in Liouville quantum mechanics
(see references in [6]) and is a continuum version of the two-layer Gibbs measure
that we introduce below in Sect. 1.6.

It was further observed in [6] (see also Sect. 5 of [42] for a summary of this cal-
culation) that it is fruitful to explicitly average over U (0) in the probability mea-
sure above, as is a standard procedure in Liouville quantum mechanics. Letting
X (x) =U(x) — U(0) and performing this integration out over U (0), the stationary
measure has the law of the process ((W(x) + X (x) rel0.L]’ where, again, X is inde-
pendent from W, and its law is absolutely continuous with respect to the Brownian
measure with diffusion coefficient 1/2 and X (0) = 0, with Radon-Nikodym deriva-

tive proportional to
L —u—v
</ dse—2X(S)> e—2vX(L)' (12)
0

Via the change of variables W = #, X = b, it is easy to check that the

process B = W 4 X is exactly distributed as ]P’”K’ISZ defined above. This shows that
Theorem 1.8 was already proven (combining results in [6, 32, 36]) when u + v >0
and L =1.

It was observed in [6] that the law of B; = W + X defined above makes sense
for any u, v € R. Thus they conjectured that these measures remain stationary for the
open KPZ equation for any u, v € R. More precisely, it was argued in [6] that the
result in the u + v > 0 phase should extend to all u, v € R by analytic continuation.
However, it is not at all clear how to make this argument mathematically rigorous. In
particular, one would need to define what it means for a distribution on C ([0, L], R)
to be analytic, that the open KPZ stationary measure and the law of B; both depend
in this manner on the boundary parameters, and that this notion of analyticity implies
uniqueness. Our Theorem 1.8 confirms this conjecture by essentially developing such
an argument at the level of the pre-limiting log-gamma polymer. As explained above,
Theorem 1.8 is a limit of Theorem 1.6, which is proven from the analytic continuation
of the u + v > 0 phase to all u, v € R, but in the case of the log-gamma polymer, we
are able to justify rigorously this analytic continuation procedure.

We finally remark that ergodicity of the open KPZ equation and uniqueness of
its stationary measure included in Theorem 1.8 follows directly from recent work of
[64, 75], using ideas from [59]. Thus, the content of the theorem is the confirmation
of the conjectured form of the stationary measure for all #, v € R and particular for
u+v<0.
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1.5 Universality

The stationary measures of geometric LPP (3), the log-gamma polymer (7), and the
open KPZ equation (8) converge to the same large-scale limit, defined as follows. For
i, v € R we define the probability measure IP’Z;)a on C([0, 1], R) through its Radon-
Nikodym derivative with respect to Pgl\ﬁ/[’ﬁ by

dPe?
d]P’_Og’ﬁ (B1, By) = S
BM o0

e(ﬁ+l7)minxe[o,l]{Bl(X)—Bz(X)}_

For the KPZ equation, recall the probability measure IP’%’}')JZ that implicitly depends
on a length L which we set to be L = ¢~ 1. For i = 1,2 we introduce rescaled
processes Bl.(g) (x) = eY/?B;(¢71x) and scale boundary parameters as u = el/2q,
v=¢!/25. Then (Bfa), BES)) weakly converges as ¢ goes to 0 to IP'?X’)’; [6].

For geometric LPP, consider the measure P(c!?(Lj, L) and let N = ¢! and

12
B ) =" (Lie™"x) — me'x),
o

where m = a/(1 — a) and o= a/(l — a)2 are the mean and variance Geom(a),
and scale boundary parameters as ¢ = exp(—iie'/? /o), c; = exp(—ve'/? /o). Then,
(B{s), Bég)) weakly converges as ¢ — 0 to I[’ggﬁ.

For the log-gamma polymer, consider the measure P{'¢" (L1, L) and let N =
e~ 1. The rescaled processes are defined as in the geometric LPP case above except
that now m = —y (a) and o2 = ¥’/ (a) (where ¥ (z) = 9, logI'(z) is the digamma
function) are the log Gamma ™! (o) mean and variance, and now we scale boundary
parameters as u = iie'/? /o, v = e'/?/o. Again, (Bl(g), Bég)) weakly converges as
g —>0to ]P’g;f’ (to see that, it is more convenient to use the alternative definition of
PTG " (L1, Ly) from Lemma 4.3 below).

The fact that the stationary measures of the three models converge to the same
limit (as implied by the above convergence results) is not a coincidence, but a sign of
universality. Indeed, the three models are expected to converge at large scale to a uni-
versal space-time process defined on the strip [0, 1] x R>(, depending on two bound-
ary parameters i, v: the open KPZ fixed point. The law of B under the probability
measure ng,ﬁ should be its (unique for each choice of (it, v)) stationary measure, as
predicted in [6]. Let us mention that the KPZ fixed point has been constructed only
for models without boundaries [67], and its construction on domains with boundary
is an open problem. Let us also remark that stationary measures of ASEP converge as
well to the same limit [35], and that by scaling boundary parameters slightly differ-
ently than above, one could recover all limiting processes studied in [33, 53]. To our
knowledge all previous fluctuation limit results have been restricted to the fan region
where u# + v > 0 while we access the full range of u, v € R (here for the geometric
LPP and log-gamma polymer) by our methods.
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1.6 Stationary Gibbs line ensembles

In this section, we will explain a general mechanism behind our construction of sta-
tionary measures for the geometric LPP and log-gamma polymer models. Though the
stationary measures will generally not be of product form, they will have a relatively
simple structure — namely, they will arise as the law of the top layer of certain two-
layer Gibbs measures. As we will explain in Sect. 1.6.2, the nature of these Gibbs
measures and idea behind showing their invariance under the LPP or polymer recur-
rence dynamics comes from the study of dynamics on variants and generalizations
of Schur processes. Our initial motivation for recognizing this structure came from a
comparison between the open KPZ equation stationary measure (for u 4+ v > 0) and
the Gibbs property of the KPZ line ensemble. With that in mind, we first relate that
motivation and then introduce our two-layer Gibbs measures. This motivation can, in
principle, be skipped and one can go immediately to Sect. 1.6.2

1.6.1 Gibbs line ensembles and stationary measures

Gibbsian line ensembles are useful to describe our guiding principle and understand
its potential for applications beyond the scope of the present paper. The distribution
of the process U in (11) is closely related to the interaction potential appearing in the
definition of the KPZ line ensemble [45]. We will not review here the exact definition
of this object, but simply mention that it is a probability measure on a family of
processes (A; (X)) ycR,iez., Such that

e The first curve Aj(x) has the law of the solution to the KPZ equation on R, with
narrow-wedge initial condition, at a fixed time ¢ (the line ensemble may be con-
structed for any fixed ¢ > 0);

o If we fix a subset [a,b] x [1,n] C R x Z., the law of (Ai (X)) xefablie]t.n]
conditionally on the law of (A;(x)) on the exterior of the subdomain, is absolutely
continuous with respect to the law of Brownian bridges joining A;(a) to A;(b),
with a Radon-Nikodym derivative proportional to

n b
exp <_ Z/ e—(Ai(S)—Ai+1(S))ds> ) (13)
i=174

Line ensembles corresponding to various types of initial conditions for the KPZ equa-
tion can be considered as well (e.g. the classes of initial data considered in [29, 30]).
The stationary initial condition is somewhat singular, but it can be seen that if the
initial condition approaches a Brownian motion, the first line A1(x) gets shifted up-
wards to +o0o, away from the other lines A;(x) for i > 2. Due to the form of the
interaction (13), in this limit the first curve becomes independent from the others so
that A is distributed as a Brownian motion and we recover that Brownian motion is
stationary for the KPZ equation on R [13].

Gibbsian line ensembles can be constructed for various models. They were orig-
inally introduced in the context of Brownian last passage percolation [44], and can
be defined as well for discrete models such as geometric LPP [51, 76, 79, 80] and
log-gamma polymer models [11, 50, 55, 63, 84] in the quadrant Zio. In the case
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of lattice models, the analog of the curves A;(x) are no longer absolutely continu-
ous with respect to the Brownian bridge measure, but with respect to random walk
bridges with geometric or log-gamma distributed increments respectively. The curves
are no longer indexed by x € R, but rather by the vertices along a down-right path
in the quadrant Zio, such that the distribution of Aj(x) coincides with the distri-
bution of passage times and free energies, respectively, along the path. The interac-
tion potential (13) needs to be replaced by some discrete analogue which takes the
form of a product of Boltzmann weights, as in a usual Gibbs measure. The structure
of Boltzmann weights for geometric LPP or the log-gamma polymer comes respec-
tively from the definition of the Schur process [18, 23, 72] and the Whittaker process
[22, 50] (in particular, their branching rules) and the relation between these models
and Schur/Whittaker processes comes from Markovian dynamics that map between
these processes and have marginals that recover the LPP or polymer recurrence rela-
tions. These dynamics ultimately relate to the skew Cauchy identity satisfied by the
Schur or Whittaker symmetric functions. Note that, as in the continuous case, station-
ary measures of both models can be understood as the law of the first line of the line
ensemble after it has detached from the other lines.

Line ensembles can also be constructed for models with a single boundary, in par-
ticular the log-gamma polymer model in a half-quadrant [10]. The specific form of
interaction between the lines comes from the half-space Whittaker process [8, 17, 71]
and ultimately from the skew Littlewood identities. The half-space KPZ line ensem-
ble (A;(x))xeRr.,icz., has not been constructed yet in the literature, but we expect
that it can be constructed as a limit of the half-space log-gamma line ensemble intro-
duced in [10]. Anticipating a bit, we expect that the half-space KPZ line ensemble
would satisfy the following Gibbs property: the law of (A;(x))yefo,a1.ic[1.4]> €ON-
ditionally on the law of (A;(x)) on the exterior of the subdomain, is absolutely
continuous with respect to Brownian motions on [0, a] terminating at A;(a), with
a Radon-Nikodym derivative proportional to

n b
exp (Z(—l)"uAi(O)— / e<Af<S>Af+1<s>>ds). (14)

i=1 a

We emphasize that there is now a boundary interaction potential of the form
—u(A1(0) — A2(0) + A3(0) — - --), where u is the boundary parameter of the KPZ
equation on R>¢. A similar boundary interaction potential appears in the Radon-
Nikodym derivative (11) above, upon identifying 2U with A1 — A,. Stationary mea-
sures for the log-gamma polymer and the KPZ equation in a half-space have been
studied in [5, 6]. The present paper is largely inspired from the observation that for
such initial condition, not only the first line of the line ensemble should separate
from the bulk of the line ensemble, but the first two lines together, and the stationary
measure for both models should then relate to the distribution of half-space KPZ or
log-gamma line ensembles with only two lines. This phenomenon seems to be quite
general, as it can be shown that stationary measures of open ASEP also present a
similar structure [7]. Note that the work [5] constructs stationary measures using dif-
ferent ideas that do not involve Gibbs line ensembles, but the framework used in [5]
(half-space Macdonald processes) is not available in the context of models with two
boundaries, which are the focus of the present paper.
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4

/

(a)

Fig.2 (a) Strip Sy for N = 6, with a down-right (thick) path P depicted. (b) Two-layer graph GP asso-
ciated to the path P

Let us now turn to models with two boundaries. When u + v > 0, the stationary
measure of the KPZ equation on [0, L] (KPZ, ;) can be seen as the distribution of
A1(x) — A1(0), where the law of the pair of continuous processes (Ag, Az) is ab-
solutely continuous with respect to the product of two Brownian measures on [0, L]
(where Ay and A, have starting value distributed as Lebesgue measure and then
Brownian law from there with diffusivity 1), with Radon-Nikodym derivative pro-
portional to

L
exp (—u(zn((» — A2(0)) — v(A1(L) — Ax(L)) — / e‘“l‘”‘““”ds). (15)
0

This is just a restatement of (11). It becomes clear now that this description matches
the Gibbs property of the KPZ line ensemble on [0, L] restricted to two lines with the
interaction potential at both boundaries of the form as in half-space models. Strictly
speaking, the probability measure defined by (15) is invariant by translation, so that
it is an infinite measure. However, since we are eventually interested in the spatial
increments A1(x) — A1(0), we may fix the value of any point, e.g. A2(0) = 0. Pro-
vided u + v > 0, doing this results in a finite measure that can be normalized to be a
probability measure.

1.6.2 Gibbs measures on two-layer graphs and stationary measures on a strip

Motivated by the discussion above, we formulate here the stationary measures for the
geometric LPP and log-gamma polymer model on a strip in terms of the top curve of
discrete analogues of the two-line Gibbsian line ensemble (15). The construction is
very similar for both models, and we describe below the main ideas.

As explained above, in the discrete setting, the Gibbsian line ensemble should be
indexed by the vertices along a down-right path. Let us consider some down-right
path P in the strip (see Fig. 2 (a)). To such a down-right path, we associate a two-
layer graph GP, depicted in Fig. 2 (b), which consists of two copies of the path P,
rotated counter-clockwise by m /4, with certain interaction edges between the two
paths. We refer to Definition 2.4 below for a precise definition.

A two-layer configuration is an assignment of numbers )Ll(] ), i=1,2,1<j<N
to each vertex of two-layer graph GP, see Fig. 2 (b). These take integer values in the
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case of geometric LPP and real values in the case of log-gamma polymer. We will
use the shorthand A; := ()»50), ey A;N)) fori =1,2and A = (A1, A2).

We assign to any two-layer configuration on GP a weight wt9P (1) given by the
product of (model dependent) Boltzmann weights over all edges in the graph. The
specific form of Boltzmann weights (see (20a)—(20c) and (57a)—(57c) below) comes
from the structure arising in discrete half-space Gibbs line ensemble [3, 10] discussed
in the previous section. We will view the weight of a two-layer configuration as an
infinite measure over all configurations on GP — referred as the two-layer Gibbs
measure below — which is translation invariant under adding the same constant to all
kf" ) It may be thought of as a discrete analogue of the measure (15).

It turns out that for both geometric LPP and the log-gamma polymer, the dynamics
of the height function can be seen as a marginal of more general Markov dynamics
that map the two layer Gibbs measure associated to one path to the two-layer Gibbs
measure associated to another path. These Markov dynamics are constructed as fol-
lows. First, we notice that any down-right path P can be updated to any down-right
path Q above it by sequentially performing the following three types of ‘local moves’:

| 1 R
s —_— k s - )

which we respectively refer to as the bulk/left boundary/right boundary local move.
We associate to each local move P — f of a down-right path the corresponding local
move of the two-layer graph GP — GP.

We will define three types of Markov kernels u-, u- and U that map two-layer
configurations A on GP to two-layer configurations A" on GP. These Markov kernels
are local, in the sense that they only update the configuration on the vertex which
moves during the local move, and the update only depends on the configuration on
neighbouring vertices. The bulk kernels U" that we chose below are reminiscent
to so-called push-block dynamics, originally introduced in the context of the Schur
process [18, 23, 83] building on ideas from [54]. It is possible that other type of
dynamics, such as the so-called RSK-type dynamics [24, 37, 38, 70] could be used
as well, though the push-block type kernels seemed to be the most convenient choice
for our purposes. Likewise, our boundary kernels /= and U" are similar with push-
block type dynamics introduced in the context of half-space Schur and Macdonald
processes [3, 8]. The existence of these kernels follows from certain identities that
we show about the local weights in the bulk and boundary for the two-layer Gibbs
measures. For instance, in the bulk we have

A “i 7
a b
b AN

\\// /\
E wt| /"1\/\ w = E wt| M N " s (16)
a ) N\,
K1,62 \/ T, N

KD A 29
where on each side of the equation, the weights are products of Boltzmann weights

over all the edges of the subgraphs depicted above. We have only stated here the
identity corresponding to a bulk local move, and we refer to Propositions 2.6 and 2.7
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(geometric LPP case) and Lemmas 3.5 and 3.6 (log-gamma polymer case) for details.
As we explain in Remark 2.8, these identities may be seen as variations of the (skew)
Cauchy and Littlewood identities in symmetric function theory.

The kernels /=, 4= and U also have the property that the first layer marginal
of the two-layer dynamics coincides with the recurrence relations (2) and (6) satis-
fied respectively by geometric LPP passage times and by the log-gamma polymer
partition functions. Hence, by construction, those marginal distributions of two-layer
Gibbs measures wt¥" (1) are precisely the stationary measures we are after.

In order to arrive at a simple description for the stationary measures, we perform
several additional steps, by adapting to the discrete setting the procedure that trans-
forms the measure (15) to the one in Definition 1.7. First of all, the two-layer Gibbs
measures are translation invariant infinite measures. To normalize them into proba-
bility measures, we notice that under certain restrictions of the range of boundary
parameters (analogous to # + v > 0 in the case of the open KPZ equation), the mass
of these infinite measures with fixed value A%O) is finite. Therefore one obtains bona
fide stationary probability measures under those conditions.

To get rid of the contraint on boundary parameters, we finally average the afore-
mentioned (stationary) probability measures over the ‘zero mode’ A = )\(10) - )\50).
Remarkably, this yields probability measures on Z" or R¥ that are well-defined
without any restrictive constraint on boundary parameters. This procedure is anal-
ogous to the one performed non-rigorously in [6] for stationary measures of the open
KPZ equation, as we have mentioned below Theorem 1.8. Eventually, the proofs of
stationarity of these measures to the full-range of boundary parameters follow ana-
lytic continuation arguments. More precisely, let us denote the stationary measure by
P: KV — [0, 1], where K is Z or R. The dynamics of each model can be encoded
by a Markov transition kernel U(L’1 |Ly) for Ly, L’1 e KV, where L, denote the se-
quence of last passage times or free energies along a path centered by the value on the
left-boundary, and L} denote the same sequence along the same path translated by
(1, 1), i.e., by t1. Assume that under some restriction on boundary parameters (say
u + v > 0), for all L’1 € KV, we have an equation of the form

> UM}IL)P(L;) =P(L)), (17)
L} eKN

such as (45) and (82) below (the summation is an integral when K = R), where U
and P depend on boundary parameters. The equation may be analytically extended to
a larger range of u, v, provided both sides of (17) are real analytic functions of the
variable u. In the case of geometric LPP, we show that the RHS is analytic by direct
inspection of an explicit formula, and we prove that the LHS is a power series in the
boundary parameter with appropriate radius of convergence. In the log-gamma case
the argument is considerably more involved as the sum in (17) becomes an integral. In
Sect. 3.6, we demonstrate a stronger result than real analyticity. Using Morera’s the-
orem and bounds on integrability we show that both sides are holomorphic functions
in u in a suitable open set.
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Remark 1.9 For open ASEP a simple argument shows that its stationary measure
depends real analytically on bulk and boundary parameters ¢, «, 8, ¥, 8, in the region
of the parameter space when the stationary measure is unique (we refer to [52] for a
precise definition of the model). This actually holds for a wide class of Markov chains
with finite state space. Suppose Cp is a family of continuous-time Markov chains with
the same state space S (where |S| < 0o0) and with infinitesimal generator matrices Lg
depending real analytically on a set of parameters § = (01, ..., 6;,) € 2, where Q is
an open subset of R”. We also assume that the stationary measure of Cy, denoted g,
is unique. Then ug depend real analytically on 6 € 2.

Indeed, by definition, the column vector (g € RIS! is the unique solution of equa-
tions Lzug =0and [1,...,1]ug = 1. The system can be solved by Gaussian elimi-
nation, so that each component of g can be expressed as a rational function of the
coefficients in Ly, hence g depends real analytically on 6 € .

This argument does not apply for the geometric LPP and log-gamma polymer
models, which have infinite state spaces. It may, however apply to some of the models
that we mention now in Sect. 1.7

1.7 Extensions of our method

Our methods should be extendable to a broad class of models on a strip from in-
tegrable probability that satisfy Cauchy and Littlewood type summation identities.
From these it should be possible to construct two-layer Gibbs measures and Marko-
vian dynamics that preserve them as well as project on the top layer to the models
in question. The class of models we anticipate being able to approach includes those
coming from symmetric functions with explicit and local branching relations in the
Macdonald hierarchy as well as the symmetric functions coming from stochastic ver-
tex models.

As explained in Sect. 2.3, our construction of geometric LPP stationary measures
is closely related to Schur functions. Based on [71], and the form of the weights
(57a)—(57c) below, there exists a similar relation between the log-gamma polymer
on a strip and gl,, (R)-Whittaker functions. We have not made this connection fully
explicit in Sect. 3 below, in order to keep the proofs elementary and self-contained,
see Remark 3.7. Since the family of ¢-Whittaker functions interpolates between the
Schur and Whittaker functions, our methods should be adaptable to the g-Whittaker
case. Models connected to the g-Whittaker process, such as the g-pushTASEP are
discussed in [21, 70] in full-space and in [8, 62] in half-space. It would also be in-
teresting to adapt our methods to models related to Hall-Littlewood functions, in par-
ticular the stochastic six-vertex model and ASEP [20, 31, 61]. In this case, the Gibbs
line ensemble structure has been already studied in [43] (in the full-space setting),
and it turns out that the summation identity of the form (16) has already been proved
in [37] (see more details in Remark 2.8 below). Hence, provided the appropriate Lit-
tlewood type summation identity holds as well, it seems very likely that the method
of the present paper can be adapted.

Beyond the class of Macdonald symmetric functions, it would be interesting to
consider models associated with symmetric rational functions built as partition func-
tions of stochastic vertex models [25, 48], in particular the spin Hall-Littlewood func-
tions [19] and spin g-Whittaker functions [27]. Again, the summation identity (16)
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has also been proved for the spin Hall-Littlewood functions, using a Yang-Baxter
“zipper” argument which is likely to be applicable to many other cases, including
non-symmetric functions that are related to colored vertex models and interacting par-
ticle systems with particles of multiple types [1, 28]. Skew Littlewood type identities
for spin Hall-Littlewood functions have been also proved in [40, 57], and although
these are slightly different from what we need to build stationary measures (we need
to consider summations over all integer signatures instead of summations over non-
negative signatures), we believe that similar arguments would yield the appropriate
identities.

There exists another direction in which our method could be extended. In the case
of the geometric LPP model, our two-layer Gibbs measures can be viewed as products
of skew Schur functions indexed by integer signatures (not necessarily nonnegative)
of length 2. We refer to Sect. 2.3 for background on Schur functions and signatures.
Thus, the two-layer Gibbs measures have a structure similar to Schur processes [72]
and their variants with boundaries [14, 26], modulo the important difference that our
measures live on sequences of integer signatures instead of sequences of partitions,
and we are considering an infinite measure instead of a probability measure. We refer
to Remark 2.9 for more details on Schur processes. Based on this analogy, our con-
struction may be generalized in the following directions. As the summation identities
from Sect. 2.3 hold for an arbitrary number of variables, they must hold in the ring
of symmetric functions, and hence one could study the Gibbs measures associated
to other types of specializations of the ring of symmetric functions (see [70] for an
illustration of how different specializations are related to different stochastic mod-
els). Moreover, these summation identities (Proposition 2.6 and Proposition 2.7) also
hold for signatures of arbitrary (even) length. Hence one can construct n-layer Gibbs
measures and associated Markov dynamics on sequences of signatures of length n. It
would be interesting to understand the probabilistic information that is contained in
those (infinite) measures.

1.8 Outline of the paper

In Sect. 2, we consider an inhomogeneous generalization of the geometric LPP model
from Definition 2.1 and prove Theorem 2.3 which generalizes Theorem 1.3. Sec-
tion 3 contains an inhomogeneous generalization of the log-gamma polymer model
from Definition 3.1 and proves Theorem 3.3 which generalizes Theorem 1.6. Sec-
tion 4 consider the intermediate disorder scaling of log-gamma polymer model on
a strip (Conjecture 4.2). Proposition 4.5 shows that the stationary measure for the
log-gamma polymer in Theorem 1.6 converges to the open KPZ stationary measure.
Hence, modulo Conjecture 4.2 on convergence of the model, we prove Theorem 1.8,
verifying the conjectured [6] open KPZ stationary measure.

1.9 Notation
We write Z>, := Z N [a, 00). Bold face letters such as X are used to denote vectors.
For a distribution D, we write X ~ D to mean that X is a random variable with dis-

tribution D and generally assume X to be independent of other random variables. We
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Table 1 Table of notations

Geometric LPP Log-gamma polymer

Two-layer First-layer marginal Two-layer  First-layer marginal

Random walk measures IPg’eb ORW Pﬁng

Reweighting functions Véle’bcz Vﬁ‘c‘;v

Reweighted random walks Plé’ecé 2 Pg’ec; 2 IF‘{G” v Pfé’ v
Gibbs measures wtgzz theo wtgg wth
Gibbs probability measures PL. 258
Markov Dynamics Z/Ig gj 9Q U7G)é OQ L{gGP 9Q UfG’Q
Bulk Markov operators Zx[cli3 o UIG_e o uIL_G ULI—G
Left boundary operators Z/{G—’;i o Uée o uL_G UL_G
Right boundary operators Z/ll(};a o UI’GSe o Z/IILG UILG

write U (x’|x) (or U in various fonts) for transition probabilities from x to x’. When
the x, x’ take discrete values (i.e., Z or products of Z) as in the ‘geometric’ case, U
is a transition probability; when x, x’ take continuous values (i.e., R or products of
R) as in the ‘log-gamma’ case, U is a transition probability density. In that case, we
will also use Dirac delta functions if we want to indicate that U acts as the identity
on certain coordinates. We will use a subscript Geo and LG to distinguish between
the ‘geometric’ and ‘log-gamma’ cases of various notation. A summary of much of
the notation used is contained in the Table 1.

2 Stationary measure for geometric LPP on a strip
2.1 LPP with inhomogeneous weights

We define the geometric LPP with inhomogeneous weights and then state the main
theorem of this section constructing its stationary measure on a horizontal path, which
generalizes Theorem 1.3 in the introduction.

Definition 2.1 (Inhomogeneous geometric LPP) Let aj,...,ay >0 and ¢j,c; >0
be such that:

aiaj <1, ajci <1, acx<l1, VI<i j<N. (18)

We will always assume these conditions in this paper as they are necessary for the
geometric random variables below to be defined. We call the a; ‘bulk parameters’
and the ¢y, ¢z ‘boundary parameters’. Define ajixy =aj fork e Z and 1 < j <
N. We define the inhomogeneous version of geometric LPP on a strip by the same
recurrence (2) and initial condition as the homogeneous model, but now with w,, ,, ~
Geo(ana,) inthebulk 0 <m <n <m+ N, oy, ~ Geo(ancy) on the left boundary
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C}_labf‘gb A4 A40Q3---A5--- A543 A1 - ATAZ G2 GB2AZ - A3 (/'2&3.
as as as as as
C‘1(L'12.‘ asz---azaz---ag---a4a2 a5 - a5a2----G1----a1a2--- 43 02042
a2 a9 a2 a9 a2
Cldi a2---a2a1---a3---A341----Ag---A407----A5 G511 CQCLi
ai ai ai ai ai
Cl(Z"{;» at---aras---a2---a2as5---as - azas ---G4----a4a5--- 045 CQ(I;‘5’

Fig.3 Definition of the model for N = 5. The numbers on vertices are parameters of the geometric random
variables. The numbers labelling the edges are in red (Color figure online)

and wm4+N,m ~ Geo(a,,c2) on the right boundary. We label each edge of the strip by a
number, which will be needed later to define Gibbs measures. In particular, we label
the horizontal edge (n — 1, m) — (n, m) by a, and the vertical edge (n,m — 1) —
(n, m) by a,. See Fig. 3 for an illustration.

Next we introduce the inhomogeneous version of reweighted geometric random
walk generalizing Definition 1.2. We then introduce the main theorem of this section
that this reweighted random walk is stationary under inhomogeneous geometric LPP,
which generalizes Theorem 1.3.

Definition 2.2 (Reweighted inhomogeneous geometric random walks) Assume
that (a;)1<i<n € (0, DY and ¢, ¢ satisfy (18). Suppose P is a horizontal path with
labels on edges b = (b1, ..., by) from left to right (b must be a cyclic shift of a =
(ay, ...,ap)). Consider two independent random walks L = (Ll(j))lfij € Zgo
and Ly = (LZ(j))lstN € Zg() starting from L1(0) = L»(0) = 0 with independent
increments distributed for 1 < j < N as

Li(j) = Li(j —1 ~Geo(bj), and Lz(j)—La(j—1)~Geo(b)).

We use shorthand L. = (L1, L») and denote by IP’G -orw (L) and EG -orw the associated

probability measure and expectation. We define a new probability measure IP’bG;(l) "2 by

reweighting the measure }P’é’eboRW as

yene
L)P L
IP’ng(l) 2L = VGeo ( l)vai;)RW( ) where
ZGeo (19)
é‘l:OCZ(L) (ClCz)maxlsjsN(Lz(j)—Ll(./—1))C2LI(N)*L2(N)’
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1588 G. Barraquand et al.

and the normalizing constant Zcb;ecol 2= Eéé’oRW [VGla?(L)] will be proved to be

finite in Proposition 2.18. Let Pngé 2 (L1) denote the marginal law of L; for the

probability measure P’ggé’cz (L) where L = (L{, L»).
The following is the main theorem in this section.

Theorem 2.3 Assume that (a;)1<i<n € (0, DN and ¢i1,¢2 >0 satisfy (18). Suppose
b= (by,...,byN) are labels on some horizontal path P, and ©1b = (by, ..., by, by)
are labels on the translated path t\'P. Consider the inhomogeneous geometric LPP
model from Definition 2.1 starting from an initial condition along P given by

b,ci,co

(G(Pj)o<j<n where (G(p;j) — G(Po))i<j<n is distributed according to P 5.

Then the distribution of (G(t1p;) — G(T1po))1<j<N coincides with ngocl 2 For
the homogeneous (i.e. a = (a, ..., a)) case, Pa (')CZ is the (unique) ergodic station-
ary measure on the horizontal path Py for the geometric LPP recurrence relation

(Definition 1.1).

The proof of this theorem is given in Sect. 2.6. In Sect. 2.2 we construct the
two-layer Gibbs measures indexed by down-right paths. We prove certain summa-
tion identities of symmetric functions in Sect. 2.3, based on which we will construct
in Sect. 2.4 a Markov dynamics under which the two-layer Gibbs measures are sta-
tionary. Under cjcy < 1, in Sect. 2.5 we will turn the two-layer Gibbs measures into
probability measures which are stationary under geometric LPP. To obtain stationar-
ity outside c1cp < 1, in Sect. 2.6 we argue by the uniqueness of analytic continuation
of real analytic functions. Let us also note here that though this theorem is formulated
along only horizontal paths, it is possible to formulate and prove such a result along
any down-right path in a similar manner.

2.2 Two-layer Gibbs measure
Definition 2.4 (Two-layer graph) For any down-right path P on the strip we create a

two-layer graph GP by the following steps. We first rotate P counter-clockwise by
7 /4 to get the upper layer (i.e., all | edges in P become \ in GP and — edges in P

become " in GP). The vertices of the upper layer are denoted by p(o) ey piN) and
edges e(l) IN) from the left to the right, where ei’ ) connects p(j D and p(J )

for 1 < j < N. The lower layer is the downwards translation of the upper layer by
V2, with vertices p(o) e p;N) and edges e(l) .. (N) from left to right. We draw
dotted edges of slope 7 /4 or —m /4 to connect those palrs of vertices with distance 1
that have not been connected by the edges in the layers (i.e., the edges between the
layers). Finally, we draw two solid arcs on the left and right boundaries, connecting
respectively p(o) with p(O) and p(N) with p(N) This is the graph GP. Next we label
all the solid edges and arcs real numbers (i.e., one-variable ‘specializations’). For
1 < j < N the label for edges e\ in the upper layer and e}/ in the lower layer is
that of the edge e; in the down-right path P in the strip. The left boundary arc is

labelled by c¢; and the right boundary arc is labelled by c;.
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Stationary measures for integrable polymers on a strip 1589

Fig.4 (a) A down-right path P is depicted (the thick path) in the strip Sg. (b) Associated to P, the two-
layer graph GP is depicted. The solid edges are labelled by numbers in red, which are the same as those
labelling edges of P in the strip. The left and right boundary arcs are labelled respectively by ¢ and co

in red. A two-layer configuration is an assignment of numbers }\Ej ) € Z to the vertices p?j ) of GP, for
i=1,2and j =0,..., N (Color figure online)

A two-layer configuration A = ()»io), e XEN), kg)), R )LgN)) is an assignment of

)»Ej) € 7 to each vertex pgj) of GP,fori =1,2and j =0,..., N. See Fig. 4 for an
illustration of these definitions.

Now we define the Gibbs measure on the set of two-layer configurations on the
two-layer graph GP.

Definition 2.5 (Two-layer geometric Gibbs measure) For x, y € Z, the weights of
solid, dashed and arced edges are

X X
WtGeo | €1 = c)ry, WtGeo o | = c)zc*y, (20a)
y y
X X
a a
WiGeo / = WiGeo \ = ax_y]lxzy ) (20b)
y y
x X
WiGeo | -7 = WiGeo L =1,>,. (20¢)
y y

We define the weight thfo()u) of a two-layer configuration A associated to a two-
layer graph GP to be the product of the above weights over all labelled solid edges,
dotted edges and arcs in GP. In what follows it will also be convenient to be able to
write Wtgeo Of a configuration drawn on a sub-graph of GP to denote the weight of
that configuration (thus extending the notation in (20a)-(20c). For example, in (25)
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below,

WiGeo | Ay - N5 =a* T sk a 215,56, T
a b 21

H2—K2
X 1MIZKlb ]luzzkz]lkl Zkz]llﬂ > 2

Notice that Wt (X) is always positive and translation invariant, in the sense that, for
allx e Z,

Geo ()‘) WtGeo O‘ + x) (22)

where we write A + x = ()»50) +x,..., )\iN) + x, )LEO) +x,..., k;N) + x).

We will view the weight Wt (X) as a measure on {A € Z2N*2}. In fact, using
the notation Sign, that will be 1ntroduced momentarily in Sect. 2.3, the measure is

actually supported on SignN *1 gince each AW) € Sign, has )»gj ) > Aéj ). Due to the
translation invariance (22), thp must have infinite mass. However, as we will see in

Proposition 2.15, the measure of A with fixed )»50) (or any other fixed coordinate )Ll(j ))
is finite under the assumption cjcy < 1. This will be key in turning these measures
into probability measures.

2.3 Skew Schur functions indexed by signatures

Our construction of Markov dynamics on two-layer Gibbs measures (in Sect. 2.4)
will be based on certain summation identities that we discuss now that are similar to
Cauchy and Littlewood identities for Schur functions in symmetric function theory.

Fix some positive integer n. A signature of length 7 is a nonincreasing sequence of
integers A = (A > --- > X,,) where A; € Z (note that this A should not be confounded
with X). Let us denote by Sign,, the set of all signatures of length 7. For two signatures
W, A € Sign,,, we will say that  interlaces with A, denoted i < A, if A; > u; > Xjy1 >
wi41 for all 2 <i <n. We will also use the notation |A/u| = ZLI(M — ui). For
i, A € Sign,, we define a polynomial in the variable a € C by

$)/ula) = ]luﬂal)‘/’”.
More generally, we define multivariate polynomials s), (a1, ..., ax) by the branch-
ing rule
Sipla, ..., ap) = Z sapvl@i, ... ak—1)svulag). (23)

veSign,,
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When the signatures A and @ are nonnegative, s),, are skew Schur polynomials,
which are symmetric polynomials. We refer to [66] for background on symmetric
functions and Schur polynomials.

We have the following skew Cauchy type identity:

Proposition 2.6 (Cauchy identity) Fix n,k, £ € Z=1. For any complex a = (ay, . ..,
ay) and b= (by, ..., by), such that la;bj| < 1 forall 1 <i <k, 1< j <{, we have
forall X, u € Sign,,

Y s @sup® =Y 2 B)snyula), (24)

Kk €Sign,, m €Sign,,

with both sums finite. When k = £ = 1, n = 2, this says that for all a,b € C with
lab| <1 and A, p € Sign,

Al M1 1
a b b/ \¢
Lk Al L7 M1
3 Wieeo | 2 Ty = DD Wieeo | M .2
K1,k2€Z v 71,17 b/ \¢
Kp %) M2

Proof In view of (23), it suffices to prove the k = £ = 1, n general case (the only one
we actually use):

n n
Z 1_[ A iR TK = Z 1—[ bR g |
Kk e€Sign, ik A,k 2 j=1 meSign, A=m,u=mw j=1

Both sums are geometric sums that converge when |ab| < 1. The equality follows
from the change of variables

mj=—kj-1+max{A;, pu;}+minfA;_1, w1},

for all 1 < j <n, where indices are modulo #, i.e. ko = ky, Ao = Ap, Lo = n. This
concludes the proof. 0

For A € Sign,, and ¢ € C we define the monomial

n j—1y .
T.(c) 1= c2i=t TV TR = bt A —hate

Proposition 2.7 (Littlewood identity) Fix n € 2Zx1. For any ¢ € C and any complex
a = (ai,...,ar) such that laja;| <1 for all 1 <i < j <k and |a;c| < 1 for all
1 <i <k, we have for all k € Sign,,

Y n@sp@= Y tx(©)szla), (26)

AeSign,, meSign,,
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with both sums are finite. When k = 1, n = 2, this says that for all c,a € C with
|cal < 1 and k € Sign,

N c
Z WiGeo B SNk | = Z WlGeo L7 . (27)

A, A €Z m,meZ

A2 Kk

Proof Using the branching rule (23) and the skew Cauchy identity (24), it is enough
to prove the result for k = 1 (the only case we actually use below):

n n
3 cli=1 (=D [Ta 7= Y IO YC Vi [Tam—.

AeSign,, , A=k j=1 eSign,, .k < j=1

Both sums are geometric sums that converge when |ac| < 1. The equality follows
from change of variables

wj=—Aj1+kKj+Kj-1
for all 1 < j < n, where the indices are modulo n. O

Remark 2.8 The summation identity (24) is similar to the skew-Cauchy identity for
Schur functions (see e.g. [66, Chap 1.5 Ex.26]), while (26) is similar to skew Little-
wood identities [66, Chap 1.5 Ex.27]. In contrast with these more usual skew Cauchy
and Littlewood identities that involve sums over integer partitions, our identities in
Propositions 2.6 and 2.7 involve sums over signatures (not necessarily nonnegative)
and do not involve any normalization by the Cauchy kernel. Some generalizations of
Proposition 2.6 have been considered for other families of symmetric functions, in
particular the Hall-Littlewood functions [37] and the spin Hall-Littlewood functions
[38]. Although [37, Eq. (3.7)] can be shown to imply our Proposition 2.6, we give
another proof that simply matches terms on both sides of the identity.

Remark 2.9 Using the notations above, thz (A) can be written as a product of skew

0) ™)
Schur functions multiplied by boundary weights of the form cll)“ - and clz)” -

where |A|_ = A1 — Ap. This structure is similar to the Schur process, originally in-
troduced in [72] (as well as the variants considered in [14, 26]), but there are two
important differences: (1) thzz (A) does not define a probability measure, it has in-
finite mass, and (2) it is a measure on sequences of signatures of fixed length (i.e.,
length 2), instead of integer partitions (which have nonnegative coordinates and ar-
birary lengths).

The form of boundary weights that we use is essentially the same as in [26] which

introduced a variant of the Schur process with one boundary (there, for a partition

0) .
A the boundary weight cll)” = is defined by taking [A|_ = Zi(—l)’+1)»i). In con-

trast, the work [14] uses a different type of potential at the boundaries, rather of the
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© Ny .
type clf and cl‘)‘ | with |A] = _; Ai, and this allows to construct a Schur process

with two boundaries. Further, [14, Remark 2.4] explains that one can mix the two
types of boundary condition (i.e., involving ¢y, c2 and c3, c4). Provided ¢3,c4 < 1,
the resulting measure on sequences of partitions is finite, and hence can be normal-
ized to be a probability measure. There is an LPP model on a strip connected to such
two-boundary Schur processes that involves more complicated and inhomogeneous
geometric weight parameters than those in Definition 2.1 (see [15] for some details).
In the ¢3,c4 — 1 limit, the restriction to the first two layers of this two boundary
Schur process formally converge to our Gibbs measure and the inhomogeneous LPP
model converges to the homogeneous version from Definition 2.1. It would be inter-
esting to see if further information can be obtained by use of this relationship and if
this provides another route to verify the stationarity of our Gibbs measure under the
LPP recurrence relation.

Finally, let us also mention that a two-sided Schur process, which is a probability
measure on sequences of signatures (not necessarily nonnegative) of varying length,
was considered in [18], but it does not seem to be related to our Gibbs measures.

2.4 Local Markov kernels

In this subsection we will define a two-layer local (in a sense that will be describe
below) Markov dynamics on the strip that preserves the two-layer Gibbs measure in
Sect. 2.2. These are inspired by the push-block dynamics in the full-space [23] and
half-space [3] and built from the Cauchy (Proposition 2.6) and Littlewood (Proposi-
tion 2.7) identities.

Definition 2.10 (Local moves) We first define three types of local moves to evolve
down-right paths:

s

The solid lines show the path prior to the move and the dotted lines after the move.
These moves can be applied anywhere along a down-right path where admissible
(i.e., where the down-right path looks like the starting state of the move). The first is
a ‘bulk’ move and the second and third are ‘boundary’ moves. We will denote a down-
right path before and after a local move by P and P. Notice that the vertex set of P
and P differ precisely by one vertex. Call the vertex in this symmetric difference in
P the ‘update vertex” and in P the ‘updated vertex’. Similarly, call all vertex touches
the edges that are updated between P and P the ‘proximate vertices’. These local
moves induce local moves on the associated two-layer graphs:

SR ¢ TR

SO P
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We use the same language of ‘update’, ‘updated’ and ‘proximate’ vertices when talk-
ing about configurations of the associated two-layer graph, e.g. if p; is the update
vertex for a move then (A i’ ) , Aéj )) are the update coordinates in the configuration A
for the two-layer graph GP. The shift of P by 71 can be realized as the composition
of a sequence of N bulk moves and a left and right boundary move (in any admissi-
ble sequence). Note that after applying a sequence of local moves that transforms a
down-right path P to its shift by ty, the associated two-layer graph cycles back to its
starting state. This is key for the stationarity we will prove.

Definition 2.11 (Two-layer geometric Markov dynamics) A two-layer geometric
Markov dynamic on the strip is defined as a collection of transition probabilities
(i.e., Markov kernels) {L{gp g7>} on the state space SlgnN *+1 associated to each pair

(P, P) of down- right paths connected by a single local move, i.e. P > P. Here

nggz GP ( |X is the probability of transmomng from configuration A € SlgnN +1 for

the two-layer graph GP to the configuration xe Sign, NH1 for the two- -layer graph GP.
We require that these transition probabilities are local in that they only depend on the
coordinates in A associated to vertices proximate to the local move; and they act on
the identity on all coordinates except for the update/updated vertices. Specifically, if
the updated vertex from P to P is a bulk vertex p; then

U 9" X ) =[] 0020 - Ugeo G102 AUHD: 4 )
i#]

where L{Geo(nM,K, () is a probability distribution in 7 € Sign, given A,k, 1 €
Sign,, and where a, b are the bulk parameters labeling the edges (p;—1,p;) and
(pj,pj+1) respectively. If the update vertex from P to Pisa boundary vertex (say
Po, the left-boundary) then

Uggg Q’P )»l)» H]IM’) O uGeo()‘(O)p‘(O) )\(1) c.a)
i#0

where UG'—IeO (|A, k) is a probability distribution in 7 € Sign, given A, k € Sign,, and
where ¢ = ¢ is the boundary parameter labeling the left-boundary arc, and a is the
bulk parameters labeling the edge (po, p1). Similarly, if the update vertex was on
the right boundary uge?z,gp (FXM) is defined via L{IGéO (m |k, u; a, c¢) for the associated
bulk and (right) boundary parameters a and ¢ = c¢. Our notation here for the local
transition probabilities emphasizes their bulk or boundary nature via the superscript
which is harvested from (28).

In order that Ug g7> gP preserves the two-layer Gibbs measures it will be sufficient
that the local trans1t10n probabilities L[Geo, Uc;eo and UECO preserve the local weights
(this is why we have included the dependence on the edge parameters that figure

into the weights). Specifically we will assume that for all , A, x, u € Sign, and all
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a,b,cy,cr > 0suchthat ab,acy,acy < 1,
A 73
\/
L . D
Z UGeo (T IA, K, 3 a, D) Wigeo | 2y 7“1 o
K €Sign, W
K2
(29a)
]
b a
N L7 M
= WiGeo ! N2, s
b a
Ao K2
K1
a
A
Z u&o(nMaK;Claa)WtGeo . \\ K2
- €l a
A€Sign,
A2
(29b)
T
a
C1 K
= WlGeo .7 1 >
O
K2
K\
M1
| 7
Z UGeo (T i, 115a, €2) WiGeo | 1y - .
neSign, a -
“2
(29¢)
T
a
= WtGeo “1 AN 2
</
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These equations do not uniquely specify the transition probabilities. Definition 2.13
exhibits one solution.

For any down-right paths Q sitting above P (i.e., achievable via a sequence of
local moves), we define U(P, Q) the set of vertices between P and Q, including
those on Q but excluding those on P. We compose the Markov kernels defined
above according to local moves at the sequence of vertices in U(P, Q) in the lex-
icographical order of their coordinates (n, m) € U(P, Q) (in fact, any admissible se-
quence will result in the same transition probability). This defines a transition prob-
ability Z/Iggz 9Q ()J |A) where A € SlgnN + represents a configuration on GP and

"e SlgnN‘H a configuration on GQ.

Corollary 2.12 (Measure preservation and shift-invariance) We have the following
propetrties:

(1) Forall X' € Sign) ™!, we have

> ugP92 (W) wigf ) =wid2 (). (30)
)»eS|gnNJrl

(2) Forallx € Z and A, )\ € SlgnN'H we have
USP I (WA =ugP 92 (M +x|A +x) . 31)

Proof Since (30) is preserved by composition, we only need to show this property for
Q = P being a local move of P, which follows from the assumptions (29a), (29b)
and (29c¢). The translation invariance (31) follows from (30) and the weights being
translation invariant. O

Definition 2.13 (Geometric push-block dynamics) For the bulk, there is a unique
solution U('Eeo (|A, k, ; a, b) to (29a) which does not depend on «. Denoting this
by L{(lgeo (|A, u; a, b) observe that it is given by the weight on the right-hand side of

(29a) divided by the sum of weights on the left-hand side (without the ulcTeo factor).
Explicitly plugging in the weights, this can be written as

pritma—A 2]17Tz}ha771+712 LS

ZK ar1tra—«i K2 s DI T2 K2 ek

Us Gtk wia, b) = (32)

Due to the Cauchy identity (Proposition 2.6) this is a Markov transition matrix, i.e. it
is stochastic. Similarly, for the left boundary, the unique solution to (29b) which does
not depend on X is given explicitly by

T+ —Kk1—K2 T2
1;sva )

Ugeo (T lics 1, a) := (33)

o i
Yoa Lsmpakitea=hi=ba 1772

Owing to the Littlewood identity (Proposition 2.7), this is a Markov transition matrix.
Likewise, at the right boundary the unique solution to (29¢) which does not depend
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on u is given explicitly by

K — T —TT
1ﬂiKaﬂ1+ﬂ2 K1 chzl 2

U, (Tl a, cp) == (34)

ZM Lies pa¥itea—in —uzclz“ —H2
2.5 First layer marginal

We first show that the marginal distribution on the first layer of the two-layer geo-
metric push-block Markov dynamics (Definition 2.13) correspond to the recurrence
relation defining geometric LPP. For a configuration A on a two-layer graph we will
use the shorthand A; := A", ..., A™)) for i = 1,2 so that A = (A1, X2). Under the
additional restriction that cjcy < 1, we will then take the marginal measure of the
two-layer Gibbs measure thzz on the first layer A; and multiply it by a finite normal-
ization constant to define a probability measure Pgeo. We then prove the stationarity

of Pgeo under the geometric LPP recurrence relation.

Lemma 2.14 (First layer dynamics match the geometric LPP recurrence relation)
The geometric push-block Markov dynamics (Definition 2.13 and (2)) restricted
to the configuration on the upper layer of the two-layer graphs are marginally
Markov and agree with the dynamics imposed by the geometric LPP recur-
rence relation (Definition 2.1). In particular, this means that the law of w1 under

Z/lcli—eo (|A, i; a, b) only depends on A, u through A1, 1 and that law, which we write
by Ulaeo(m A1, 15 a, b), is given explicitly by

U Gt A1, 15 @, b) = (1 — ab) (@)™ ™A EADY L o) hence

w1 =max(A, w1) + Geo(ab)
for some independent geometric random variable Geo(ab). Similarly, on the left
and right boundaries, the law of w under Ug, (7 |K; c1, a) and Z/{geo(n ks a,cy) de-
pend on k only through k1. Those laws, which we write as U'G;eo(nl |«1; c1,a) and

Ugeo(nl |k1; a, c2) respectively, are given explicitly by
UG;eo(ﬂl lkrscr,a) = (1 —ac) Ly > (ac))™ ™",
Ugeo(ﬂl lc1s a, c2) = (1 —acp) g >, (acy)™ .

These (respectively) imply that for independent geometric random variables Geo(acy)
and Geo(acy),

w1 = k1 + Geo(acy) and 11 =K1 + Geo(acy).

Thus, the law of A| under ugzz,gg ()Jlk) only depends on A1 and hence is writ-

ten as Ugéog (X’l |k1). These transition probabilities define Markov dynamics on the
first layer of the two-layer graph which coincide with the recurrence relation (2) for
geometric LPP, and if we initialize that with G(p;) = )»5]), 0<j <N on P then the

probability that G(q;) = X/l(j), 0<j <N on Q is precisely Uge’og ()Jl |Xl).
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Proof This type of result for push-block dynamics has appeared in many cases pre-
viously, e.g. [3, 23]. We will prove the claim about the bulk kernel Z/{CI?CO and left

boundary kernel /= _, since the case of right boundary kernel L{géo follows by re-

Geo’ )
naming the variables in U3, .
By the Cauchy identity (Proposition 2.6), the bulk local kernel (32) can be written
as:

Tmax(x1,01) <71 (@)™ Lmax(ay,10) <2 <min(ry, up) (@b)™

L
Z/{G (7T|)h :u*va’b): .
* 2 max(uru)<m @DV D max(ha, i) <y <min(ay i) (@D)™

Summing over m,, we arrive at the claimed property and formula

> Useo(wlh i a,b) = (1= ab)(@b)™ ™™ D G

2
—Uk .
_UGeo(n1|)\'17 13 aab)'

By the Littlewood identity (Proposition 2.7), the left boundary local kernel (33) sim-
ilarly can be written as:

Ley<m @)™ Liy<my<iy (@/c)™

Zklfﬂl (acl)m ZIQS?TZSK] (a/cl)ﬂz

Summing over m>, we arrive at the claimed property and formula

UGeo (K5 c1,a) =

D Ugeo(mlics c1,a) = (1 — ac)(@e)™ ™M gz, = Ugeo(Tilicr; c1, ).
)

The claimed law of )Jl under L[ggz GQ ()J |A) and relation to the LPP recurrence now
follows immediately. g

We now show that fixing the value of A at some vertex in the two-layer graph
results in a finite partition function and hence the marginal law given that conditioning
can be normalized to be a probability measure.

Proposition 2.15 Assume (18) and the additional condition cicy < 1. For any down-
right path P let

Zow= Y. WIGLM).
ez, i, H#(1,0)
where AEO) is fixed and the summation runs over all )ng) €Zfori=1,2and j=
0,...,N with (i, j) # (1,0). Then, Zgeo is finite and does not does not depend on
the choice of P or AEO).

Proof For any local move P P, we can use the Cauchy identity (25) and the
Littlewood identity (27), possibly multiple times, to check that the sum Zge, is the
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Stationary measures for integrable polymers on a strip 1599

same for P and for P. Therefore this quantity is the same for every down-right path
‘P, and we only need to prove that it is finite for the horizontal path Pj,. Similarly, the
independence with respect to the fixed choice of A(lo) follows immediately from the
fact that all weights in wth;(l) are invariant by translation. In fact, on this account
we could have instead fixed any other variable than A(IO) without changing the value of
ZGeo- In fact, let us instead fix Ago) = 0 for this proof. Hence, letting A = (A(lo), )Lg)))

and u = ()LEN ), AEN)), and using the branching rule (23), we can write Zgeo explicitly
in terms of skew Schur polynomials (extended to signatures as in Sect. 2.3) as

Al—A2 H1—H2
Zaeo= Y. lu=ocy' suplar, ... an)ch
A, neSign,

Since X, = 0, we may write clk‘ ~h 53/(0,0)(c1), so that via the branching rule (23),

ZGeo = Z $3/0,0)(C)Spyalar, ... an)ch' ™
A, neSign,
= Z AT s 00, an, ).
neSsign,
When the variables ay, ..., ay satisfy (18), all terms in the sum are nonnegative.

Thus the sum may be bounded by the corresponding sum over all partitions (i.e. all
nonnegative signatures of any length). Denoting by Y the set of all partitions, and
noticing that s, /(0,0 is exactly the usual Schur function s,,,

M1—p2+p3 ="
ZGeo < ZCZ su(ai, ..., an,c1)
ney
N
) T
T 1—-cic 1—ajc11—ajc 1 —aga;’
12[.:1 iCl iC2 l<i<j<n idj

where in the last equality we have used a known summation identity, see [66, Chap
1.5, Ex. 7] which is valid as long as the product between any two variables has a
modulus in [0, 1). Hence, as long as the conditions (18) and cjcy < 1 are satisfied,
the sum Zge, is finite, which concludes the proof.

Note that instead of explicitly relating to Schur polynomials, we could have proved
this result by induction on N and explicit computation (as we will do in proving
Proposition 3.12 for the log-gamma polymer). g

We will now prove that the first layer marginal distribution of our two-layer Gibbs
measures are stationary measures for the geometric LPP recurrence relation. To state
this precisely, we need to introduce a few pieces of notation. Recalling the decompo-
sition of A = (A1, A7) define first layer marginal weights by

Wb, A= Y wigh (). (35)

)‘zezNH
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The translation invariance (22) of thzz (L) implies that for any x € Z, theo()“l +
x)= wtgeO (A1). When cic; < 1, by Proposition 2.15, for any fixed )»20) we have

Zoeo= Y. wth, (A1) < 00. (36)
Wez1<j<N

Let us introduce variables that record the first layer configuration centered by A(lo)
. j 0
Li(j)y=a" =2

for 1 < j < N and the shorthand notation L1 := (L1(1), ..., L{(N)). For L; € ZV
define

PL., (Ly) = % Wtho (A1) . (37)
Geo
Due to translation invariance and finiteness of the normalizing constant (36), this
is a probability measure. We will show that this is the stationary measure for the
geometric LPP recurrence relation.

Now we need some notation for the corresponding Markov dynamics. Recall the
transition probability U7G>éc>Q ()J1 [A1) for Ay, )‘/1 € ZN*! defined in Lemma 2.14 which
encodes the dynamics of geometric LPP passage times from the path P to the path
Q. We define another transition probability encoding the dynamics of the centered
passage times L. For any L1, L] € ZN, define

UGS ==Y UGS (. L] +x[0,Ly). (38)

X€Z

Owing to the translation invariance of the dynamics defined by Ugé(?(x’l |A1), this
gives the transition probability from L; to L. The following shows that the weights

wtgeo from (35) and the probability measures P7GDEO from (37) are stationary with
respect to Ugeo and Ugeo.

Theorem 2.16 For any A} € ZN+1,

S ULZA D) WG () = wiS, (1)) (39)

l1€ZN+1

Assume that cicy < 1, then for any L € N,

Z Ugé()Q(L/l |L1)Pgeo L) = Pgeo (L/l) ' (40)
L eZN

Proof The first statement (39) follows from summing (30) over the second layer i,

in conjunction with the definition of U%;2 (X, [11) as the marginal of 2459 (\'|1)
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Stationary measures for integrable polymers on a strip 1601

(Lemma 2.14). The second statement (40) follows from translation invariance and the
definition (37) of PGeO (L1):

LHS(40) = o (x, Ly +x10,Ly) Wil (0, Ly)
= ZZUECOQ 0,Lj| —x, L1—x)theO( x,Li —x)
Geo
1
= — wt&, (0, L)) = RHS(40). O
Geo

2.6 Proof of Theorem 2.3

So far we have shown that provided cjcy < 1, the stationary measure for the geo-
metric LPP recurrence relation can be realized as a marginal of the two-layer Gibbs
measures. In order to go beyond this restriction on cjc; < 1 we will sum out the ‘zero-
mode’. Specifically, we will prove in Proposition 2.17 that, provided cic2 < 1, for a
horizontal path P with edge labels b = (by, ..., by), the probability measure Pgeo
(37) defined as a marginal of the two-layer Gibbs measure coincides with PbG’g(l)’cz
defined as a marginal of pair of reweighted inhomogeneous random walks (Defini-
tion 2.2). We then prove that the probability measure Pbc’,g(')’cz is well-defined without
the constraint cjcy < 1 and real analytic in these boundary parameters. Combining
this with Theorem 2.16 and the uniqueness of analytic continuation of real analytic
functions, we prove Theorem 2.3. Let us note that everything done below could be
adapted to general down-right paths as opposed to sticking to horizontal paths, as we

do now.

Proposition 2.17 (Summing out the zero-mode) Suppose P is a horizontal path
with labels b = (by, ..., by). Then the probability measure Pgeo (37) coincides with

bcl (o)

PGeo - (Definition 2.2) provided cicy < 1.
Proof We use the following set of variables: Forall 1 < j < N let
0 0 ; j 0 ; j 0
A= =20 LGy =2 =0, L) =4 A

and write L1(0) = L,(0) =0and L; := (L;(1),...,L;(N)) fori =1, 2. Recall that
= (L1, L»). We define

—~b
Wigeo (A3 L) := theO ),

which is well-defined due to the translation invariance (22) of theO (A). When
cicp <1,

—~b
Geo(Ll) = WtGeO(A‘]) ZL2 ZA WlGeo (A;L) 41

—~b .
ZGeo ZL ZA WtGeo (A; L)
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1602 G. Barraquand et al.

By Definition 2.5, we explicit evaluate weight \TV\tZ,eO (A;L) as

N

~b Li(N)=Ly(N

Wigeo (A3 L) =(cicp) 2 ey 71 T G-1-r12)+a20
=1

N

Li(j)—Li(j—1

« ]lL|(N)z~-zL1(0)=0Hbjl(J) 1(—=D
j=1

N La(D—Lati—1) (42)
< | Liawyz-=r0=0 [ [ 577V
j=1

Li(N)—Ly(N
ZﬂAZmaxlsjsN(Lz(j)le(j—l))(Clcz)Aczl( )=L2(V)

x H(l — b2t (L),
j=1

where PéfoRW from Definition 2.2 is the law of two independent inhomogeneous
geometric random walks.

When cicp < 1, we sum (42) over A € Z (as goes into computing the right-hand
side of (41)) and obtain:

(1 -cic2) H(l — b)) (Z Wigieo (A L)) VEP PGl e ), (43)
j=1

where we recall from (19) V52 (L) = (Clcz)maxlijN(Lz(j)*Ll(j*l))CLl(N)_LZ(N)

Combining this deduction with (41) we arrive at the matching of Pgm with Plgg(‘) 2

from (19).

We now prove that the normalization constant Zge, in the definition (19) of the
reweighted inhomogeneous geometric random walk measure Pbdg(‘)’cz is finite only
assuming (18) (without the condition cjcy < 1), as claimed in the statement of the

main Theorem 2.3.

Proposition 2.18 Recalling V5L *(L) from (19) and assuming (18), EGeoRW
[VCC‘l €2 (L)] is finite.

Proof Continuing with the notation from Proposition 2.17 and using (43), when
cicz < 1 we have

N
o —~b
Egl aw (Va2 W) = (1 —c1e) [J(1 = 5)? D Wigeo (AL).  (44)
j=1 AL

Observe that ) 1, \/)v\tléeo (A; L) = Zgeo, which is finite by Proposition 2.15. Hence
(44) is finite.
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Now consider the case when cicp > 1. Since we are working along a horizontal
path, we have that L;(N) > ---> L;(0)=0fori =1,2. Thus Lo(j) — L1(j — 1) <
L>(N) for all j which implies

Vél &) (L) (Cl C,z)maxlgij(Lz(j)—Ll(j—l))Cél (N)—Ly(N)

< (CICZ)LZ(N)CZLl(N)*LﬂN) — chl(N)clLZ(N).

(Note that this inequality has used here the fact that cjcy > 1 implies (cicz)* <
(c1cp)? for x < y. This is why we separately addressed the cjcp < 1 case.) There-
fore we have

b.b yee b.b L (N) L (N)
EGenrw [Vt M)] = Edengw [Czl ? ]

N
_ b.b Li(H—-Li1(G=1D) bb Ly(j)—L2(j—1)
- 1_[ IEGeoRW [ :| 1_[ IE:GeoRW [ :|
j=1 j=1

The expectations on the right-hand side are, however, finite since cja; < 1 and
caj<lforl <j<N. O

We are now positioned to complete the proof of Theorem 2.3 using real analytic
continuation.

Proof of Theorem 2.3 We recall that Ugéog (L’1 |L1) (38) gives the transition proba-
bility from L; to L) for the geometric LPP recurrence (i.e., if started with initial
condition L along P, this is the probability that the recurrence produces L for the
last passage times along Q centered by the value on the left-boundary). Since we are
presently only going to consider horizontal paths, we introduce a slight overload of

our notation and write Ué’;’cz : U7G>e(r)17> where P is a horizontal path with labels
b= (by,...,by). Of course our notation Ugéélp hid the implicit dependence on the

edge and boundary parameters which we have now made more explicit in this special
horizontal case.

The stationarity we aim to prove in this theorem can be rewritten as: For any
L|e ZN , we have

Y UG (LL) Pl (Ly) = PRL 2 (L)), (45)
LIEZN

When cjcy < 1, taking Q = 71P in Theorem 2.16 and using the matching from
Proposition 2.17, implies (45). To prove (45) holds without the constraint cjcy < 1,
we prove that both sides (after multiplying by a common denominator) are real ana-
lytic functions, and then argue by the uniqueness of analytic continuation.
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Observe that (45) is equivalent with:

P2l (L)
b,cy, Cz ’ 1, Cz GeoRW
U~ |L1 Vv _
Z Geo 1 Z Geo 1—[?/:1(1 _ bj)2
(46)
2 (L)
Z Vcl c2 GeoRW

f :
“ Hﬂy:l(l —bj)?

We fix all other parameters ¢, ay, ...,ay and variables L’l, and regard c; as the
only variable. Then we have currently shown that (46) holds on the interval 0 <
c1 < 1/max(ca,ay,...,ay). We want to prove that it holds on the larger interval
0<cy <1/max(ay,...,an).

We observe that since max<j<y(L2(j) — L1(j — 1)) = La(1) = 0, V52 (L)
(19) is a positive power of c. Hence the parenthesis in the LHS of (46), as well as the
RHS of the same equation are both power series of ¢; with nonnegative coefficients
that depend on L (and respectively L}). The kernel Ub C‘ 2 on the left-hand side is

the result of composing N + 1 local Markov kernels Z/IIG o uclTeo -0 Z/ICI;?O o Z/lg'eo
(recall from Lemma 2.14) followed by summing over translations as in (38). Only
the left boundary kernel U, depends on ¢ and the other kernels are constant with

respect to c1. The entries of Z/{'G;eo are equal to (1 — ajcy) times a power of ajc;.
Therefore (46) is of the form (1 — ajcy) f(c1) = g(c1), where f and g are power
series with nonnegative coefficients. We know that (46) holds on the smaller interval
0 < c; < 1/max(cz,ay,...,ay) and (by Proposition 2.18) that both sides are finite
on the larger interval 0 < ¢; < 1/max(ay, ...,ay). By the uniqueness of analytic
continuation of real analytic functions (see, e.g. [65, Corollary 1.2.6]), (46) holds on
the larger interval. Since (46) is equivalent to (45) we conclude the stationarity in
Theorem 2.3.

Finally we will prove the uniqueness of the stationary measure in the homoge-
neous b =a = (a,...,a) case. Observe that by virtue of the variational formula
(1) for LPP, any stationary measure along a horizontal path must be supported on
weakly increasing natural numbers. Consider initial conditions whereby G (0,0) =0
and G(j,0) - G(j —1,0)=x; for 1 < j <N withxy,...,xy € Z>o. By [12, The-
orem 5.5] it suffices to show that for any x;, e, x?v € Z=>o, there is a strictly positive
probability that G(j + 1,1) — G(j, 1) = x’ for 1 < j < N. (This implies that the
Markov kernel U'é“ "2 has a unique statlonary measure.) It is easy to demonstrate

the strictly positive transition probability. Let » = 1 + lel x¢. There is a strictly
positive probability that the recursion results in updating G(1, 1) = r and then se-
quentially G(j + 1, 1) = G(j, 1) + x;. for 1 < j < N. Indeed, this is true because
G(1,1)>G1,0), GG+ 1,1) >max(G(j,1),G(j+1,0) for1 < j <N —1and
G(N +1,1) > G(N, 1), hence this update has strictly positive probability. We con-
clude the proof of uniqueness. Ergodicity follows from the fact that unique (more
generally, extremal) invariant probability measures are ergodic, see for example [12,
Proposition 4.29]. 0
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2.7 Matrix product ansatz

When cic; < 1, the probability measure Pge o, (LL1) can be written as a matrix product.
Recall the definition of Pgeo (L) in terms of the two-layer Gibbs measure in (37),
(35). In order to express wtgg)(l) as a product of matrices, we define a change of
variables x; = |)\§i) —A(li_l)| (first layer increments) for 1 <i < N andn; = )\Y) —kg)
(gaps between layers) for 0 <i < N.

Definition 2.19 Let us define, for each x € Z>o and a € (0, 1), infinite matrices
M [a], Mi [a] € RZ=20%Z=0 with matrix elements given by, for n, n’ € Zso,

/)‘/1
Al

M [a](n,n") = WtGeo DN
Ao / 2 )):/] _)):/zf n/ “n
1 A =0
)‘/l —Al=X
:a2X+n_n/]ln’zx]lx+n—n’ZOv

AN¢
\ y

-1

M [al(n, n') = WiGeo e
K 2 )»,1 - )u/2 =n “48)
Al —Ay=n
A=A =x
= azﬁ_n/_n]anx ]lirn’fnZO'

In particular, Mi [a] is the transpose of M”[a]. Let us also define vectors w,v €
RZ=0 with coefficients w(n) = (¢;)" and v(n) = (c2)" forn € Z>.

Thus, via the change of variables, for any path P with vertices (p;)o<; <y and edge
labels b, we have

N
wigh (0) = w(no) (H MY P b (s m)) v(ny).

i=1

where p; — pi—1 € {—, |}, since P is a down-right path. Thus, we have that

Z Geo

N
1 R
Pl (L1) = ——W' <]‘[M§; p”[h]) v, (49)
i=1

where matrices in the product are written from left to right and x; = |L; — L;_1].
Such a matrix product expression is reminiscent of the matrix product ansatz, in-
troduced in [52]. This technique can indeed be adapted to geometric LPP.
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Proposition 2.20 Assume that a family of probability distributions PP on ZQO,
dexed by down-right paths P = (po, ..., pn) with edge labels b, takes the form

PP (x1,... xN)——W (HM Pt b,]) v, (50)

v A . . — — .
where Mxl, [b;i], Mi. [b;] are matrices in RZ=0%Z=0 w5, ¥ are vectors in R%=0, and Z
is a finite constant chosen so that (50) is a well-defined probability measure on Zgo

Then, the measure PP is stationary for the geometric LPP dynamics, in the sense of
(40), if the following commutation relations hold for all x,y > 0:

M, [aM,[b] = @b)™™ (1 —ab) Y MIBIM, ,,.lal.  (la)

z>max{0,y—x}

Wtﬁi[a] = (ac))*(1 —acy) waﬁj [a], (51b)
z>0

M, [al¥ = (ac2)*(1 —ac2) Y M [alV. (5lc)
>0

Proof As in [86], which proves a similar result for the stochastic six-vertex model,
it suffices to ensure that (40) holds when Pgeo is replaced by PP (thought of as a
measure on Ly = (0, x;, x; +x2,...,x1 + ---xy)) from above and when P +— Q is
one of the elementary moves from Definition 2.10. In other words, it suffices to check
that PP pushes forward to P2 under the action of local operators Ulaeo, Uéeo, Ugeo
from Lemma 2.14, where Q is the corresponding locally updated path. Under the
appropriate changes of variables, (51a) implies the invariance with respect to UGeo
Indeed, if the local move transforms the point p; on the path P to a new point q;, the
increments x; = x and x; 1| = y may arise on Q only if the weight wq, = min{x, y}
(which arises with probability (b,'bi+1)mi“{x YY1 — b;b;11)), while the increments on
‘P before the local move can be anything such that x; | —x; = x — y. Likewise, (51b)
implies invariance with respect to UGeo’ and (51c) implies invariance with respect to

1
UGeo- U

It is not a priori clear how to find matrices and vectors satisfying (51a)—(51c). We
will see that our two layer Gibbs measures, which originate in a completely different
context (i.e. Gibbsian line ensemble and probability measures based on families of
symmetric functions), provide a representation for the quadratic algebra (51a)—(51c).

Proposition 2.21 The matrices M [a], M}C [a] and vectors w, v (Definition 2.19)
satisfy the relations (51a)—(51c).

Proof The proof relies on the Littlewood and Cauchy identities for skew Schur func-
tions, as well as the truncated Toeplitz structure of the matrices M~ [a], Mﬁ [a]. Let
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us first observe that the Cauchy identity (25) and the Littlewood identity (27) may be
rewritten as

> MUaMbl= Y M, bIM!a], foralld €Z,  (52a)

z>max{0,d} z>max{0,d}
> WM [al =) wM![al, (52b)
z>0 z>0
> Mifalv=>) M [a]v. (52¢)
z>0 z>0

Equations (52a)—(52c) are not directly equivalent to (51a)—(51c), but equations
(51a)—(51c) are implied by equations (52a)—(52c) if the following extra relations are
satisfied:

M [a]M}[b] = (ab)™™ Y (1 —ab) > [aIM}[b],  (53a)

z>max{0,y—x}

Z+x y

w M [a] = (ac1)* (1 —acy) Zw’Mﬁ [a], (53b)
=0

M [alv = (ac)* (1 —acz) Y M [alv. (53¢)
y=0

Hence, it suffices to prove that the matrices M [a], M,% [a] and vectors w, v satisfy
(53a)—(53c). Those relations could be verified explicitly by plugging the matrix el-
ements and computing. To avoid such computations, we may observe that truncated
Toeplitz matrices are products of Toeplitz matrices, so that one can write

+00
M [a] = (Zaksk> T, M{[a]=a"S* (Z aka> , (54)
k=0

where S is the lower shift matrix (that is S(n, n") = 1,,—,/+1) and T is the upper shift
matrix (that is T(n, n") = 1,/—,11). Using (54), the relations (53b) and (53b) follow
immediately from the eigenrelations wS = c¢;w and Tv = c,v. To prove (53a), we
write

) Mzﬂ SalMY [b] = 3 ey e gl -y gerpd
z>max{0,y— k>0,¢>0,z>max{x,y}
1
= k+(x=y)+ 1, (y—x)4++¢€
= a b
1—ab Z
k=0,£>0

x SkT(x—y)Jrs(y—xHTz’
— M Z aF T pyrtskr gyt
1—ab
k>0,£>0
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(ab)—min{x,y}

e {
M M (o],

where in the first line we have just used (54), in the second line we have used TFSK =
I, summed over z, and used the notation (x — y);+ = max{x — y, 0}, and in the third
line we have used the more general relation T¥SY = T®~)+S§0=¥)+_ This proves
that (53a) holds, which concludes the proof of Proposition 2.21. Il

3 Stationary measure for log-gamma polymer on a strip

The treatment here follows the same steps as that of geometric LPP from Sect. 2,
though at some points we encounter increased complexity (hence the reader is en-
couraged to first read Sect. 2). Namely, as state-spaces are now uncountable (prod-
ucts of R) we work with probability densities instead of probability mass functions;
and whereas the proof of Proposition 2.15 used Schur polynomials, we prove Propo-
sition 3.12 here via induction (a more general result using Whittaker functions may
be possible though is not pursued here). The biggest difference, however, comes in
the proof of the analytic continuation needed to release the condition u# + v > 0 (or
cic2 < 1in the geometric case). In the geometric case, real analyticity of both sides of
(45) follows since both sides are power series in ¢1. The sums in (45) are replaced by
integrals in (82) and thus the dependence on u is not as simple. Now, in Sect. 3.6, we
utilize tools from complex analysis (i.e., Morera’s theorem) to show that both sides
of (82) are in fact holomorphic on a suitable open set.

3.1 Log-gamma polymer with inhomogeneous weights

We define the log-gamma polymer with inhomogeneous weights and then state the
main theorem of this section constructing its stationary measure on a horizontal path,
which generalizes Theorem 1.6 in the introduction.

Definition 3.1 (Inhomogeneous log-gamma polymer) Let «y,...,ay € R and
u, v € R be such that:

ai+a;j>0, a+u>0, o+v>0, VI<i j<N. (55)

We will always assume these conditions in this paper as they are necessary for
the inverse-gamma random variables below to be defined. We call the «; ‘bulk pa-
rameters’ and the u, v ‘boundary parameters’. Define ojxy =« for k € Z and
1 < j < N. We define the inhomogeneous version of log-gamma polymer on a
strip by the same recurrence (6) and initial condition as the homogeneous model,
but now with @, , ~ Gamma_l(an + o) in the bulk 0 <m <n <m + N,
Dmm ™~ Gamma ™! (otyy +u) on the left boundary and @, N m ~ Gamma™! (ay, +v)
on the right boundary. We label each edge of the strip by a number, which will be
needed later to define Gibbs measures. In particular, we label the horizontal edge
(n —1,m) - (n,m) by o, and the vertical edge (n,m — 1) — (n,m) by ay,. See
Fig. 3 for an illustration in the geometric LPP setting. To transform to the log-gamma
setting, each a; should be replaced by «;, c1 by u and ¢; by v.
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Next we introduce the inhomogeneous version of reweighted log-gamma random
walk generalizing Definition 1.5. We then introduce the main theorem of this sec-
tion that this reweighted random walk is stationary under inhomogeneous log-gamma
polymer, which generalizes Theorem 1.6.

Definition 3.2 (Reweighted inhomogeneous log-gamma random walks) Assume
that (o;)1<i<n € Ri’o and u, v € R satisfy (55). Suppose P is a horizontal path with
labels on edges B = (1, ..., By) from left to right (8 must be a cyclic shift of & =
(a1, ...,an)). Consider two independent random walks L = (L1 (j))1<j<N e RN

and Lp = (Lz(j))l<j<N e RN starting from L1(0) = L,(0) = 0 with independent
increments distributed for 1 < J <N as

L1(j) — Li(j — 1) ~log(Gamma™~'(8,)), and

Ly(j) — La(j — 1) ~ log(Gamma ™' (8,)).

We use shorthand L = (L1, L) and denote by ]P’g’(fRW (L) the associated probabil-

ity density (here and below, always against Lebesgue measure), and by Eﬁng the

expectation with respect to this probability measure. We define a new probability

density P{g’v by reweighting the density Pg’('fRW as

verwmypbB (L
IP’{’CL;’U(L) = 16 ( )BLMGURW( ) where
26
—(u+v) (56)

N
VL) = [ 3 el2Dbit=b | moa®=Lo),
j=1

and the normalizing constant ch’;“’v = EﬁgRW [V]'jc’,’v (L)] will be proved to be fi-
nite in Proposition 3.15. Let Pi’g’v(Ll) denote the marginal density of L; for the
probability density P{’g’”(L) where L = (Lj, Ly).

The following is the main theorem in this section.

Theorem 3.3 Assume that (;)1<i<n € Rgo and u,v € R satisfy (55). Suppose

B = (B1....,Bn) are labels on some horizontal path P, and t1 = (B2, ..., BN, B1)

are labels on the translated path T'P. Consider the inhomogeneous log-gamma poly-

mer model from Definition 3.1 starting from an initial condition along P given by

(h(pj))o<j<n where (h(pj) — h(po))1<j<n is distributed according to the probabil-

ity measure with density P{’é’v with respect to Lebesgue measure on RN . Then the
T18,u,v

density of (h(t1p;) — h(T1P0))1<j<n coincides with P{ 5 ". For the homogeneous
(ie.a = (a,...,)) case, the probability measure with density P{5" is the (unique)

ergodic stationary measure on the horizontal path P for the log-gamma polymer
recurrence relation (see Definition 1.4).
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1610 G. Barraquand et al.

The proof of this theorem is given in Sect. 3.5. In Sect. 3.2 we construct the two-
layer Gibbs measures indexed by down-right paths. We will construct in Sect. 3.3 a
Markov dynamics under which the two-layer Gibbs measures are stationary. Under
u+ v >0, in Sect. 3.4 we will turn the two-layer Gibbs measures into probability
measures which are stationary under the log-gamma polymer recurrence relation. To
obtain stationarity outside u + v > 0, in Sect. 3.5 we argue by the uniqueness of
analytic continuation of real analytic functions. Let us also note here that though this
theorem is formulated along only horizontal paths, it is possible to formulate and
prove such a result along any down-right path in a similar manner.

3.2 Two-layer Gibbs measure

We will use the same two-layer graph GP associated to a down-right path P as in

0 )‘EN) )‘;0) )

Definition 2.4. A two-layer configuration A = 7. . A;N)) now is

an assignment of )\lgj) € R (R in place of Z) to each vertex pfj) of GP,fori =1,2
and j =0,...,N.

Definition 3.4 (Two-layer log-gamma Gibbs measure) For x, y € R, the weights of
solid, dashed and arced edges are

X X
wig | C — e—u(x—y), wtLg ) v =e—v(x—y)’ (57a)

y y
X X
y K —a(x—y)—e~ @)
wWiLG =wtLg =e , (57b)
y y
X X
wtLGg /// =Wt g \\\ = e_ei(xﬂ) . (57¢)
y y

Notice that the weights in (57b) are precisely of the form of the density of the log-
gamma distribution (4). This explains why log-gamma random walks will naturally
arise in this context. We define the weight thg (L) of a two-layer configuration A
associated to a two-layer graph GP to be the product of the above weights over all
labelled solid edges, dotted edges and arcs in GP. We will also write wty g to denote
the weight of a configuration drawn on a sub-graph of GP, in a similar manner as
(21). Like (22), wtgg (1) is always positive and translation invariant, in the sense
that, for all x € R,

wiZZ ) = wifZ (L + ). (58)

We will view the weight wtgg (L) as a measure on {A € R2¥*2}_ Due to the trans-

lation invariance (58), wtgg must have infinite mass. However, as we will see in
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Stationary measures for integrable polymers on a strip 1611

Proposition 3.12, the measure of A with fixed )LEO) (or any other fixed coordinate Agl ))
is finite under the assumption u + v > 0. This will be key in turning these Gibbs
measures into probability measures.

We now prove a Cauchy and a Littlewood type identity for the log-gamma weights.

Lemma 3.5 (Cauchy type identity) For any o, 8 € C with (o + B) > 0 and any
A, Ag, i, p2 €R

"
V LN\

/2WtLG A2 ,’kl\\ﬂz dK[dKzZ/ZWtLG A N A dmydma, (59
R a B R

K2 Ao M2
with both integrals finite.

Proof This identity can be explicitly written as (finiteness is easily seen from this too)

— =) — A =ha)—e~ T2 o= =m2) _p=(ma—22) o= (T —1]) o= —72) _p—(m2—12)
/ dridme a(m+my—p —p2)—B (T +mr—A —A2)—e e e e e e
R2

— — K| —Kn)— k1 =k ) —e— R 1K) o= (k1 =) _ o= (2 —K2) _p— () —K]) _p— (k] —12) _ p— (12 —K2)
_/ dic; dicae (A +rr—k1—K2)—B(p1+r2—K1—K2)—e e e e e e ,
R2

which follows from change of variables 71 = —k» + log (e)“l + e’“) — log (e_Az
+ e #2) and my = —k| + log (€*2 + #2) —log (™™ 4 e~ H1). O

Lemma 3.6 (Littlewood type identity) For any u,a € C with R(u + o) > 0 and any
K1,k2 € R

dmidmp, (60)

with both integrals finite.

Proof This identity can be explicitly written as (finiteness is easily seen from this too)
f dn,ldnze—a(n1+n2—K1—K2)—u(n1—nz)—e_(”l_Kl)—e_<’(1_”2)—e_(”2_’(2)
RrR2

_ U P ) —e— (K12 o= (A —k2) _ ,—(kp—12)
:/ A dhge—01-H =R —AD)—u(h —ha)—e e e (6
R2

which follows from change of variables 71 = —A + k1 + &2 and mp = —A1 + k1 +
K2. Il
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1612 G. Barraquand et al.

Remark 3.7 Identities (59) and (60) can be generalized as in Propositions 2.6 and 2.7
to integral identities involving multiple layers (general n € Z>1 for (59) and n € 2Z>
for (60)), and «, B can be replaced by sets of variables. The weights in (59) and
(60) can be written in terms of Baxter Q operators from [58] which may be thought
as skew version of the gl, (R)-Whittaker functions. Actually, the skew Cauchy type
identity is [58, Theorem 2.3 (2.24)], up to a change of variables. Given that such
skew Cauchy and skew Littlewood identities hold for skew Schur functions as well
as skew Whittaker functions, it is likely that similar identities hold as well for skew
g-Whittaker functions.

3.3 Local Markov kernels

As in the geometric LPP case in Sect. 2.4, in this section we define a two-layer local
Markov dynamics on the strip that preserves the two-layer Gibbs measure in Sect. 3.2.
Recall two-layer graph local moves (Definition 2.10) and the two-layer geometric
Markov dynamics (Definition 2.11).

Definition 3.8 (Two-layer log-gamma Markov dynamics) A two-layer log-gamma
Markov dynamic on the strip is defined as a collection of transition probabilities

densities {Z/{EGP ,gp} on the state space RV *2 associated to each pair (P, f)v) of down-

right paths connected by a single local move, i.e. P — P. Here ng gP (x|)~) is the
probability density of transitioning from configuration A € R2N +2 for the two-layer
graph GP to the configuration X € R2N+2 for the two- -layer graph GP. We require
that these transition probability densities are local in that they only depend on the
coordinates in A associated to vertices proximate to the local move; and they act on
the identity on all coordinates except for the update/updated vertices. Specifically, if
the updated vertex from P to P is a bulk vertex p; then

Uy (K0 = [ sr0m0 - UGG ID 20 30D 4, p)
i#]

where U G(nlk K, i a, B) is a probability density in 7 € R? given A, «, u € R,
and where «, B are the bulk parameters labeling the edges (p;j—1,p;) and (p;, pj+1)
respectivelNy. Notice the presence of Dirac delta functions above in the description
of Z/IngID 9P (XI). This implies that the only variable that changes is A/} and thus
it was a bit of an abuse of notation to call this a probability density. However,
UIL—G (71 |A, k, i o, B) is a bona-fida probability density in 7. If the update vertex from
‘P to P is a boundary vertex (say po, the left-boundary) then

UsP 9P X ) =[]s0=0 - UG 2V u,0)
i#0

where Z/{L';G(rr |\, k; u, o) is a probability distribution in 7 € R2 given A, k € R2, and

where u is the boundary parameter labeling the left-boundary arc, and « is the bulk
parameters labeling the edge (po, p1). Similarly, if the update vertex was on the right
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Stationary measures for integrable polymers on a strip 1613

boundary Z/Iggf gP ():M) is defined via Z/I&O(n |k, u; o, v) for the associated bulk and
(right) boundary parameters o and v. Our notation here for the local transition prob-
abilities emphasizes their bulk or boundary nature via the superscript which is har-
vested from (28). B

In order that Ugg; G preserves the two-layer log-gamma Gibbs measures it

will be sufficient that the local transition probabilities UIIjG, U]jd and L[LG preserve
the local weights. Specifically we will assume that for all m, A, x, u € R? and all
o, B,u,v>0suchthata + B, +u, ¢ +v >0,

/2uII:Ci(jT|)‘9MaK;a,lg)WtLG %) //kl\\\,u,z dk1dky
R

o B
K2
(62a)
T
BN\
=Wl LG A \\7\12// K1 ,
BN\
%) “2
K1
o
A
/ Uﬁ;(nlk,)\; u, o) wiLg Ny | dAgdrn
R2 u o
%)
(62b)
T
o
u
= WlLG e k1 s
TN
K2
K1 o
!
I //
/ uLG(T[|K7 u; o, U) WtLG Ky 7 d/.L]d/,L2
R2 u .
“2
(62¢)
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1614 G. Barraquand et al.

These equations do not uniquely specify the transition probabilities. Definition 3.10
exhibits one solution.

As in the geometric case, this defines a transition probability density Z/{ngf ’gQ(M
1), for any pair of down-right paths with Q above GP and where A € R*V*2 is a
configuration on GP and A’ € R*¥+2 on GQ.

Corollary 3.9 We have the following properties:
(1) Forall N e R*N*2_ we have
/ UE O (W) wil )y dh = wif S (1) (63)
R2N+2
(2) Forall x € R, we have
UL (W) =UST 92 (M 4 x ]k +x). (64)
Proof This is proved exactly as with Corollary 2.12 in geometric case. U

As in Definition 3.10 we define push-block solutions to the local transition proba-
bility density identities.

Definition 3.10 (Log-gamma push-block dynamics) For the bulk, there is a unique
solution L{IL—G (X, k, u; a, B) to (62a) which does not depend on «. Denoting this
by UlL—G (|A, w; o, B) observe that it is given by the weight on the right-hand side of

(62a) divided by the sum of weights on the left-hand side (without the UL‘G factor).
Explicitly plugging in the weights, this can be written as

ULs (rlx s o, B) =

e~ OT =1 —p2) — BT+ —hy —hp)—e” TITH) —em (17T o= 7R) —em (T o 1T =12 (65)

fRz e~ @O Fra—k1—K2) =B (i1 +pa—k1 —kg)—e 1 TKD —e=K17A2) =R =k2) =1 K1) —o= (K1 ~H2) —e=(H2=k2) dicy dicy

Due to the Cauchy type identity (Lemma 3.5) this is a transition probability density.
Similarly, for the left boundary, the unique solution to (62b) which does not depend
on A is given explicitly by

L{L'—G(nhc; u, o)

e T =K1 —k2) —u (T —12) e~ 1 7HD) —em (1 772) o= (12 7k2) (66)

fRz e—a (k1K —A —h2)—u(h—dg)—e~ K174 —g=(h1=H2) _p=(k2=42) dAidin '
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Owing to the Littlewood type identity (Lemma 3.6), this is a transition probability
density. Likewise, at the right boundary the unique solution to (62c¢) which does not
depend on w is given explicitly by

U Gl o, v)

=TT =K1 —k2) () —2) e~ LKD) —e =K1 772) = (M2 =k2) (67)

N I]Rz e*a(KlJrKZ*Ml*Mz)*v(m*,uz)*e_('(l_"1)76_("1_'(2)76_("2_"2>dul ,dun ’
3.4 First layer marginal

We first show that the marginal distribution on the first layer of the two-layer log-
gamma push-block Markov dynamics correspond to the recurrence relation defining
the log-gamma polymer partition function. For a configuration A on a two-layer graph
we will use the shorthand A; := (kgo), el X;N)) fori =1,2sothat A = (A1, A2). Un-
der the additional restriction that # 4+ v > 0, we will then take the marginal measure
of the two-layer Gibbs measure wtgg on the first layer A; and multiply it by a fi-
nite normalization constant to define a probability measure P7L)G. We then prove the

stationarity of PfG under the log-gamma polymer recurrence relation.

Lemma 3.11 (First layer dynamics match the log-gamma polymer recurrence re-
lation) The log-gamma push-block Markov dynamics (Definition 3.10) restricted to
the configuration on the upper layer of the two-layer graphs are marginally Markov
and agree with the dynamics imposed by the log-gamma polymer recurrence rela-
tion (Definition 3.1 and (6)). In particular, this means that the law of m under
ULIT(;(JT|)», w; a, B) only depends on A, u through A1, w1 and that law has density

UIL—G(m A1, 11; o, B) given explicitly by

M el

Ui (A s o B) = Z(hg, s e, B) e @A™

for some normalization Z(A1, u1; «, B) > 0. This implies that for an independent
w ~ Gamma_l(a + B),

M= (et +eM).

Similarly, on the left and right boundaries, the law of mw under uL_G (ks u, o) and
U£G(ﬂ|K; o, v) depend on k only through k1. The density of those laws, which we

write as UfG(m lk1; u, ) and UI'L"G(m |k1; @, v) respectively, are given explicitly by

: _ _&
Ui (mi i u, @) = Z(ky; u, 0) e @HOM e

g — _dl
Ul gl o, v) = Z(kr; v, @)~ Le” P

for some normalization Z(k1;u, o), Z(k1; v, o) > 0. This (respectively) implies that
for an independent w ~ Gamma™ ! (« + u) and w ~ Gamma™! (8 + v),

el = e and €™ =we
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Thus, the law of X} under ug(z;,gg ()J|X) only depends on L1 and hence is written
as Uf(’;Q ()‘/1 |X1). These transition probability densities define Markov dynamics on
the first layer of the two-layer graph that coincide with the recurrence relation for the
log-gamma polymer free energy (the free energy h is log of the partition function z in
(6)). In particular, if we initialize that recurrence with h(p;) = Agl), 0<j<NonP

0 i
(ie.z(pj) = M ) then the probability density that h(q;) = )‘/l(j)’ 0<j<NonQis
precisely Uge’OQ (M 1x).

Proof We only prove this statement for bulk kernel Z/{lL—G and left boundary kernel
L{L—G since the case of right boundary kernel L{LG follows from renaming the variables
in U

By the Cauchy type identity (Lemma 3.5), the bulk local kernel (65) can be written
as:

U, (eih, s o, B)
e~ (@B —e= 1) —e= (=)

fR e—(a+p)m —e~ (T =T 1) dr

e,(a+ﬂ)ﬂ2,e*()»1 —12) _o— (M=) _p—(u1—72) _p— (T2 —112)

X - .
/R e~ (@tpmy—e” M7 —em () —em 17T —em (71D g

Integrate over mp, we arrive at the claimed property and formula
f UIITG (rlh, s @, B)dmy = Z(h1, 1 o, B) e HAImImeT T e
R

=U|fg(771|)»1,M1;0l,/3)-

By the Littlewood type identity (Lemma 3.6), the left boundary local kernel (66) can
similarly be written as:

e(—a—)m —e~ (=KD e(—ot+u)n2—e’('(1 M) = (T2 —K2)

U (JT|K'M Ol) =
1.G s Uy (1 —«1) _e— (k1 —mp) _ (13 —K2) ’
f e(—a—u)mi—e drm; f e(—atu)m—e 2)—e dmo

Integrate over m,, we arrive at the claimed property and formula
B _ P __,—(my—kq) 5
/RUL_G (s u, @) dmmy = Z(ky5 u, )~ e OO — U (i k1w, ).

The claimed law of A} under Z/{ng; 9Q (k’ |l) and relation to the polymer recurrence
follows immediately. g

We now show that fixing the value of A at some vertex in the two-layer graph

results in a finite partition function and hence the marginal law given that conditioning
can be normalized to be a probability measure.
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Proposition 3.12 Assume (55) and the additional condition u + v > 0. For any down-
right path P let

GP ()
721G = t A | | da;’’,
LG /Rz/wl WG (M) !

i=1,2, j=0,...,N
(@, ))#(1,0)

where AEO) is fixed and the integral is over the set of all Agj) eR fori=1,2 and
j=0,...,N with (i, j) # (1,0). Then, Z1g is finite and does not depend on the
choice of P or XEO).

Proof The fact that Z; g does not depend on the choice of P or Ago) follows from
the same argument as in the geometric LPP case (Proposition 2.15), with the only
difference that we now use the log-gamma versions of the Cauchy and Littlewood
identities (Lemmas 3.5 and 3.6). Hence we only need to prove that Zj g is finite for
the horizontal path Pj,. The proof in Proposition 2.15 bounded the partition function
by summations involving Schur polynomials. While in this case it may be possible
to do something similar with Whittaker functions in place of Schur polynomials, we
instead present an inductive proof in N of this finiteness.
N =1 base case claim: Whenu +v >0, v+« >0and u + o > 0, we have

)
)‘l
0
)‘1

M _ 50
fRaWtLG ) d (2" =)

68
s (68)

0
)\2
xd (287 =27 )d (1" = 2{") < o0.

A change of variables kgl) — Aél) =x, A(ll) — A(IO) =3, Aél) — Aéo) =t rewrites the
LHS above as

Cas—e=S —at—e"! —e= (=) (x—g _
/ e e, at—e e ¢ e u(x s+l)e VX qedrdx
R3

=I'u+v)I'la+v)I'u + a) < oo,

where the evaluation of the integral uses Fubini. This proves the base case claim.
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Inductive claim: For any # + o > 0 and ¢ > 0 we can find 0 <8 <& and C > 0
such that for y = min(«, u) — §

RO

0o

M

AN ¢ 0 0
/WtLG B N d)»g )dk(z)
R2 Q

0)

)

(69)
A0

PO,
<Ce?* " "R) —Ccwyg| 7

(€3]
)

Suppose the above claim holds. Then the partition function Zj g is bounded above by
a constant times the partition function with N replaced by N — 1 and the boundary
parameter u replaced by y. If we choose ¢ > 0 to be the minimum of sums of any
two parameters in u, v, oy, ..., &y, then in the partition function after the reduction,
the sum of any two distinct parameters is still positive. Repeating this reduction until
the N =1 case and then using the above calculated bound in the case proves the
proposition.

To prove (69) we let A(ll) — )Lgl) = x and make the change of variables )\il) - )L(lo) =
S, )\gl) — A(ZO) =1 in the integral in the left-hand side of (69). That desired inequality
is rewritten (after multiplying ¢**) as

/ e(ufa)sfe_sfes_xe*(u+a)tfe_’dsdt < Ce(ufy)x. (70)
R2

We prove (70) in two cases. When « > u, by dropping ¢*~* > 0 in the exponent we
have

LHS (70) < f elu=s—e™ p=ura)i—e"" yogr — P — )T (o + ).
RZ

Observe that the right-hand side is a constant with respect to x and thus if we take
§=0(sothatu —y =0)and C =T (¢ — u)I" (e + u), we have I'(@ — u)T" (@ +u) <
Ce=¥)% a5 desired to show (70). The second case to show (70) is when o < u in
which case we chose any 0 < § < €. Rearranging (70), we need to prove that

/ eU—@s—e = —(u—atd)x ,—(uta)i—e goqr < C.
R2 -
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The integral in ¢ is constant in x so we only need to prove that there is some C > 0
such that for any x € R,

/e(u—a)s—e’s—es”‘—(u—Ot-i-B)xds <C.
R

The function ¢*™* + (u — o 4 §)x goes to infinity at both x = —oo and x = oco.
We taking derivatives shows that this function attains its global minimum at x =
s —In(u — o + 8). Thus,

/e(ufoz)sfe"7eS’X7(u70t+5)xdsS/e(ufot)sfe’s7(u7a+8)7(u7a+8)(sfln(u7a+8))ds
R R

which is easily seen to be a finite constant in x (in fact e~ ¢+ +u—a+d)In—a+8)
I'(6)). This completes the proof of (70), and hence the inductive claim and thus the
proposition. g

We will now prove that the first layer marginal distribution of our two-layer Gibbs
measures are stationary measures for the log-gamma polymer recurrence relation.
To state this precisely, we need to introduce a few pieces of notation. Recalling the
decomposition of A = (A1, A2) define first layer marginal weights by

wtl (A1) = / wiyl () dha. (71)
RN+1

The translation invariance (58) of wtgg(k) implies that for any x € R, wth(M +
x) = wth (A1). When u + v > 0, by Proposition 3.12, for any fixed A(IO) we have

N
ZiG =/ wil () []drf” < oo, (72)
RN .
j=l1
Let us introduce variables that record the first layer configuration centered by )\EO)
for 1 < j < N and the shorthand notation L := (L{(1), ..., L{(N)). For L; e R
define

1
Pl; (L)) = 7 Wt (A1) (73)

Due to translation invariance and finiteness of the normalizing constant (72), this is a
probability density.

Now we need some notation for the corresponding Markov dynamics. Recall the
transition probability density UféQ (X |x1) for A1, A} € R¥+! defined in Lemma 3.11
which encodes the dynamics of the log-gamma polymer free energy from the path P
to the path Q. We define another transition probability density encoding the dynamics
of the centered free energies L. For any L, L] € RV,

Ul ( ’1|L1):=/RUféQ (x, L} +x[0,Ly) dx. (74)
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Owing to the translation invariance of the dynamics defined by Uf(’}g (A}Ix1), this
gives the transition probability density from Ly to L/. The following shows that the
weights Wth from (71) and the probability density PfG from (73) are stationary with
respect to U g and Upg.

Theorem 3.13 For any A} € RN*1,

/R " UPC (W) wif s (A )dAy = weZ, (1)) (75)
Assume that u + v > 0, then for any L’1 e RV,

fR U2 (L)L) Pl (Ly) dLy =P, (L)) (76)

Proof The first statement (75) follows from integrating (63) over the second layer A,
in conjunction with the definition of UfGQ (A}|A1) as the marginal of Z/IECZD gQ (X’M)
(Lemma 3.11). The second statement (76) follows from translation invariance and the
definition (73) of PfG (L1):

LHS(76) = dLlfde -2 (x, L} +x10, L) wif; (0, Ly)
RN
! Q P
= dL1/de 0,L}| —x,L; —x)wt{ 5 (—x,L; — x)
ZLG RN LG ( ) LG
1
= — wtZ, (0,L}) = RHS(76). O
216

3.5 Proof of Theorem 3.3

So far we have shown that provided u + v > 0, the stationary measure for the log-
gamma polymer free energy recurrence relation can be realized as a marginal of the
two-layer Gibbs measures. In order to go beyond this restriction on u 4+ v > 0 we will
integrate out the ‘zero-mode’. Specifically, we will prove in Proposition 3.14 that,
provided u + v > 0, for a horizontal path P with edge labels b = (b, ..., by), the
probability density P, (73) defined as a marginal of the two-layer Gibbs measure
coincides with Pb o cz defined as a marginal of pair of reweighted inhomogeneous
random walks (Deﬁnltlon 3.2). We then prove that the probability measure P ‘ =
is well-defined without the constraint # 4+ v > 0 and real analytic in these boundary
parameters. Combining this with Theorem 3.13 and the uniqueness of analytic con-
tinuation of real analytic functions, we prove Theorem 3.3. This proof follows the
same approach as used to prove Theorem 2.3 in Sect. 2.6 with the exception that the
proof of real analyticity in the boundary parameter will be trickier here since the tran-
sition probabilities no longer depend as power-series on that parameter. This is due
to the fact that the state-space in the log-gamma setting is R, not Z. We will use tools
from complex analysis to demonstrate the desired real analyticity.
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Proposition 3.14 (Integrating out the zero-mode) Suppose ‘P is a horizontal path

with labels B = (B1, ..., Bn). Then the probability density P [ g coincides with Pﬂ e
(Definition 3.2) provzded u+v>0.

Proof We use the following set of variables: Forall 1 < j < N let
0 0 . j 0 . j 0
A=A a0 LGy =2 =0, Ly =2y -

and write L1(0) = L,(0)=0and L; := (L;(1),...,L;(N)) fori =1,2. Recall L =
(L1, Ly). We define:

witG (A L) :=wiZP (1),

which is well-defined due to the translation invariance (58) of Wt (k) When u +
v>0,

wilg () _ fpv dlo [ dAWELG (A; L)

Pl =—7 — : (77)
LG Jreov dL [z dAwt 6 (A; L)
By Definition 3.4, we explicit evaluate this weight as
N . .
V/V\tI/jG (A; L) :ei(quv)A 1—[ e,ef(AJrLl(/fl)—Lz(j))e,U(Ll(N),LZ(N))
j=1
N .
1—[ o BiLi(D=L1(j=1)—e F1D=E1G=1)

N
% 1—[e—ﬁ,-(Lz(j)—Lz(j—1>)—e-<L2<”—L2(-’-”>

j=1
il (A+L D—Ly(j))
T
= VAT oo @R el N=LaNp (g, 2PEE (L),

LGRW
j=1

where PgégRW from Definition 3.2 is the law of two independent inhomogeneous log-
gamma random walks.
When u + v > 0, we integrate (78) over A € R and obtain

T(u+v)~ 1]—[1“(,3) Z/WtLG(A LydA =V @MPPE @), (79
j=1

where we recall from (56) that

N —(u+v)
Vi) = [ S ettt e VLI =Lo(N))

j=1
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and where have used the identity that for § > 0,
/ e_(u+U)A—€_ASdA — F(M + v)S—u—v.
R

By (77) and (79) we conclude the proof. O

We now prove that the normalization constant Z; g in the definition (56) of the
reweighted inhomogeneous log-gamma random walk measure Pi’é‘ "2 is finite only
assuming (55) (without the condition # 4+ v > 0), as claimed in the statement of the

main Theorem 3.3.

Proposition 3.15 Recalling V;%'(L) from (56) and assuming (55), EF %
[Vf('f2 (L)] is finite.

Proof Continuing with the notation from Proposition 3.14 and using (79), when u +
v > 0, we have

N
B hw Ve W] =T@+v ' []ren Aw dL/RdAv?tﬁG (A;L). (80)
j=1

We observe that the integrals equal Z g, which is finite by Proposition 3.12. Hence
(80) is finite.

Now we consider the case when u + v < 0. (Note that the argument here differs
from that in the proof of Proposition 2.18). First observe that

N
B e Vi @] =[] T BN T (B) + W (B; + v)EEGab ™
j=1
N —(u+v)
% Ze—(Lz(N)—Lz(j))—Ll(j—l)

j=1
We will prove that the expectation in the right is finite. Using multiple times the

inequality (x + y)* < max(1,24 1) (x% 4 y) for any x, y > 0 and a > 0 we find that
there exists a constant C 4, > 0 such that

N —(u+v)
3 ema)=LaD=LiG =D
j=1
Al —(u+v)
<CNutv ) (e—(Lz(N)—Lz(j))—Ll(j—l)) @)
j=1
N j—1 - N )
=Cnusv Y| | (ef(Ll(eHl(efl))) (wrv) I1 (ef(Lz(K)sz(ﬁfl))> (v
j=1¢=1 =j+1
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Recall that under the measure PfgfggH (L),for1 <j <N,

e~ L1D=L1G=D) Gamma(8; + v), e~ L2(N=L2(G=1)) Gamma(f; + u).

—(u+v)

Thus, by (81), B 2B+ [(zy_l e—<Lz<N>—Lz<j)>—L1<j—1>) can be bounded

above by a sum of product of positive moments of independent Gamma random vari-
ables with parameters «; + u and «; + v. Such random variables have finite positive

moments of all orders, thus ]Ef’(fRW [Vi'g (L)] is finite. O

We are now positioned to complete the proof of Theorem 3.3 using real analytic
continuation. As noted above, the proof of real analyticity in the boundary parame-
ters is considerably trickier here since the measures in question are not power series
anymore in those parameter. We state the desired real analyticity as Proposition 3.16
in the proof of Theorem 3.3 and then devote Sect. 3.6 to proving it via a combination
of complex analytic tools and explicit estimates on transition densities that figure into
our Markov dynamics.

Proof of Theorem 3.3 We recall that deg (L’l |L1) (74) gives the transition probabil-
ity density from Ly to L for the log-gamma free energy recurrence (i.e., if started
with initial condition L1 along P, this is the probability that the recurrence produces
L/ for the last passage times along Q centered by the value on the left-boundary).
Since we are presently only going to consider horizontal paths, we introduce a slight

overload of our notation and write Ugé‘ - Uf(’f‘P, where P is a horizontal path

with labels 8 = (81, ..., Bn). Of course our notation derlp hid the implicit depen-
dence on the edge and boundary parameters which we have now made more explicit
in this special horizontal case.

The stationarity we aim to prove in this theorem can be rewritten as: For any
L|e RY, we have

[ U A Pty =Ppg e (1), 82

When u + v > 0, taking Q@ = 7P in Theorem 3.13 and using the matching from
Proposition 3.14, implies (82). To prove (82) holds without assuming u + v > 0, we
prove (let min(B) = min(By, ..., By) = min(ay, ..., ay)):

Proposition 3.16 Both sides of (82) are real analytic functions of u for u €

(—min(g), 00).

This proposition will be proved in Sect. 3.6. Since we know that the equality (82)
holds on the smaller interval u € (—min(v, o, ..., ay), 00), by the uniqueness of
analytic continuation of real analytic functions (see, e.g. [65, Corollary 1.2.6]) it fol-
lows from Proposition 3.16 that the equality in (82) extended to the larger interval
u € (—min(f), 00). This proves the stationarity in Theorem 3.3 for all u, v that sat-
isfy (59).
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Finally to prove the uniqueness of the stationary measure in the homogeneous
B = (a,..., ) case, observe that as a function of L; and L in RV, Ufé”v (L’1 |L1)

is strictly positive. This can be seen directly from the strict positivity of the log-

gamma density and the fact that UiG" ""(L}IL;) encodes the transition probability

density for the log-gamma recursion. This strict positivity implies that the Markov
chain is irreducible. Thus by [12, Theorem 5.5] the stationary measure is unique and
the Markov chain is ergodic. g

3.6 Proof of Proposition 3.16

In the proof we will use increment variables X;(j) := L;(j) — L;(j — 1) fori =1,2
and 1 < j < N, and the shorthand X; := (X;(1),..., X;(N)) fori = 1,2. We also
write X := (X1, X2). The Jacobian determinant of the change of variables between
X1 and L equals 1, hence

PP x)=PPev @y, and BT IX) =0T (L) (83)
define probability densities and transition probability densities in these new variables
and (82) becomes

L e (i) 288 oaxi = 780 (). s

To prove Proposition 3.16 it therefore suffices to show real analyticity in u €
(—min(f), co) of both sides of (84). We actually prove a stronger result which re-
quires a bit of notation.

Definition 3.17 For an open disk U C C and m € Z>1, a measurable function U x
R™ > (u, x) — g,(x) € C (we use the notation x = (x1, ..., X;;) here and below) is
in X™(U) if:

(1) There exists C, r > 0 such that, for all (u,x) € U x R™,

|8u(¥)| < Ceexp (—rZ |x,-|> :

i=1
(2) For any fixed x € R", u — g, (x) is holomorphic on U.

Proposition 3.18 For any ug € (—min(B), 00), there exists an open disk U C C con-
taining uo such that U x RN 5 (u, X1) — széu’v (X1) is in XN (U).

For transition probability densities % (x’|x) and % (x'|x) with x,x" € RV, we
define their action on C-valued measurable functions ¢ (x), x € R" and their com-
position as

(U P)(x) = /N U (x'|x)p (x)dx, and
. (85)
U oU(x"|x) ::/ U (x"|x")U (x'|x)dx’.
RN
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One can observe that (?7 Y4 ) o= 7% (% ¢). In particular, if ¢ is a real-valued prob-
ability density function, then % ¢ is also a probability density function.

Proposition 3.19 Assume U C C is an open disk such that there is an ¢ > 0 so that
U C{zeC:Nz>¢e—min(B)}. Then the action of the transition probability density

%Lﬂd”’v preserves XN (U). In other words, if the function U x RN 3 (u, x) — g,(x)
isin XN (U) then U x RN 5 (u, x) — (@/Lﬂd”’”gu)(x) is in XN (U) as well.

These two propositions will be proved respectively in Sect. 3.6.1 and Sect. 3.6.2.

Proof of Proposition 3.16 For each fixed ug € (—min(f), oo), by Proposition 3.18
we can choose an open disk U C C containing u( such that functions U x RY >
u, X1) > PPE7 (X)) and U x RY 5 (u, X)) > 2787 (X") both belong to
XN (U). By Proposition 3.19, after possibly shrinking the disk U to have minimal
real part strictly exceeding — min(), we have that the function U x RN 3 (u, X D

(%L%”’ny(’}”’v) (X /1) is also in XY (U). In particular this implies that both sides of

(84) are holomorphic on u € U for any fixed X/|. Since ug can be chosen through the
whole interval (— min(f), 00), it follows from this conclusion that both sides of (84)
are real analytic functions of u on this interval when the variables 8, v and X are
fixed. g

In preparation for the proofs of Propositions 3.18 and 3.19 we record here a result
that will be used to prove that integrals of certain types of holomorphic functions
remain holomorphic.

Lemma3.20 Suppose U C C is an open disk, m € Z>1 and that g,(x) is a function of
(u,x) € U x R™ such that for any fixed x € R™, u — g, (x) is holomorphic in U. If
Jrw SUP, ey 18u(X)]dx < 00 (denoting dx = dx; ...dxy) then h(u) := [pv gu(x)dx
is holomorphic in U as well.

Proof By assumption s(x) := sup, ¢y |8.(x)| is an integrable function of x € R™.
Suppose {u )2, is a sequence of points in U converging to u. Then since u — g, (x)
is holomorphic in U (and in particular, continuous), we have that limy_, oo gy, (X) =
gu(x) for any fixed x € R, and moreover |g,, (x)| < s(x) for all k. By the dom-
inated convergence theorem, limg_, me 8u (x)dx = me gu(x)dx =: h(u). Since
the sequence {uk},‘zi | 1s arbitrary, we have proved that & («) is continuous in U. For
any triangular contour y contained in U, denoting its length by |y|, we have

// Igu(x)lddeSIJ/I/ sup | gy (x)]dx < oo.
y JR™ R™ yeU

By Fubini’s theorem and the Cauchy integral theorem, we have

/h(u)du:// gu(x)dxdu=/ /gu(x)dudxzf 0=0.
V y m m V R})l

By Morera’s theorem (Theorem 5.1 in Chap. 2 of [81]), &(«) is a holomorphic func-
tionon U. U
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3.6.1 Proof of Proposition 3.18

Using (83), the formula in (56) for P/Ii’é:’” (L) is rewritten as

Jrn HFY(X)dX,
Jron HB#V(X)dX

2P (x)) = (86)

where

N —(u+v)
HEw () = [ 30 e Dy 220X X060

j=1
N —
x [T fo,+0 X1GD) fy40 (X2()) . fox) = e ¢
Jj=1

We will repeatedly use the following bound on fjy.

Lemma 3.21 For any 0 > 0, let Cy = max (1, ezeln(zg)*ze). Then fp(x) < Cge*‘)‘x|
forall x e R.

Proof of Lemma 3.21 Observe that Cyp > exp (max,>o(20y —e”)). For x > 0,
p V=

fo(x) = e e < o70% < Cye~ ¥l Forx <0, Cp > 201x1=¢"! and hence fo(x) =

Ol=e™l < =0l O

To control the ratio of integrals in (86) we first prove a bound on the norm of
HBwv (X).

Lemma 3.22 For any ug € (— min(f), 00), there exists an open disk U C C contain-
ing ug, and C,r > 0 such that

N N
‘H’g’”*” (X)‘ < Cexp(—r<Z|X1(j)| + Z |X2(j)|>>- (87)
j=1

j=1

Proof Observe that, when u can take complex values we have (where fu is the real
part of u)

N o —NRu—v
B (X)) = (Z S ARP O van x1<i>>

j=1
(83)

N N
< [T /840 X1 T Sy 490 (X2

j=1 j=1
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(1) When %tu 4+ v <0, using (x + y)* < max(1, 2" 1)(x* + y%) for any x, y,a > 0
to expand the first term in (88) (cf. (81)), we obtain

N (-1
)Hﬂ Y (X)\ <CY [ /s+o-usn Xi()) H Tp00 (X1()))
=1 j=1 j=t

4 N
< [T /o4 X2 [T £ttt (X2()) -

j=1 j=t+1
(2) When Ru 4+ v > 0 and Ru < 0.

(Ru+v)
H F840 (X1() H F8,+9u (X2()))

j=1

[ (x| < (e B X0

N—-1

=Fowro X1 (N) [T f55-9 (X1G) H 8,49 (X2() -

j=1 j=1

(3) When it +v > 0and v <0.

(MRu+v)

‘Hﬁﬁu,v (X)‘ < (e—Z,”:z XZ(i)) 1_[ f}gj_,_v X1()) 1_[ fﬂ/ s (X2(7))

j=1
N N
= frou X2 D) T f5,40 K1 G) [ ] f,=0 (X205
j=1 j=2
(4) When Rt > 0 and v > 0. We use
—NRu—v

N .
Ze*ﬂim X2()=LJ2) X16) - (ezjv;l‘ xm))” (ezi sz) e

Hence

oo

N-—1 N
< Foyv K1) fp 00 X2(D) [T £, X1 [ £, X2

j=1 j=2

In each of the above four cases we can then use Lemma 3.21 to arrive at the claimed
bound (87). In particular, the condition that ug € (—min(f), 00) is necessary here
to ensure that we can find an open disk U containing ug such that for all u € U,
Bj + MNu > 0 (as is necessary to apply Lemma 3.21 (recall 6 there must be strictly
positive). O
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Proof of Proposition 3.18 Recall the formula (86) for 9&“‘” (X1). The function u —
H#B*?(X) is holomorphic in all of C for any fixed choice of B, v and X € R*N
(the only place u comes in is through the boundary weight which is an expo-
nential in u). The denominator in (86) is an integral of this holomorphic function
over X € R*M. Lemma 3.22 in conjunction with Lemma 3.20 imply that for any
ug € (—min(f), 0o), there exists an open disk ug € U C C on which the denomi-
nator is holomorphic as a function of u. Moreover, when u € U is real, the denom-
inator is strictly positive (it is an integral of strictly positive weights), thus we can
ensure that the open disk U was chosen small enough so that the modulus of the
denominator is bounded away from 0. This means that if we can show that the nu-
merator in (86) satisfies Property (1) and (2) in Definition 3.17, then it will follow
that U x RY 5 (u, X1) —~ ‘@L U(X1) is in ¥V (U) as desired. This is because the
inverse of the denominator is holomorphic in U (seeing the denominator is bounded
from 0 and holomorphic itself). Considering now the numerator in (86), Property (1)
in Definition 3.17 follows from integrating the bound (87) in Lemma 3.22 over X>.
Analyticity (2) in u € U for any fixed X; follows from Lemma 3.22 and Lemma
3.20. 0

3.6.2 Proof of Proposition 3.19

We will omit the superscript and subscript in the transition probability density %Lﬂ(’;"’v

and write % := ?/Lﬂd"’v. By the definition of log-gamma polymer, we can decompose
U as

U= ow“(N-1)o--cw(1)ow~, (89)

(recall (85)) where % = is the left boundary local move with parameter u + fi,
%I—(j) is the bulk local move with parameter 81 + ;41,1 < j <N —1, and " s
the right boundary local move with parameter v + .

The left boundary transition density %= replaces X;(1) by an independent
—logGamma ™! (u 4+ B1) random variable and leaving other factors unchanged. In
terms of its action on functions (recall (85)),

(@/;tl)) (xi,)Q,...,XN) Jup) (— xl)/¢(x1"' Sxy)dxr. (90)

F(u—i—,B)

Similarly, the right boundary transition density %/ a replaces X1(N) by an inde-
pendent log Gamma ™! (v + 1) random variable and leaving other factors unchanged.
In terms of its action on functions,

1

mfv+ﬁl /¢(X1,.. ,xy)dxy.  (91)

(@/I’»qb) (x1,x2, ..., xy) =

For 1 < j < N — 1, the bulk transition density % I—( Jj) only acts on X(j) and
X1(j + 1) and leaves other factors unchanged. By the recurrence relation we have
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that e£10) = o> (eLl(/_l) +eL1(f+1)) where w ~ Gamma’l(ﬂl + Bj+1). Hence
eX1U) = (14 X1W+X1G+D) or in other words

X{(j) =log +log (1 41TV 92)
Since L'(j —1)=L(j — 1) and L'(j + 1) = L(j + 1), we also have

X1G+D=X1()+ X1+ D = X1(). 93)

The transformation (X1(j), X1(j + 1)) — (Xi (), X1+ 1)) by (92) and (93) can
be written in two steps:

X1, X1 + D) e (X[ XTG4 D) e (X (), X5 G+ 1)
where the two steps are given by
(XT(). X[+ D) = (X1() + X1(j + 1), logw),
(X1(). X1(j + 1)
= (X{G + D +log (14+eX19), X{()) = X[(j + 1) — log (1 + X)) ).

Thus % I—( J) is the composition of two transition operators %/ I—( )= U%(j) o
% 1(j). The first acts as

(%l(j)cﬁ) (xl,...,x}’,x;-/ﬂ,...,xN>
(94)

1
e () [ v )
C(B1+Bj+1) Prtbini W1+ J /

The second operator % () acts by applying a coordinate change whereby

X =xl, | +log <1 + ex}/) . Xy =x7—x7 —log (l +ex}/) .

The inverse of this change of coordinates is given by

"__ s / "o XAl
X;=xj x4, xH_l_xj—log(l—l—e! J ,

"

and the Jacobian det [ ot

: ] = —1. Therefore % %(j) acts on functions ¥ as
0x) g, 1e(j,j+1)

<%2(1)W) (xl,...,x},x}_i_],...,xN)
ax;

:W(xl,...,x’-/,x’-/ ,...,xN> det[ ]
jr i 0] Ixteij,j+1)

_ / / / 1 1 x’,+x’.+1
= Xioe XXX —log(1+e7 77 e XN

95)
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Therefore, using (95) and then (94) we find that % I—( J)¢ acts on functions ¢ by

(%I—(j)¢) (xl,...,x;,x}ﬂ,...,x;v)
= (22D (7' (9)) (¥1. o) X ooxw)

= (%1(])¢> <x1,.._,x} +x}+1,x} —log (1 +e"j+Xj+l>,_..,xN> (96)

1 IREY
= fg48. (x‘ —log (1 +e"i i+1>>
T(B1 + Bjsr) PP\

x/d)(xl,...,x}—i—x}ﬂ —y,y,...,xN)dy.
R

We observe from formulas (90), (91) and (96) that the actions of transition prob-
ability densities % =, % L Jj) and % " ona probability density function ¢ can be
factorized as a sequence of basic operations starting from ¢, involving integration,
change of variables, and multiplication with the basic function fy. The next two lem-
mas prove that these operators preserve the function spaces X (U) from Definition
3.17.

Lemma 3.23 We have the following properties of the function spaces X™(U) from
Definition 3.17. As a convention we will simply say that a function g, (x) is in X" (U)
and likewise when we take some integrals, we will treat the result as a function of u
and the remaining variables.

(1) Ifgu(x1, ..., xm) isin X™(U), then fR gu(X1, ..., xu)dxy is in X" 1(U).

) If gu(x1,...,xm) is in X"™(U) then ngu(xg — Y, V., X3, ..., xp)dy is in
xmL().

B) If gu(xa,...,xp) isin x"=YU) and r,(x)) is in X1 (U) then ru(x1)gu(x2, ...,
Xm) isin X™(U).

(4) Recall fy(x) := e =< Assume that U is an open disk such that there are
c € C and ¢ > 0 satisfying U C {z€ C: Nz >¢e —c}. Assume Ny > 0. Then
mfuﬂ(—x) and %y)fy (x) on R are in X' (U).

Proof We first verify Property (1) from Definition 3.17 in the four cases of the lemma.
For Case (1) of the lemma, this follows by integrating the bound from Property (1)
for g, over x; € R. Case (2) follows by observing that the convolution of e "I with
itself (for r > 0) is bounded below by Ce 21 for some C > 0. Case (3) follows
by multiplying the bounds from Property (1) for g, and r,. Case (4) follows from
Lemma 3.21 in view of | fa(x)| = fang(x). Now we verify Property (2) from Defini-
tion 3.17 in the four cases of the lemma. Cases (1) and (2) follow from integrating the
bound in Property (1) for sup,,c;; |g«| and using Lemma 3.20. Case (3) follows from
multiplication of holomorphic functions being holomorphic. Case (4) follows from
the holomorphicity of Gamma functions. (|
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Lemma3.24 If g,(x) isin X" (U) and 6 > 0, then

pu(x) := fp (x1 —log (1 + “112)) /Rgu(xl +X2 =Y. Y, X3, .., Xpy)dy
is in class X" (U).

Proof Holomorphicity of p,(x) (Property (2) from Definition 3.17) follows from
Case (2) in Lemma 3.23. Now we verify Property (1) from Definition 3.17. Again,
by Case (2) in Lemma 3.23 we have

V gu(X1 +x2 — ¥, ¥, X3, ..., Xp)dy| < Ce_r<|)”+)‘2|+zf:3 1)
R

for some C,r > 0. Property (1) for p, will follow if for any 6, r > O there exists
C, 5 > 0 such that

fo (x —log (14 7)) 1)1 < Cod0xl+xD

for any x, y € R. Thus, to conclude this proof we demonstrate this claim. Choose
0 <s <min(@, r). Then
f9 (X —log(l +ex+y)) e—r\x+y\ :e—GX(l +ex+y)ee_g—xe_g,ve_r|x+},|

< e_ex(l + ex+y)96—e—~*e—e~"e—SIX+_VI.
If x +y>0,then e’ > 1 and 1 + "> < 2¢*". Thus,
e (1 et o oSl < 0 p0x B +y) gme g€ pms(aty)
<20 0TI = 20 (1) fy s ().

If x +y <0, then e*™Y € (0, 1) and 1 4 e*Y < 2. Thus,

X

efex(l + ex+y)967e_ e eyefs\eryl < 20679xefe_xefeyes(x+y)
=207 O =00 fy () fi(—).
Setting § = min(f — s, s) > 0 and using Lemma 3.21 in both cases we conclude the
proof of the claim. g

Proof of Proposition 3.19 By the decomposition (89), we only need to prove that the
actions of %=, U I—( j) and % b preserve the function space XV (U). Note that
XN(U) is invariant under permuting coordinates in x, hence the results of Lem-
mas 3.23 and 3.24 can be applied to other coordinates than the first ones. Thus, in
light of (90) and (91), % = and w" preserve XV (U) due to Cases (1), (4) and (3)
in Lemma 3.23. In light of (96), @/l—(j), 1 <j <N —1, preserve %N(U) due to
Lemma 3.24. U
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3.7 Operator product ansatz

As in Sect. 2.7, the probability density PfG (1) can be written as a matrix product,
or more precisely a product of operators. We will use a change of variables similar
as in Sect. 2.7: for 1 <i < N let x; = |A§i) — A(li_l)| when p; — pi—1 =—, ki =
|)L(1i7]) — Agi)l when p; —pi—1 =J},andfor0 <1 <N letr; = kgi) — A(zi). For each
k € R and o > 0, we define integral operators O, [«] and Oi [«], acting on C(R),
with kernels given by, for r, ¥’ € R,

/"
Al

N

O, [e](r,r") = wtLg

)
2 / AM—l=r
2 / /i
M—Ay=r
)»/1—)\1216

_ e—a(r+2/(—r/)—e_'( e e e )

and

O'[al(r, 1) = wiLg 0 =0 [a](r, ).
AZK
A — Ay =
)\',2 )\'/1 )\’/2_ r/
1~ A =T
A — )»/1 =K

We also define functions w(r) = e™*" and v(r) = e~"". This allows to write, for any
path PP with vertices (p;)g<;<y and edge labels B,

N
wtfh () = w(rg) (]‘[ ox P B, n)) v(rw).

i=1
Thus, PfG may be written in operator product form as
1 A
Pl (L) = 5 — <w, (1} o ! [@-]) v>, 07

where x; = & (L; — L;_1) according to the direction of p; — p;—;. Proposition 3.12
ensures that the R.H.S. of (97) is well defined as long as u + v > 0.

As in Sect. 2.7, such an operator product is stationary if the operators O, satisfy
some relations.
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Proposition 3.25 Assume that a family of probability densities PP on RY, indexed by
down right-paths P = (po, . .., pN) with edge labels B, takes the form

N
PP (ki1,...,kN) =%<W, (Hﬁﬁj""‘[ﬁg) v>, (98)

i=1

where W, V are elements of some inner product space and 6: [Bil, a,i, [Bi] are op-

erators acting on that space. Then, the density P is stationary for the log-gamma
dynamics, in the sense of (76), if the following commutation relations hold for all

X

k,y €R (recall that fo(x):=e 0*=¢"):
0, [@]0,[B] = furp(—loge ™ +e77)) /R dz0%,,_ (10, [al,  (9%)
0Ll = fur(®) [ 40 lal, (99b)

R

O, ]V = fusru(k) / dz0! [a]V. (99¢)
R

Proof As in the proof of Proposition 2.20 it suffices to check that P” pushes forward
to P< under the action of local operators U%G, UfG, UILG from Lemma 3.11, where
Q is the corresponding updated path. Under the appropriate changes of variables,
(99a) implies the invariance with respect to UlL—G. Indeed, if the local move transforms
the point p; on the path P to a new point q;, the increments x; = « and «j+] =y
may arise on Q only if the weight wg, = 1/(e™* 4+ e7 ") (which arises with density
S4B (—log(e™ +e77))), while the increments on P before the local move can
be anything such that k;11 — k; = x — y. Likewise, (99b) implies invariance with

respect to UfG, and (99c) implies invariance with respect to UILG g
Again, as in Sect. 2.7, it can be checked that the operators O, defined above pro-

vide a representation of the quadratic algebra defined by the relations (99a)—(99c).

4 Stationary measure of the open Kardar-Parisi-Zhang equation

4.1 The open KPZ equation

The open Kardar-Parisi-Zhang (KPZ) equation (KPZ, ,) on an interval (Sect. 1.4) is
rigorously defined using the following Hopf-Cole solution.

Definition 4.1 (Hopf-Cole solution to the open-KPZ equation [49]) Let C(E, F) de-
note the space of continuous functions from E to F, equipped with the uniform topol-
ogy. Fix u, v € R. A stochastic process h(t, x) € C(R>o x [0, L], R) is a solution to
(KPZ, ) with initial condition 1 (0, x) = ho(x) if (¢, x) =log Z(¢, x) where Z(t, x)
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is the solution of the multiplicative noise stochastic heat equation

QZ(t,x) =30 Z(t,x) + Z(t, X)E(t, x),
8XZ(t,x)‘x:0 — uZ(,0), (SHE, ,)
8xh(t,x)‘ —vZ(1.0),

x=L

with u =u — 1/2, v = —(v — 1/2) and initial condition Z(0, x) = e"0™)_ A stochas-
tic process Z(t,x) € C(R>o x [0, L], R.p) is a solution to (SHE,, ;) if for all > 0
and x € [0, L], it is measurable with respect to the filtration of the space-time white
noise £ generated up to and including time ¢ and if it satisfies

L
Z(t,x)=/ Puw(0,y;:t,x)Z(0, y)dy
0 (100)

t L
+/0/0 Puv(s,y;t,x)Z(s, y)§(ds, dy),

where the last integral is a stochastic integral in time in the It6 sense, and
Pu.v(s,y;t, x) is the heat kernel on [0, L] with Robin type boundary condition, that
is the unique solution to

N P (S, Y31, X) = $dex puv(s, yi 1, %),

W Puv(s,y; t,x)‘ = upuv(s,y;t,0)foralls <t,ye[0, L],
x=0 (101)
O Py (5. V; t,x)‘ | =Vpus(s.yit. L) foralls <1y € [0, L],
x=

lim; ¢ pyv(s,y; t,x) =8(x — y) in the weak sense on ILZ([O, L)).

[49, Proposition 2.7], [73, Proposition 4.2] show that (SHE,, ,) admits a unique
solution (subject to a finite second moment condition) that is almost surely positive
so that its logarithm is finite.

4.2 From discrete to continuous polymers

As discussed in Sect. 1.4, under intermediate disorder scaling the partition function
of discrete directed polymer models converge to solutions of the stochastic heat equa-
tion. This was demonstrated for full-space polymers in [2]. This was extended to the
half-space setting in [5, 74, 85]. Based on these works it is clear how to formulate the
convergence of the partition function of the log-gamma polymer model on a strip to
a solution of (SHE,, ,).

Let z(n, m) be the log-gamma polymer partition function defined in (5) with some
initial condition z¢ on the horizontal path P;,. We fix L > 0 and scale the width of the
strip and the bulk parameter as well as defined the rescaled free energy in terms of a
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parameter ¢ > 0 going to zero as

S o
a—2+8 s N=¢ "L,

-2 —1
_ — t t
h(e)(t,x) ::1Og(€g 2oty Z<8T+81x787>)

(102)

This defines 2®)(¢, x) for t and x so that e 2¢/2 € Z=¢ and ¢~ 'x € [0, 7' L], and
we extend 42©) to all (7,x) € Rxo by linear interpolation. We have used scalings
very similar with those used in [5, Theorem 4.1], except that ¢ is denoted n~1/2

there. We assume that the rescaled initial condition h(()g) (x) :==log (s_s_lxz() (8_1)6))

©
satisfies sup,cjo L1 E [€2h0 (x)] < oo uniformly in €, and that h((f) weakly converges

as ¢ — 0 to some continuous process /g in the space C([0, L], R). Then we expect
the following.

Conjecture 4.2 (Space-time process convergence to open KPZ) Forallt >0, u,v €
R,ase— 0,

9, x) = h(z, x) (103)

in the space C([0, L], R), where h(t, x) is the solution to (KPZ, ,)) with initial con-
dition hy.

The proof of this conjecture should follow from the general framework of [2] in
full-space and its extensions [5, 74, 85] in half-space (see the discussion in Sect. 1.4
in the introduction). The general approach is to rewrite the partition function in terms
of a discrete chaos series and then show convergence to the continuum chaos series
that defines the solution to (SHE, ,). The discrete chaos series involves discrete heat
kernels for random walks subject to boundary conditions on the strip. That conver-
gence requires more than just the (fairly classical) point-wise convergence of kernels
to their continuum Brownian limits. Rather, it requires temporal and spatial regularity
estimates uniform in N. Such sharp estimates should be accessible via discrete time
modifications of the continuous time random walk estimates in [49, 73]. Since these
techniques are rather technically involved and orthogonal to the integrable focus of
this paper, we will leave the proof of Conjecture 4.2 to subsequent work.

We will see in Proposition 4.5 that the stationary measure P{;’" of the log-gamma
free energy on a strip defined in terms of reweighted log-gamma random walks (Def-
inition 1.5) converges under intermediate disorder scaling to its continuous analogue
defined in terms of reweighted Brownian motions (Definition 1.7). We first record an
alternative expression of P{'"" that will be useful in the proof of Proposition 4.5.

Lemma 4.3 When a — v > 0, we have:
P (L)
—(u+v)

N
— F(O( - U)NF(Ol + U)N ZeLZ(])le(]il) ]Pol-l—l),ol—v(L)
Zag,vr(a)y\/ LGRW .

Lt j=1

(104)
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Proof By comparing (7) with (104), one only need to prove that

[(a— U)NF(O‘ + U)N petve—v q,
F(a)ZN LGRW ( )’

e LN —LaN)pee () —

which follows immediately from the definition (57b) of the log-gamma random walk
densities. g

Remark 4.4 When @ —v > 0 and & — u > 0, we may write:

Py (L)
N N[N ~to)
_Te—v)"T(e—u ZeLz(j)-i-L.(N)—Ll(j—l) Pk (L)
o,u,v .
ZPEVT ()N =
which implies that
. —U—v
N o N
NG L N ) L
e = Faww | | X Twai [T . (103)
j=li=l1 i=j

where the wy ; are independent Gamma~! (ov — u) random variables and the w, ; are
independent Gamma ™! (¢ — v) random variables. Thus, the sum in (105) can be seen
as the partition function of a (full-space) log-gamma polymer model on a subset of
the Z?2 lattice of size N x 2.

Proposition 4.5 (Stationary measure convergence to open KPZ) For i € {1,2} de-
fined

B (x) = ¢~ 'xlog(e) + Li(e ). (106)

and let a« and N be scaled as in (102). For any u, v € R, the law of(Bl(s), Bég)), when
(L1, Ly) is distributed as IP"i’é’U(L1 , Lo) (Definition 1.5), converges as ¢ — 0 to the
law of (B, By) under Py, (Definition 1.7).

Proof For a random variable w ~ Gamma ™! (a+v), if o = % + ¢~ !, we have the
asymptotics

E [log(w)] =—V(x+v)=log(e) —ev+ O (82) ,
(107)
Var [log(w)] = ¥i(a+v)=¢ — ve? + 0 (83> ;

where W(z) = 9, logI'(z) and W (z) = 9, W(z) are the digamma and trigamma func-
tions. We will use the alternative expression of P{'5" given by Lemma 4.3. Recall

the scalings (102) and (106). Donsker’s theorem implies that the law of (st), Bég)),
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when (L1, L) is distributed as }P’ﬁgﬁ’v‘;ﬂ(L) (i.e., log-gamma random walks), con-
verges as ¢ — 0 to the law of (B1, By) under IP];I'\’,[’” (i.e., two independent Brownian
motions on [0, L] with drifts —v and v respectively). This implies the weak conver-
gence

_ —UuU—v
e'L

L —u—v
EZeB;Wm—B}%u—l» SN / dse”(B1®)=B2(5)) . (108)
s e—0 0

Recall that the normalization constant Z%%-¥ in (104) can be written as

“1p —u—v
ZOUVD (o 4 )N _ g €, pE)
F(aiv)N = | e X e e aieuny) - (1)
j=1

We claim that the family of random variables in the left-hand-side of (108) is uni-
formly integrable, so that it converges in expectation, and we deduce that Z%*-?
converges as € — 0 to

L —U—v
ZUV U </ dse—(Bl(S)—Bz(S))) ,
KPZ BM 0

where Ey;" is the expectation associated to the probability measure Pgy;" from Def-
inition 1.7. More generally, we obtain that for any bounded and continuous function
F:C([0,L],R)? > R,

—u—v

e L
Ersrw | F (Bl(”, BS)) e Y BB 61
Pt

L —u—v
—(;IngA’” |:F(Bl,Bz)</ dse(Bl(S)BZ(S») } (110)
E—> 0

Combining (109) and (110) implies that P]'5" weakly converges to Pip,.

Therefore, to conclude the proof, it remains to justify the uniform integrability
claimed above. When u + v < 0, it suffices to show that for some k > max{—(u +
v), 1}, the expectation

e 1L
Couv 1=Eﬁ§§’\§§_v Z el2(M—L1(G—=D
j=1

is uniformly bounded as ¢ — 0. By the convexity of x — x* for k > 1, Jensen’s
inequality implies that

e L

Contn <ESEEV | (L)) 3 (eLszLl(jfl))
S, U — &
j=

k
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e~ i1 ;
(LK1 Fa+v+k)Y\’ (F(ot—v—k))-’
= () Z( o +v) ) (o —v) '

j=1

The equality above used the expression in terms of gamma function ratios for mo-
ments of gamma and inverse gamma random variables, along with the fact that
e’2() is a product of j independent inverse Gamma variables with parameter o — v,
while e~ 21U =D s a product of j — 1 independent Gamma variables with parameter
o + v. It is now straight-forward (writing ratios of gamma functions as rational func-

tions) to verify that each summand is bounded above by C; ksk for some constant

/L vk > 0, so that Cy,,, is uniformly bounded (and tending to zero) as ¢ — 0. When

u 4+ v > 0, we may use the convexity of the function x — x ¥ and the argument is
very similar. This concludes the proof. g

4.3 Proof of Theorem 1.8 modulo Conjecture 4.2

Let z(n,m) be the log-gamma polymer partition function defined in (5) on a strip

(&)
hO

of size N = ¢~ 1L, with initial condition zo = ¢"0" on the horizontal path Pj,. As-

sume that h(()s) follows the same law as L under the measure P{';" from Definition

1.5, where we recall @ = % + &1, Along the path Py, shifted by (¢72t/2,e7%¢/2),
we know from Theorem 1.6 that the law of (z(a_zt/Z +i,e7%t)2)/z2(e7%t)2, 72
t/ 2))O _; <y 1s the same as (z0(i))o<;<n- Using the weak convergences from Propo-

sition 4.5 and Conjecure 4.2, this implies that if h¢ is distributed as Bj under IP”K’IEZ,
then for any 7 > 0, the law of h(z, x) — h(z,0) is also that of B under Pip,. This
concludes the proof.
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