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KOMATU-LOEWNER DIFFERENTIAL EQUATIONS

MASATOSHI FUKUSHIMA

ABSTRACT. The classical Loewner differential equation for simply connected
planar domains is generalized to the Komatu-Loewner differential equation (K-
L equation) for three types of canonical multiply connected domains, namely,
(1) standard slit domain, (2) annulus, and (3) circularly slit annulus. First,
the K-L equation in the left-derivative sense is derived for (1), (2), (3) in a
unified manner in terms of the Brownian motion with darning (BMD). This
K-L left-differential equation for (1) (resp., for (2)) is then converted into a
genuine ODE by using BMD and a method of interior variations in PDE (resp.,
by using an annulus version of the Carathéodory kernel convergence theorem).
Further, based on the K-L equation for (1), a K-L evolution determined by a
pair (£(t),s(¢)) will be formulated, where £(t) is a given real-valued continuous
function and s(t) is an induced motion of slits.

1. INTRODUCTION

Let H be the upper half-plane and let v = {y(¢) : 0 < t < t,} be a Jordan
arc satisfying v(0) € OH, ~(0,t,] C H. For each t € (0,¢,], there exists a unique
Riemann map g; from H\ (0, t] onto H satistying lim,_, o (g:(2) —z) = 0 and, under
a suitable continuous reparametrization of ¢, it fulfills a simple ordinary differential
equation

dg:(z) 2

(1.1) el sy et z € H\v(0,7], go(2) = =,

called a Loewner equation. Here £(t) = g4(v(t)), which is a continuous function
taking value in the boundary 0H. The Loewner equation had been formulated for
canonical simply connected domains such as the unit disk D ([25,27,35,40]) and
effectively utilized in solving the Bieberbach conjecture, a long-standing problem
in complex analysis. It was also used when L. de Branges gave a final solution to
the conjecture in 1985 ([I1]).

Conversely, given a 0H-valued continuous function £(t), ¢ > 0, let {g:(z), 0 <
t < t.} be the unique solution of (LI with the right maximal interval [0,¢,) of
existence ([22]) and define the set K; = {z € H : ¢, < t} for each t > 0. Then K;
is a compact subset of H, H \ K; is simply connected, and g; becomes a conformal
map from H \ K; onto H. Such an increasing family {K;} of sets is called a family
of growing hulls driven by &(t).

In 2000, Oded Schramm [38] made a deep observation on possible scaling limits
of lattice models in statistical physics, found it natural to adopt £(t) = B(kt) for
the one-dimensional Brownian motion B(t) and a positive constant x as a random
driving function, and called the family of random growing hulls driven by B(kt)
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stochastic Loewner evolution (often called Schramm-Loewner evolution), which is
denoted by SLE.

For several values of x, SLE.s have been identified with the scaling limits of
various critical lattice models in statistical physics, and their significant features
have been thereby revealed. W. Werner and S. Smirnov were awarded Fields Prizes
for their related works ([32,B83,891[43]). It was proved by S. Rohde and O. Schramm
[37] that, with probability 1, SLE, is generated by a continuous curve v in H, which
is simple when 0 < & < 4, self-intersecting but not filling H when 4 < x < 8, and a
Peano-curve filling H when x > 8.

One of the main concerns of the researchers in the SLE theory was its ex-
tensions to multiply connected domains, and several papers on it have appeared
([Bl4LBIL44]). About extensions of the Loewner equation itself, there were two pio-
neering works by Yusaku Komatu: an extension to annulus [26] and an extension to
circularly slit annulus [29]. The equation in [26] was later extended by Goluzin [20)]
to the annulus with the interior boundary being the unit circle, which continues to
be studied under a more general framework ([12]).

The equation in [29] seems to have been left unnoticed for almost half a century
until R.O. Bauer-R.M. Friedrich [3|[4] rewrote it in the three cases of a circularly
slit disk, a circlularly slit annulus, and a standard slit domain and called them
Komatu-Loewner equations. In particular, for a standard slit domain, namely, for a
domain obtained from the upper half-plane H by removing several mutually disjoint
line segments parallel to the xz-axis called slits, the kernel appearing on the right-
hand side of the equation in [4] bears a significant potential theoretic meaning. In
an electronic mail sent from Roland Friedrich to the present author at the end of
2013, he recalled that when he found and read the article [29] in the archive of the
library at the Institute of Princeton in 2004, he felt like having found a treasure.

However most of the differential equations mentioned above were incomplete in
that they were determined only in the left derivative sense, and the continuity of
some relevant important quantities with respect to the parameter were left un-
proven. The first aim of this exposition is to explain in some detail from section 3
to section 7 how to establish these Komatu-Loewner equations (K-L equations in
brief) as genuine ordinary differential equations and solve the relevant continuity
problems by making use of a method in stochastic analysis, a method of interior
variations in PDE, and several methods in complex analysis along the lines of two
recent joint papers [9] with Zhen-Qing Chen and Steffen Rohde and [16] with Hi-
roshi Kaneko.

On the other hand, in the case of the standard slit domain, a Jordan arc v with
parameter ¢ induces via the K-L equation not only a motion £(¢) on OH but also a
motion s(t) of slits. Further, by taking the trace of the K-L equation on the slits,
one can derive a differential equation for s(¢) containing £(t) in it, and the vector
field of its right-hand side is locally Lipschitz continuous due to the result stated
in section 5. Consequently, given conversely an arbitrary continuous function ()
with values on OH, one can define a slit motion s(t) as a unique solution of this slit
equation and then generate via the K-L equation a family {g;} of conformal maps
and a family {F;} of growing hulls driven by the pair (£(t),s(t)). {F;} is called a
Komatu-Loewner evolution. The second aim of this exposition is to give a brief
account of these developments in sections 8 and 9 along the lines of a recent joint
work [§] with Zhen-Qing Chen.
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As will be explained at the end of section 9, [8] actually shows that, as a possible
random driving process (£(¢),s(t)), it is natural to adopt the path of the strong
solution of a system of Markov type stochastic differential equations with coefficients
a, b of £(t) being homogeneous functions of specific degrees. The family {F;} of
random growing hulls it generates is called in [8] a stochastic Komatu-Loewner
evolution and is designated by SKLE, ;. Many interesting properties of SKLEq 4
extending those for SLE, are being exploited ([§], [10]), although we will not touch
upon them in this exposition.

We end the introduction by noting the following remarkable potential theoretic
feature of the Loewner equation (IT)): if we put ¥(z,{) = —1/7(z — (), then the
right-hand side of (I)) is expressed as —27¥(g:(z),£(t)), and the imaginary part
y/ml(x — €)% + y?] of ¥(z,() is nothing but the Poisson kernel for the integral
representation of harmonic functions on the upper half-plane H. In this sense,
U(z,() is the complex Poisson kernel for the absorbing Brownian motion on H.

As will be explained in the next section, for a multiply connected domain D, a
major role is played by a stochastic process called a Brownian motion with darning
(BMD in brief) living on the quotient topological space obtained by regarding each
bounded connected component of C\ D as a single point. The kernel in the right-
hand side of the K-L equation for the standard slit domain obtained by [4] turns
out to be the complex Poisson kernel for the BMD on the image domain, while the
kernels in the right-hand sides of the K-L equations for the annulus and circularly
slit annulus obtained by [16] are the BMD Schwarz kernels in the sense that their
real parts are the Poisson kernels for the BMDs on the respective image domains.
However, except for those parts directly linked to BMDs, our considerations will
be deterministic and non-probabilistic.

2. MULTIPLY CONNECTED DOMAINS AND BMD

A connected closed subset of the complex plane C containing at least two points is
called a continuum. For N > 0, a domain D C C is said to be of N+1-connectivity if
C\D = UkN:'ll Ay, for mutually disjoint continuum Ay and Ay, ..., Ay are compact,
while Ax41 is unbounded.

As was introduced in [28] (see also [1l §5.3]), the following potential theoretic
construction of a conformal map from a multiply connected domain D to a parallel
slit domain goes back to D. Hilbert [23]. For 1 < k < N, a continuous function
©®)(2) on C that is harmonic in z € D, equal to 1 for z € Ay, and 0 for z € Ujer Aj
has been called a harmonic measure since the period when the Lebesgue measure
theory was not yet popularized. For a fixed zy € D, let G(z,2p) be the Green
function on D and define v*(z) = —9G(z, 29)/0yo + Eszl Mep®)(2), yo = Iz0.
One can determine real constants Ay in such a way that the period of v* around
each Ay (see below) equals zero so that there exists an analytic function f on
D satisfying &f = v* uniquely up to an additional real constant. This function f
gives the conformal map from D\ {29} onto a parallel slit domain with the property
f(20) = oo. Notice that every real function appearing here takes a constant value
on each Ay, suggesting strongly that it is natural to develop the analysis for the
multiply connected domain D by regarding each hole Ay, 1 < k < N, as a single
point.
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Accordingly we put E = C\ Ax41 and we consider the identification space (the
quotient topological space)

D*=DUK", K*={c,...,cyv}

obtained from E by regarding each A, 1 < k < N, as a single point cj. Denote
by m the Lebesgue measure on D and extend it to D* by setting m(K™*) = 0. Let
7% = (Z2,PY) be the absorbing Brownian motion on D. A diffusion process Z* on
D* is called a symmetric diffusion extension of Z° if the transition function of Z*
is symmetric with respect to m and the subprocess of Z* obtained by killing upon
the hitting time for K* is identical in law with Z°. According to a general theory
[6, §7.8], there exists a unique symmetric diffusion extension Z* = (Z;,P%) of Z°
admitting no killing on K*. Z* is said to be the Brownian motion with darning
(BMD) on D* or for the multiply connected domain D.

The first construction of BMD for N = 1 was carried out in the joint paper [18]
with Hiroshi Tanaka by using Itd’s method in [24]. It was constructed by piecing
together the ZY-excursion paths around A; (namely, the Brownian paths starting
at dA; and returning to dA; passing only through D) by means of an excursion-
valued Poisson point process. 1t6 dealt with the case where A; consists of a single
point. But his method was robust enough to be applicable to the case where A
is a set of points. Patrick J. Fitzsimmons suggested to the author the use of the
term darning, which sounds appropriate in that the above-mentioned procedure of
the construction resembles repairing a hole by thread.

Actually a version of BMD had been constructed in an older paper of the author
[15] by means of a regularization of a Dirichlet form. Indeed BMD can be directly
constructed by a regular Dirichlet form as follows: For E = C\ Ay41, we let H} (E)
be the closure of C2°(E) in the Sobolev space H(E) = {u € L*(E) : |[Vu| € L*(E)}
of order 1 and put

F* ={u € H}(E);u is constant q.e. on each Ay},
E*(u,v) = 5 [, Vu(z) - Vo(z)dz, u,ve F*.

Then (£*,F*) is a strongly local regular Dirichlet form on L?(D*;m), and the
associated diffusion process on D* is just the BMD for D ([9 Thm. 2.3]). Here
“q.e.” means “quasi everywhere (except for a set of zero capacity)” and every
function in H}(E)(C L?(E)) is assumed to be chosen to be its quasi-continuous
modification.

The most useful property of BMD, Z* = (Z;,P%), is the zero-period property
of any BMD-harmonic function. Let G be a connected open subset of D*. A real
continuous function u defined on G is called BMD-harmonic if, for any relatively
compact open set G with Gy C G, the probabilistic averaging property

E: [u(Z:GI )] =u(z), ze€G,

holds, where 7¢, is the exit time from (. In this case, the restriction of u to GND
is clearly harmonic in the ordinary sense.
For a harmonic function v on D, the value of the line integral

811(
along a smooth Jordan curve «y surrounding Ay, (n is the inward unit normal vector)
does not depend on the choice of v and is called the period of u around Ay.
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Theorem 2.1 ([9, Thm. 3.4]). If u is BMD-harmonic on a connected open set
G C D*, then, for any k with cj, € G, the period of u around Ay equals 0.

This theorem can be proved by rewriting a general theorem established in [6], §7.8]
that the generator of the strongly continuous semigroup on L? determined by BMD
is characterized by the zero flux condition at every cj. Consequently, if v is BMD-
harmonic on D*, then there exists an analytic function on D whose real part (resp.,
imaginary part) equals u| p uniquely up to an additional imaginary (resp., real)
constant ([I1, Thm. 15.1.2]).

From the next section to section 7, we survey the joint works [9] with Z.-Q. Chen
and S. Rhode and [16] with H. Kaneko on Komatu-Loewner equations being done
by invoking BMDs. In fact, they were strongly motivated by an earlier work of
G. Lawler [31]. In [31], a stochastic process quite similar to BMD called excur-
ston reflected Brownian motion (ERBM) had been introduced independently, and
thereby the Komatu-Loewner equation for the standard slit domain analytically
derived by Bauer-Friedrich [4] had been rewritten, and the investigations in this di-
rection were took over by Lawler’s student S. Drenning [I3] (which is unpublished,
unfortunately).

While [31] only presents several properties of an ERBM in a descriptive manner,
[13] gave its rigorous characterization when N = 1, which has enabled us to identify
the ERBM with the BMD in a recent joint paper [7]. When N > 1, however, no
characterization of the ERBM is given, and so we can only say at present that
those properties of ERBM described in [I3,BI] remain valid also for the BMD.
Nevertheless, a related concept of a boundary Poisson kernel being used in [13131]
can be identified with the Feller kernel formulated in [6], and we need to notice the
roles it plays.

3. BMD CoMPLEX POISSON KERNEL AND K-L LEFT-DIFFERENTIAL EQUATION
ON STANDARD SLIT DOMAIN

In the following three sections, we consider a standard slit domain D =
H\ K, K = U;‘V:1 C;. Cj, 1 < j < N, are mutually disjoint line segments con-
tained in H paralell to the z-axis and called slits.

Let D* = DUK*, K* = {c},...,cy} be the quotient topological space obtained
from H by regarding each set C; as a single point ¢} and let Z* = (Zf,C*,Pt) be
the BMD on it. We consider the absorbing Brownian motion Z° = (27, (% PY)
on D, denote its 0-order resolvent density function (the classical Green function
multiplied by 1/7) by G(z,(), and put

Sﬁ(j)(z)ng(zgof 680])7 Z€D, so(j)(cr):(sljv 1§Za.7§Na

which is a harmonic function in z € D and a continuous function on D* ([30]). Z*
is transient and its 0-order resolvent density function G*(z,(), z € D*, ( € D, can
be shown to admit the following expression:

(3.1) G*(2,0) = G(2,0) +29(2) - A7 -*9(¢), ze€ D", (eD.

Here ®(z) is the N-vector with component ¢U)(z), and A is an N x N-matrix
with (i, j) component being the period of ¢() around Cj;. Since G*(z,¢) is BMD-
harmonic in z € D* \ {¢}, 31) follows immediately from Theorem 2.1.

The BMD Poisson kernel is defined as K*(z,() = —27'0G*(z,()/On¢ by the
outward unit normal vector n¢ at ¢ € OH, and we get the next expression of it
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from @BJ):
1 0
2) K~ =———
32 K0 =35
The following integral representation of the expectation by BMD ([9, Lem. 5.2])
legitimates the term “BMD Poisson kernel” for K*: for any bounded continuous
function on OH,

(3-3) EZlg(ZE )] = - K*(2,0)g(()ds(C), =€ D"

As K*(z,(¢), ¢ € 0H, is BMD-harmonic in z € D*, Theorem 2.1 implies again
that there exists an analytic function ¥(z, () on D satisfying SU(z, () = K*(z,(),
z € D, uniquely under the normalization condition

(3.4) lim W(z,¢) = 0.

G(z,¢) —®(2)- AL ifcb(g), z € D* (e€0H.
811(

U(z,() is called the BMD complex Poisson kernel on the standard slit domain D.
We now consider a Jordan arc:

(3.5) v:[0,t,] = D,  ~4(0)€dH,  ~(0,t,] C D.

For each ¢t € [0,t,], there exists a unique conformal map g¢; sending D \ 70, t]

onto some standard slit domain D; = H \ U;v=1 C;(t) satisfying the hydrodynamic

normalization condition

(3.6) g:(2) :z+%+o(|z|_1), z = 0.

The tip v(¢) of 4]0, ¢] is sent by g; to a point £(t) € OH:

(3.7 €0 =90 = lm (2) € R
Theorem 3.1 ([9, Cor. 6.3, Thm. 6.4]).
(i) a¢ is a strictly increasing function of t and ag = 0.
(ii) Fort € (0,t4], z € D, gi(2) is left differentiable with respect to a; and
satisfies
s ATTBN) NP

Here, the left-hand side denotes the left derivative limgqy gt(’;i%(q:(z), and U,
is the complex Poisson kernel for Dy. '

(3.8)

This theorem can be proved essentially in the same way as the proof by Komatu
([26129]) for the annulus and circularly slit annulus. For 0 < s < ¢ < ¢, we consider
the conformal map

grs =9s09; Dy = Dy )\ gs(1[s,1])
and use the homeomorphic extension of g; s to the set of prime ends in determining
two unique points Sy(t, s), B1(t, s) € OH satisfying the following properties:

Bo(t,s) <&(t) < Bult,s), Gt,s(Bo(t,s)) = g1,s(Bi(t, s)) = &(s),
ﬂO(tvs) T{(t), ﬂl(tvs) J,{(t), S Tt-

We can then derive the next two equations:

1 51(t,s)
(3.9) a; —as = —/ Sgs,s(x + i0+)dz,

T JBo(t,s)
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B1(t,s)
(3.10) 0s(2) — go(2) = / U (g1(2), )31 (x + 04
Bo(t,s)

a; appearing in (B0 is called the half-plane capacity and is calculated by a; =
lim, o0 2(g:(2) — 2). Extending g, s(2) to the lower half-plane by the Schwarz re-
flection and putting f(w) = [g¢s(1/w) — (1/w)]/w, we see that 0 is a removable
singularity of f and f(0) = a; —as. We then express f(0) as a sum of line integrals
on several closed curves by Cauchy’s integral formula and arrive at (3:9) after some
manipulation. Equation (3I0) can be readily obtained by noting that S(g; s(z) —2)
is constant on each slit of D, with zero period around it and by using the explicit
expression ([3.2) of SV, together with the normalization condition ([B.4).

Dividing both sides of ([BI0) by those of (B3], noting the continuity of
U:(g+(2),z) in x (see Lemma 3.2 below), using the mean value theorem, and letting
s T t, we are led to Theorem 3.1. If we let ¢ | s by replacing g; ; with its inverse
map, we would attain no immediate result. Note that even in the derivation of the
classical Loewner equation for a disk, the right derivative requires more care than
the left one ([2], §6-2]).

If a; were continuous in ¢, we could make a; into 2t by changing the parameter ¢
of the Jordan arc ~(t) into (a~1!)q;. This procedure is called the half-plane capacity
reparametrization. By this change, the equation ([B:8)) is converted into
P9 omua() €0, o) ==
If further the right-hand side of ([BII]) were continuous in ¢, then g;(z) would be-
come differentiable in ¢, and so (I1]) would become a genuine ordinary differential
equation ([30, Lem. 4.3]).

In the following two sections, we shall show that the two “if” assumptions
stated above actually hold true. To this end, let us consider the totality D
of labelled standard slit domains. For instance, H \ {Cy,C5,Cs,...,Cny} and
H\ {C3,C1,C5,...,Cn} are regarded as different elements of D although they
correspond to the same subset H \ Uil C; of H. For D, D € D, their distance

d(D, D) is defined by
(3.12) d(D, D) =

(3.11)

=~ / 4
19?25\,“21‘ = Zi| + [z — Zl)-
Here, for D = H \ Uf\;l C;, the left and right endpoints of the line segment C;
are denoted by z;, 2!, respectively. Z;, Z, are defined analogously for D. {D:} is a
subfamily of D parametrized by ¢. The BMD-complex Poisson kernel ¥ is a domain
function with the defining set D in the sense that it is uniquely determined by
D eD.

Under the above setting, our problems will be threefold:

(I)  Local uniform continuity of g:(z) in ¢.

(IT)  Continuity of a;, D € D, £(t) in t.

(III) Lipschitz continuity of the correspondence D € D +— V.

(T) will be shown in section 4 by means of a probabilistic repesentation of Sg;(z)
in terms of BMD. As a consequence (IT) will be derived by complex analytic con-
siderations. (IIT) will be shown in section 5 by using a method of interior variations
in partial differential equations. By combining this with (I), (II), the right-hand
side of (BI1]) becomes continuous in ¢, establishing ([B.II) as a genuine ordinary
differential equation.
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Before moving ahead, we give a remark on an important property of the BMD
complex Poisson kernel ¥(z, ().

Lemma 3.2 ([9, Lem. 6.1]). For 1<k <N, we denote by C;\, C, the upper part
and the lower part of the slit Cy, respectively, and by 0,C}, the set C’,j UC), with the

path-distance topology on H\Cy. We put O, K = Uivzl O0pCy. For any bounded closed
interval J in OH, U(z, () can then be extended continuously to DUJ, KU(OH\J) x J
as a function of two variables z, (.

4. REPRESENTATION OF Jg;(z) BY BMD AND UNIFORM CONTINUITY OF g,

Let D =H\K,let K = Ujvzl C; be a standard slit domain, and let v be a Jordan
arc satisfying ([B.0)) as in the preceding section. Fix ¢ € [0,t,] and put F; = ~[0,t].
Let Z* = (Zf,P) be the BMD on D* = DUK*, K* = {c%,...,ci}. For r > 0,
consider the line I', = {z = & + iy : y = r} parallel to the z-axis and let

(4.1) vy (z) = rlergor -Pi(or, <orp,), z€D"\F,

where o4 denotes the hitting time of the set A. Z% = (ZF PH) will denote the
absorbing Brownian motion on H.
Theorem 4.1 ([9, Thms. 7.1, 7.2]).

(i) The function v} defined by (A1) is a BMD-harmonic function on D* \ F;
and admits the following expression:

N
(4.2) v (2) = vi(2) + Y _P¥ (oK <op, Z8 € Cj)vi(c)), z€ D\ F,
j=1
where
(4.3) v(z) = Qz — EEH[SZEH&; or, <ogk] (>0),
N
(4.4) Ut(Ci):Zm /_Ut(Z)Vj(dZ), 1<i<N.
j=1 J 1
Here n,...,nn are smooth Jordan curves surrounding C1,...,Cy, respec-
tively, and
(4.5) vi(dz) = P*, (Z;; e dz) , 1<i<N,
i i
(4.6) R (1) :/ Py (ox <op,, Zy. € Ci)vi(dz), 1<i<N.
i

M;;(t) denotes the (i,j)-component of the matriz M(t) = .07 (Q* ()™

n=0
where Q*(t) is a matriz possessing the following components:

P (ok- <op, Zy,.. =¢;)/(L=Ri(t)) ifi#j,
0 if i = j,

(ii) vf’D\Ft is the imaginary part of g;:

1<4,j<N.

(4.7) q5(t) = {
(4.8) vi(2) = Squ(z), z € D\ F.
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As v} is BMD-harmonic, it is the imaginary part of an analytic function f
sending D \ F} into a parallel slit domain by Theorem 2.1, and f can be verified
to satisfy the hydrodynamic normalization condition by using the above expression
of vy. By invoking a degree theorem for a proper analytic map ([9, Lem. 11.1]),
it can be further shown that f is a conformal map onto a standard slit domain,
yielding f = g;. The probabilistic expression of Jg;(z) like (£I]) was first asserted
by G. Lawler [31] in terms of ERBM instead of BMD.

The expression of v} (z) in the above theorem looks rather involved. But it
contains the hitting time o, of the set F; so explicitly that it enables us to derive
from the stochastic continuity

P (lmop, = or) =1, PX(lmop, = or) =1, PX(lmorux = orux) = 1

the desired local uniform continuity of v;(z) and g:(z) directly. In this way we
obtain the following theorem from Theorem 4.1.

Theorem 4.2 ([9, Thms. 8.1, 8.2, 8.3]).
(i) For a fized t € (0,t,], it holds that liglgsﬁt(z) = z uniformly in z in each

compact subset of D, U0, Ky U (OH \ {£(t)}).
(i) For a fized s € (0,t,], it holds that ltlings_tl(z) = z uniformly in z in each

compact subset of Dy U9, KU (OH \ {£(s)}).
(ili) For a fizred s € (0,t,], g:(2) is continuous in (t,z) € [0,5] x (D x 0K U
OH) \ 70, s]).

The next theorem follows from this.

Theorem 4.3 ([9, Thms. 8.4, 8.5, 8.6]).
(i) a; s a continuous function of t € [0,t,].
(i) Dy € D is continuous in t € [0,t,].
(iii) £(t) € OH is continuous in t € [0,t,].

(ii) follows immediately from the definition of the distance [BI2) for D and
Theorem 4.2. (iii) can be shown in the same way as in P.L. Duren [14, p. 85] by
using Theorem 4.2. As for (i), the left continuity of a; follows from Theorem 4.2(i)
combined with Theorem 3.1. On the other hand, as in the previous derivation of
B0), we express a; — as as a sum of line integrals of [gt_sl(l/w) — (1/w)]/w on
several closed curves and we let ¢ | s. By taking Theorem 4.2(ii) into account, we
can get the right continuity of a;.

5. LIPSCHITZ CONTINUITY OF BMD COMPLEX POISSON KERNEL
AND DIFFERENTIABILITY OF g(2)

Each D € D determines uniquely the BMD complex Poisson kernel ¥(z, (), z €
D, ¢ € OH, which can be extended continuously to ((DU9,K U (O0H\ J)) x J as a
function of two variables (z, (), where J is an arbitrary bounded closed interval in
OH. Recall that the distance d of D is being defined by (BI2).

Theorem 5.1 ([9) Thm. 9.1]). The correspondence D € D +— U(z,() is Lipschitz
continuous in the following sense.

Let U;, V;, 1 < 5 < N, be a family of relatively compact open subsets of H
satisfying

(5.1) U;cV;CcV;CH, 1<j<N, V;nVy=0, j#k.

This is a free offprint provided to the author by the publisher. Copyright restrictions may apply.



248 MASATOSHI FUKUSHIMA

We fiz any a > 0, b > 0 such that the subfamily Dy of D defined by

(5.2)
N

Dy = {H\ U Cj e€eD: Oj c Uy, |Zj —Z;| > a, diSt(Oj,an) >bh 1< < N}
j=1
is non-empty. There exists then g > 0 admitting the following:
For any € € (0,¢p), any D € Do, and any DeD satisfying d(D, D) < g, there
exists a diffeomorphism f. from H onto H satisfying the following (1), (ii), (111)
(i) f- sends D onto D, linear on U 1 Uj, and the identity map on H\ U
(ii) For some positive constant Ly mdependent of e € (0,e0) and D € Do,

(5.3) |z — fo(z)| < Ly-e, zeH.

(iii) For any compact subset Q of H containing U;vzl U; and for any compact
subset J of OH,

(54)  |W(z,0) = U(f(2),Q)l < Lgy-e, 2€(Q\K)UJK, (€ J,

where U denotes the BMD complex Poisson kernel for D and Lq.; is a positive
constant independent of € € (0,&0), D € Dy, and D € D.

To prove Theorem[5.], we consider the stated sets Uj;, V;. For any € > 0, D € Dy,

we take D € D satisfying d(D, D) < €. The quantities for D will be designated with
. For 1 <j<N,letd; €R, b; € C be the constants determined uniquely by

{Zj — 2j = 052 + bj,

= ) .
z; zj—éjz]—i—bj.

Here z; = xj1 +ixjo (2 = @y +ix)y) is the left (right) endpoint of the slit C;. We
define a linear map by

1
(5.5) Fje(2) = Z(052+b;), 1<j<N.

Then these coefficients are uniformly bounded with respect to e > 0, D € Dy, De
D. Choose a smooth function g(z1,z2), z = x1 +ize € H, taking the value of [0, 1]

such that
1 if$1+i$2€Uj, ISJSN,

el x2) = { 0 ifay +izg € H\UNL, V.
and define a map f; by
(5.6) f;(z) =z+eF. (21, 22),
Fo(x1,22) = q(x1, 22) Ejv:1 1y, (2)Fje(2), 2= +izs.

Lemma 5.2 ([9, Lem. 9.2]). There exists o > 0 such that, for any e € (0,e0) and
for any D € Dy and for any D € D with d(D, D) < e, the map f- defined by E9)
satisfies (i), (ii) of Theorem [B11

We can prove that f. also satisfies (iii) of Theorem [.1] by making use of the
perturbation formulae of the Green function G(z,w) of the domain D € D that will
be stated below. Let G(Z,w) be the Green function of D and put

(5.7) g(z,w,e) = G(f(2), f-(w)), zw e D.
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Define a self-adjoint second order elliptic partial differential operator A. by

2

0 &) Ou

oxy, Ox
A© = SR 01, B2) N~ O 00—y ) g
ke (1, 2) Z &vj oz;’ - =

(5.8)

Proposition 5.3 ([9, Appen. 3]). (i) g(z,w,¢) is the fundamental solution of Ac
in the following sense: for any f € C.(D),

(5.9) Ac(g:-f)(2) ==f(2), z€eD,

where (g-f)(2) = [ 9(z,w,€) f(w)dwidws.
(i) Ac = (1 / )A—G—EBE), where

2 (e)
ob
1 B = b ke
(5.10) kél ke &vkaa:g Z oxy, axg

Here bgfé), 1 <k, £ <2, are smooth functions on H with b;ﬂe = bg?, vanishing on
(H\ Ui:1 ViU (Ui:1 U,;), which together with their derivatives are bounded on H
uniformly in € € (0,e0), D € Dy, and D eD.

(iii) Put F = Uf;l(vl- \ U;). Then, for any ¢ € H\ F and w € H,
(5.11)

g(C,w,e) — G(¢,w) = 8/ BgS)G(z,C)g(z7w,£)dx1dx2, z =1 +ixe, € € (0,e0).
F

(iv) There exists €9 € (0,e0] independent of D € D such that for any ¢ € H\F
and w € H,
(5.12)

9(C,w,e) — G(¢,w) = E/}«“BS)G(27 O (G(z,w) 4+ en'® (z,w))dz dzy, € € (0,5),

where n'®) is a continuous function on HxH that is uniformly bounded in e € (0,8p),
D €Dy, and D € D.

For the proof of (iii) and (iv), we first construct an appropriate parametrix for
the second order elliptic differential operator A. by following the interior variation
method in P.R. Garabedian [19] §15.1] and then solve the corresponding Fredholm
type integral equation to obtain the perturbation formulae (&I and (E12).

In view of the concrete expression ([B.2) of the BMD complex Poisson kernel
U(z,(¢) for the standard slit domain D, we see that ¥(z,() can be obtained by
repeating the following three operations on the Green function G(z,w) of D:

(a) taking the normal derivatives at OH,

(b) taking the periods around slits,

(c) taking the line integrals of the normal derivatives along smooth curves.
By applying those operations to the perturbation formulae (B.11)) and (5I2]) of the

Green function, we can finally get the desired Lipschitz type estimate (B.4]).
Theorems 4.3 and 5.1 lead us to the following final conclusion:
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Theorem 5.4 ([9, Thm. 9.9]). The Jordan curve v admits the half-plane capacity
reparametrization a; = 2t, t € [0,t,]. Under this parametrization, g.(z) is differ-
entiable in t € [0,t,] and satisfies, for each z € (DU 0,K) \ 7[0,t,], the Komatu-
Loewner differential equation

0g:(2)

(5.13) L = oW (u(2),€1), o) =2 O0<t=t,

6. BMD SCHWARZ KERNEL AND K-L LEFT-DIFFERENTIAL EQUATION
FOR CIRCULARLY SLIT ANNULUS

In the last three sections, we have dealt with the Komatu-Loewner equation for
a standard slit domain. Now we shall consider it for a circularly slit annulus. We
let

D={z€C:|z| <1}, D;={2€C: |z| < ¢}, Ay={z€C:q < |z| <1}, ¢€(0,1).

A, is an annulus. For N > 1, a domain D expressed as D = A, \ Ujv:_ll C; is called
a circularly slit annulus, where Cj, 1 < j < N — 1, are mutually disjoint concentric
circular slits contained in A,. Denote by D the collection of all circularly slit annuli.

For D = A, \UY,'Cj € D, let D* = DUK*, K* = {c},ci,....cy_1}
be the quotient topological space obtained from D by regarding each of the sets
@q, C1,...,Cn_1 as a single point and let Z* be the BMD on D*. Z* is uniquely
determined as a symmetric diffusion extension of the absorbing Brownian motion
Z° on D admitting no killing on K*. The Poisson kernel for Z*, namely, the BMD
Poisson kernel K*(z,(), z € D*, ¢ € ID, for the circularly slit annulus D admits
the expression

. 10 o 0, x
(6.1) K*(z,¢) = 28nCG(2’C) D(2)- A .8n< ®(¢), zeD*, (€D,
exactly in the same way as ([8:2). Here, n¢ is the outward unit normal vector at
¢ € 0D, and G, ®, A are determined from the absorbing Brownian motion Z° on
D precisely in the same way as ([B.1]).

Since the BMD Poisson kernel K*(z, () is BMD harmonic, there exists by Theo-
rem 2.1 an analytic function Sp(z, ¢) on D satisfying RSp(z, () = K*(z, {) uniquely
for each ( € D up to an additional imaginary constant. We call it the BMD
Schwarz kernel for the circularly slit annulus. The reason for this name is that it is
analogous to the classical Schwarz kernel 1/(27) - (¢ + 2)/(¢ — z) for the unit disk

D. The BMD Schwarz kernel Sp satisfying
(6.2) S5p(g,¢) =0 V(e oD

is called the normalized Schwarz kernel for D. For any BMD Schwarz kernel
SD (Zv C)v
(6:3) Sp(2.¢) = Sp(2.¢) —i¥8p(q,¢), z€D.( €D,
determines the normalized BMD Schwarz kernel Sp(z, ¢).
For a fixed D = Ag \U;V:_l1 C; € D, let us consider a Jordan arc v : [0,t,] — D

satisfying v(0) € 0D, ~(0,¢,] C D. We can then find an increasing function « :
[0,t4] — [Q,Q4], (a(ty) = Q, < 1) such that, for ¢ = a(t), there exists a unique
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conformal map
N-1
gq: D\7[0,8] = Dy=A,\ |J Cj(g) €D, with g,(Q) =g,

j=1

that associates the outer component of 9(D \ v[0,¢]) (resp., its inner component
0Dg) with 0D (resp., 0Dy) (cf. [II, Thm. 15.5.1]).
We have the following theorem analogous to Theorem 3.1.

Theorem 6.1 ([I6, Thm. 6.1]). ¢ = «a(t) is strictly increasing and left continuous in
t € (0,ty]. gq(2) is left-differentiable in q and satisfies the following for z € D\v[0, t]:

0~ 1 z &
%Z]() = 2mS54(94(2); M), g€ a(0,t,] C(Q,Q4], 9o(2) =z,

where the left-hand side denotes the left derivative. §q(z, ¢) is the normalized BMD
Schwarz kernel for Dy, and A(q) = gq(7(t)) € OD.

(6.4)

To prove this theorem, we take 0 < t* < t < ¢, and put ¢ = «(t), ¢* = a(t*).
9qrq = gg-0g; " is a conformal map from Dy onto Dy-\Sy+q (where Sg-g = gg-7[t*, t])
satisfying

(6.5) 9q=q(@) = ¢

gq_*lq(Sq*q) equals a subarc {e¥ : B (t*,t) < 8 < Ba(t*,t)} of the outer circle of D,
and it contains the point A(q) = g4(v(¢)). We then have

* 1 Bi(t™,t)

q .
(6.6) log — = — log |gq-q(€*?)|de,
q 27T ﬂo(t*’t) i

9q+q(2) AulEmd) io\| O i
(6.7) log == = / log |gq+q(€?)|Sq(2, €% )dep.
z Bo(t*t)

Observe that the branch f(z) of log[g,«4(2)/7] with f(q) = log% is a single-
valued analytic function on D,. The Cauchy integral theorem applied to the analytic
function 1 f(z) on D, then yields (6.0) just as in [29, p. 30]. Equation (G.7) can be
derived, exactly analogously to the derivation of ([BI0) in [9, §6.3], by noting that
the real part log |g,+4(2)/ 2| of the analytic function f(z) is constant on each slit and
on the inner circle of D, with zero period around each of them and by using the
concrete expression (6.0]) of RS, together with the normalization condition (6.H).
Substituting z = g,(w) into (G7), dividing both sides of the resulting identity by
those of (G.0)), and letting ¢* 1 ¢, we arrive at ([64). Since the integrand of the
right-hand side of (6.0]) is uniformly bounded in t*, « is left continuous.

The first extension of the Loewner equation to a circularly slit annulus goes
back to Y. Komatu [29], and the resulting Komatu-Loewner equation for g, was
rewritten in [4] and then in [16] as Theorem 6.1 above. But the problem of the
continuity of a(t) and the differentiability of g4(z) in Theorem 6.1 remain open for
N > 1, although Komatu [29] tried to solve the problem by an induction in N > 1
not quite successfully.

Recently C. Boehm-W. Lauf [5] derived a genuine Komatu-Loewner differential
equation for a circularly slit disk by making use of a generalized Carathéodory
convergence theorem. An analogous method might work for a circularly slit annulus.
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Othewise, we have to repeat arguments similar to those in the preceding two sections
of the present exposition to solve the problem.

When N = 1, namely, in the case of annulus A,, the above problem can be
solved by means of a method suggested already by Y. Komatu [26,28], as will be
explained in the next section.

7. VILLAT’S KERNEL AND K-L DIFFERENTIAL EQUATION FOR ANNULUS

First of all, let us observe that the BMD Poisson kernel K*(z, (), z € A,, ¢ € 9D,
for the annulus A, admits a simple expression,

1d

2dr
by putting N =1 in (GI)). Here G is the 0-order resolvent density function of the
absorbing Brownian motion on A, ¢ is the hitting probability of the absorbing
Brownian motion on the unit disk D to the inner disk D,, and p is the period of ¢
around D,. Due to the rotation invariance, the second term on the right-hand side
does not depend on 6, so that, for each 6 € [0, 27), K*(z,() is harmonic on A, and

takes a constant value 1/(2m) on 0D, as a function of z. In particlular, if we take
a function ¢ € C(9D,R) with

* 7 % — d 7
(71) K (2,69): G(z,re 0)|T:1_90(Z)p 15‘)0(716 9)‘7":1’

2m
(7.2) p(e?)dh =1
0
and put (K*¢)(z) = 0% K*(z,e)¢(e?)dd, z € A,, then K*¢ is a harmonic
function on A, taking a constant 1/(27) on dD,, and its value at e € 9D equals
¢(0).
We now consider Villat’s kernel on the annulus A, defined by

(7.3)
. N 1+ q2”z
Kq(2:Q) = Kq(2/€), 2 € Ag, (€ Ay, where Ky(z) = lim __Nl——q?”z'
This kernel with slightly different forms was introduced by H. Villat [41l[42] to give
an integral representation of an analytic function f on the annulus by its boundary
values, which led through further manipulation to the celebrated Villat’s integral
formula for f in terms of Weierstrass elliptic functions. The simple expression of
the kernel IC; using the principal value as (Z3) is taken from G.M. Goluzin [20].

Lemma 7.1 ([16, Prop. 2.2(ii)]). For any function ¢ € C(9D,R) satisfying (D),

let
1 27

flz) = o Kq(z,e)o(e)db.
Then f is analytic on A4, and 1T1E11 Rf(re)=1/(2r), lrlgll Rf(re®)=g¢(e?), Vn, ¢
[0, 27).

For f of Lemma 7.1, Rf coincides with the above-mentioned K*¢ and conse-
quently,

Corollary 7.2. (1/(2m))Kq(2,(), z € Ay, ¢ € ID, is a BMD Schwarz kernel for
the annulus A,.
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We define the normalized Villat’s kernel ﬁq (2,0) by
(7.4) Kq(2,0) = Ky(2,¢) — iSKy(q,C), z€h, (D

Let us fix an annulus Ag, 0 < @ < 1, and a Jordan arc v = {y(¢) : 0 <t < t,}
satisfying v(0) € 0D, ~(0,t,] C Ag. There exists then an increasing function
a:[0,t,] — [Q,Q4] (a(ty) = Q4 < 1) with the following property: if a(t) = g,
then there is a unique conformal map

9q 1 A \ [0, 1] — Ay g4(Q) = ¢
Theorem 7.3 ([I6, Thm. 3.1]). ¢ = «a(t) is a strictly increasing continuous function
from (0,1, onto [Q, Q)

gq(2) is continuously differentiable in q and satisfies the following equation for
each z € Ag \ 7[0,1] :

(75) 318%72;) = Ry(0s(). @), Q<a<Qy golz) ==

Moreover Mq) = g4(v(t)) € ID is continuous in q.

Among the assertions in this theorem, the left continuity of «, the left differ-
entiability of g,(z), and the validity of the equation (ZH) as the left differential
equation follow from Theorem 6.1 and Corollary 7.2. The rest of the assertions can
be proved mostly by using the following proposition.

Proposition 7.4 ([16, Cor. 7.2]). For 0 < ¢* < 1, let {qn} be a sequence of real
numbers with ¢* < ¢, < 1, n > 1, and let {h,} be a sequence of univalent functions
satisfying the following conditions:

(1) hy is a map from a subdomain E,, of Ag onto A, .

(ii) EpnCEnp1, n>1, Ure, En = Ay

(i) Pach E, has 0Dg- as one of its boundary components.

(iv)  For each n, hp(q*) = qn.

Then it holds that lim, o gn = ¢* and {h,} converges as n — oo to the identity
map locally uniformly on Ag-.

[26, p. 6] and [28] stated without proof an annulus variant of the Carathéodory
kernel convergence theorem for a disk (cf. [2IL p. 55]). [I6, §7] gave a proof of
a version of this annulus variant, and the above proposition was obtained as its
corollary.

Keeping the notation used in the explanation of Theorem 6.1, we put hg-q = gqilq.
For t,, with ¢,, | t*, we can apply Proposition 7.4 to ¢, = a(tn), by = hgrq,, En =
Ag+ \ Sg+q, in getting the right continuity of ¢, lim; - ¢ = ¢*, and local uniform
right convergence limy 4+ hg+q(2) = 2, 2 € Ag+. By combining the last property with
the continuity of Villat’s kernel Ky, we can obtain the desired right differentiability
of gq(2).

Komatu [26128] derived the equation (Z.3]) for g, o gél in place of g, by using the
Weierstrass elliptic function and Jacobi elliptic function in place of Villat’s kernel
KCq. But no rigorous proof of the right continuity of o and the right differentiability
of g, were presented. As extensions of [26], we would like to mention the works by
Goluzin [20] and N.A. Lebedev [34]. Recently the Loewner equation for annulus
is being investigated under a much more general setting ([I2]), which is so general
that the equation seems to be derived only for those parameters outside a set of
Lebesgue measure zero.
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[16, Thm. 4.1] further considers, in place of the family {7(0, {]} of growing Jordan
arcs a more general right continuous family{F;} of growing hulls, as appears in
Theorem 9.2(iv) below, and derives the right continuity of ¢ = «(t) and the equation
([T3) in the right derivative sense by making use of Proposition 7.4.

Since « in Theorem 7.3 is continuous, we can reparametrize the Jordan arc v by
using g as {7y(¢) : Q < ¢ < Q4}, with g4(2) being a conformal map from Ag \ ¥[0, ¢]
onto A, satisfying the above-mentioned normalization condition.

We can further put P = —log@Q, P, = —logQ,, Sp(2,¢{) = Kc—»(2,() and
change the parameter from ¢ to s by ¢ = e*F, 0 < s < sy = P — P,. Then the
equation (TH) is converted into

6 TEEE g (02 A5~ 198pou(e P AE), 0(2) = 7

for z € Ag \ 7[0,s] and s € [0, s,]. Here g, is a conformal map from Ag \ 70, $]
onto Age: satisfying gs(Q) = Qe® and A(s) = gs(7(s)).

D. Zhan [44] Prop.2.1] stated that the equation (Z6) holds for a family {F,} of
growing hulls on A satisfying a Pommerenke type condition [32] and a normal-
ization condition on a relevant capacity of the set Fy. Accordingly, an SLE, for
the annulus was formulated in [44] based on the equation (Z.6]) but with the second
term of its righthand side being dropped off. In this connection, see section 6.1 of
my joint paper [10] with Z.-Q.Chen and H.Suzuki.

8. EQUATION OF SLIT MOTIONS AND ITS UNIQUE SOLUTION FOR A GIVEN &()

In the rest of this exposition, we return to the setting adopted in sections 3, 4
and 5 and consider a standard slit domain D = H\ U;V:1 Cj. Let v be a Jordan arc
satisfying (8.5, and for each t € [0,t,], let g; be a conformal map from D \ 40, t]
onto some standard slit domain }HI\U;V:1 C;(t) satisfying the hydrodynamic normal-
ization condition ([B.6]). By virtue of Theorem 5.4, v admits the half-plane capacity
reparametrization making a; of (8] equal to 2¢. Under this parametrization, g:(z)
is, for each z € (DU J,K) \ 7[0,t,], differentiable in ¢ € [0,¢,] and satisfies the
Komatu-Loewner differential equation

0g¢(z)

(8.1) 5 = =270, (g4(2),£(1)), go(2) =2, 0<t<t,.

Theorem 8.1 ([8, Thm. 2.3]). For each 1 < j < N, the two endpoints z;(t) =
x;(t) +iy; (1), 25(t) =z} (t) +iy;(t) of the slit C;(t) satisfy the following equations:

dy;(t)/dt = —2mW4(2;(t), (1)),
(82) dz;(t)/dt = —2mRY(2;(¢), (1)),
da’y(t)/dt = —2nRY (2] (t), (1))

Denote the endpoints of C; by z;, 2}. If it holds that

(8.3) g9:(z) = zi(t),  ge(z)) = Z5(b),

then (8.2) immediately follows from (8] by substituting » = z;, z = 2. Equations
B3) are not true in general however. Theorem [B1] can be proved as a consequence
of the Komatu-Loewner equation (8]) after a more detailed consideration described
below.
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Since g¢ can be extended to a homeomorphic map betwen 0,C; and 0,C;(t),
there exists, for each ¢ € [0,¢,], 1 < j < N, unique points z;(t), 2(t) satisfying

Zj(t) = 2;(t) +1y; € 0,C5,  gu(z;(¢)) = 2(1),
Zi(t) = T(t) +iy; € 0,05, gi(Z(1)) = 25(1).

The proof of the theorem is carried out in three cases about the location of z;(¢):
(1) Z(t) € CF \ {2, 75},
(i) (1) € C5 \{z, 25},
(iii) 2;(t) € 9,C; N B(zj,¢€),2; & B(zj,¢€).

The proof for the case (i) is as follows.
For the left and right endpoints z; = a+ic, zg = b+ic of C}, consider rectangles

Ry={z:a<x<b c<y<c+d}, Ro={z:a<z<bc—0<y<c} §>0,

satisfying Ry UR_ C D\ 7[0,t,] and put R = R, UC; U R_. As Sg4(2) takes a
constant value on Cj, g; can be extended to an analytic function g} on R from
R across C; by the reflection principle. By making use of Theorems 4.2(iii), 4.4,
and the Cauchy integral formula, we can show that d;g;7 (2), (9;7)'(2), (g;7)"(2) are
continuous in (t, z) € [0,¢,) x R and further, by repeating analogous computations
to section 3, that (g;")'(z) is differentiable in ¢ and 0;(g;")'(z) is continuous in
(t,z) € [0,t,) x R. In particular, h(t,2) = (g;")'(z) becomes a C'-class function of
(t,z) € (0,ty) x R.

On the other hand, as z;(t) is the endpoint of the slit C;(¢), it follows that
g (2) — 2;(t) has a zero of order 2 at Z;(t) € C; \ {z;, 23}

(8.4) (9/) (Z() =0, (") (Z(1) #0.

Accordingly we can apply the implicit function theorem to h(t,z) in concluding
that Z(t) is of C'-class in a neighborhood of t. By noting ([81]), (84)), we thus have

Do) = L& W) = 0 G0) + 6 (55 (0) 95,1) = ~2m(2 (1), £(1).

The same proof works for the case (ii). In the case (iii), we map this region by
¥(z) = (2—2;)"/? onto B(0, /) NH and extend f;(z) = grotp~1(2) = g:(2%+2;) to
B(0,+/¢) \ {0} by the reflection principle. As Sf;(z) is bounded in a neighborhood
of the origin, f; becomes analytic on B(0,+/¢) N H. We can then make the same
argument as above for (f;, B(0,+/2)) in place of (g;", R).

The equation (8.2) of slit motions was first obtained by Bauer-Friedrich [34] in
the cases (i), (ii) by taking for granted the C'-class property of h(t, z). As (B2 is
eventually a consequence of (BIl), we call (82) the Komatu-Loewner equation for
slits.

Now let us recall the collection D of all labelled standard slit domains introduced
in the second half of section 3. D is a metric space with distance (BI2). It is
convenient to consider an open subset S of R?* defined by

S = {s::(y,x,x')ERgN: y, x, X eRY, y>0, x<x/,

(8.5) either ; < x or x}, < x; whenever y; =y, j #k }
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The space D can be identified with S as a topological space. The element of S cor-
responding to D € D will be denoted by s(D), while the element of D corresponding
to s € S will be denoted by D(s). In particular, for s = (y,x,x’), z; = x; + iy;,

z; = o, + iy, are left and right endpoints of the j-th slit C; of D(s) € D.

For s = (s1,...,83n) € S, we denote by Ws(z,£) the BMD complex Poisson
kernel of D(s). We can then rewrite the Komatu-Loewner equation (82) for slits
as follows:

(8.6) s;(t) —s;(0 /b s))ds, t>0, 1<j<3N,

where, for £ € R, s € S,
—2QVs(25,8), 1 <5< N,

(8.7) bj(&,8) = —2mRUg(2;, &), N+1<j5<2N,
—2mRVs (2], ), 2N +1<j<3N.

We let Ej(s) =0,(0,s), 1 < j < 3N. Then the function b;({,s) has the following
homogeneity in the direction of the z-axis. For & € R, denote by E the 3N-vector
with the first NV components equal to 0 and the next 2N components equal to &.
Then we have

(88) bj(gas) :gj(s_é\)a g 6R7 SES,
which follows from the shift invariance of BMD in the x-direction and the charac-
terization (B3] of the BMD Poisson kernel. Thus the equation (82 for slits can

be further rewritten in terms of the function gj(s) on S as
(89)  s;(t) —s;(0 /b Es))ds, t>0, 1<j<3N

Let us consider the following local Lipschitz condition for a real function f = f(s)
on S:
(L) For any s() € S and for any finite open interval J C R, there exist a
neighborhood U(s(?) C S of (9 and a constant L > 0 such that
(8.10) [f(sM = &) — f(s® =) <L |sW —s®| vs) s e U@y veed
Proposition 8.2 ([8, Lem. 4.1]).
(1) Ej (s), 1 <j <3N, satisfy the condition (L).
(ii) Given any real continuous function &(t) on [0,00) and any s®) € S, there
exists a unique solution s(t) of the Komatu-Loewner equation (89)) for slits
satisfying s(0) = s(®),

(i) follows immediately from Theorem 5.1. (ii) is a consequence of (i) [22].

9. KOMATU-LOEWNER EVOLUTION DRIVEN BY A CONTINUOUS FUNCTION &(t)

Given an arbitrary real continuous function £(t), ¢ € [0, 00), let s(t), t € [0,()
be the unique solution of the Komatu-Loewner equation (B3] for slits with the
right maximal interval [0, () of existence according to Proposition 8.2. We write
D, = D(s(t)) € D, t € [0,¢), and put

(9.1) G= |J {t}xD.

t€[0,¢)
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Since t — Dy is continuous, G is a domain of [0, () x H. For 7 € [0,(), 20 € D., we
consider the solution of the Cauchy problem

(92 D (t) = —2m (=000, €0),

(9.3) 2(1) = 20 € Ds.

Lemma 9.1 ([8, Prop. 5.1]).
(i) Wg()(2,&(t)) is continuous in (t,z) € G.
(i) Wy (2,£(t)) is locally Lipschitz continuous in z in the following sense: for
any (7, 29) € G, there exist tg > 0, p > 0, and L > 0 such that

V:[(T—t0)+,T+t0} X{Z:|Z_ZO‘SP}CG

(9.4) [Ws(y(21,8(t)) — Ws(ay (22,6(1))| < L |21 — 22| ¥V (t,21), (t,22) €V,

(ili) For any 7 € [0,¢) and any zo € D, there exists a unique solution {z(t);t €

(T —t0,7+10)N[0,0)} of @2) satisfying [@.3).

(i) follows from the continuity of ¢ — D; and Theorem 5.1 concerning a Lipschitz
continuity of W. (ii) follows from (i) together with the Cauchy integral formula. (iii)
is a consequence of (ii).

This lemma assures the unique existence of the local solution of the equation
([@2) passing through the open region ([@.1). In order to know the properties of the
solution with the maximal interval of existence, we further make a detailed study
of behaviors of the local solution of ([@2]) passing through the domain G broader

than (@1, where, for D, = H\ K(t), K(t) = Ujvzl C; (1),
G= | {1 (D UKL (1))
t€(0,¢)

As a consequence, it turns out that the solution z(¢) passing through G never
approaches 0, K (t). By noting that $z(t) is a decreasing function of ¢ due to ([@.2),
this leads us to the first assertion of the following theorem. We denote Dy =
D(s(0)) € D by D.
Theorem 9.2 ([8, Thms. 5.5, 5.8, 5.12]).

(1) For each z € D, the equation

(9.5) Or91(2) = =211y (9:(2),€(1)), go(2) =2 € D

admits a unique solution gi(z), t € [0,t,), passing through G. Here [0,t.),
t, > 0, is its right maximal interval of existence. Furthermore

(9.6) lgrrtn Sg(z) =0; if t,<(, then llTrtn lg:(z) — &(t2)] = 0.

(2) Let Fy; ={z € D :t, <t}, t > 0. F; is a half-plane hull in the following
sense: Fy is a bounded relatively closed set of H, and H \ F; is simply
connected.

(3) gi is a conformal map from D\ Fy onto D, satisfying the hydrodynamic
normalization condition [B0) with the half-plane capacity a; = 2t.
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(4) The family {F}} of growing hulls enjoys the right continuity property with
limit £(t) in the following sense:

(9.7) () 9:(Fiis \ F) = {(1)}, t€[0,0).

6>0

The family {F;} of growing hulls in Theorem 9.2 is called the Komatu-Loewner
evolution driven by the continuous function £(t). We have produced a pair (§(t),s(t))
first by giving £(¢) and then by solving the equation (89 of slits in s(¢).

Instead of taking this procedure, we can first give real functions «, b on S satisfy-
ing the Lipschitz condition (L) and find a strong solution (£(t),s(t)) of the system
of stochastic differential equations that is obtained by combining the equation
(9.8)

t

&) = f—l—/o a(s(s)—g(s))st—l-/O b(s(s)—g(s))ds7 B; is a Brownian motion,

with the equation (B3] for slits. We can then create the family {F;} of random
growing hulls driven by the random process (£(t),s(t)) via its substitution into

(@35).

This random family is denoted by SKLE, ; and is called a stochastic Komatu-
Loewner evolution ([8[10]). In relation to the requirements of the domain Markov
property and a conformal invariance of the distribution for the random growing
hulls, it is shown in [8] §3] that the diffusion coefficient « (resp., drift coefficient b)
ought to be a homogeneous function of degree 0 (resp., —1).
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