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Abstract

In this paper we study long-term evolution of a finite system of locally interacting
birth-and-death processes labelled by vertices of a finite connected graph. A detailed
description of the asymptotic behaviour is obtained in the case of both constant vertex
degree graphs and star graphs. The model is motivated by modelling interactions between
populations, adsorption-desorption processes and is related to interacting particle systems,
Gibbs models with unbounded spins, as well as urn models with interaction.

1 The model

Let A be a finite connected graph. If two vertices x,y € A are connected by an edge, call
them neighbours and write x ~ y. Let Z be the set of all integers and Z, be the set of
all non-negative integers including zero. Consider a continuous time Markov chain (CTMC)
E(t) = {& (), z € A} € Z% with the following transition rates: given £(t) = £ € Z4} a
component (a spin) &, increases by 1 at the rate e®é 9@ where o, 3 € R,

S, &)= > & (1)

Yy~

and at the same time each positive component &, decreases by 1 at constant rate 1.

This birth-and-death dynamics belongs to a class of stochastic dynamics which is used in
statistical physics to describe the time evolution of a system of interacting spins. Our particular
dynamics is motivated by adsorption-desorption processes, where adsorption rates depend on
a local environment and an adsorbed particle can depart at a non-zero rate ([3]). It is closely
related to a particle deposition on a discrete substrate and urn models with interaction (e.g., [7],
[12], and [13]). Recall also that a birth-and-death process on the non-negative integer half-line
is a classic probabilistic model for the population size so that the Markov chain can be used
for modelling different types of interaction between populations, where a component &,(t) can
be interpreted as the size of a population which is located at x € A at time ¢.
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If we assume that spins are bounded and consider the same birth-and-death dynamics then
we will get a finite irreducible Markov chain whose stationary probability distribution is a
Gibbs measure (see Remark 1). A particular case of the model with bounded spins, where
a = B, A C Z% was studied in [14]. For instance, if a spin takes values 0 and 1 only, and,
in addition, a = g > 0, then we obtain a finite Markov chain whose stationary probability
distribution is a Gibbs measure on {0, 1}* which is equivalent to a particular case of the famous
Ising model on {—1,1}*. The main goal in [14] was to study the asymptotic behaviour of the
stationary distribution as A 1 Z<¢. In general, the asymptotic behaviour of such equilibrium
distributions in thermodynamic limit, i.e. as graph A expands, is of main interest in statistical
physics.

The aim of this paper, on the other hand, is to describe the asymptotic behaviour of the
Markov chain with unbounded spins as time tends to infinity while the underlying graph remains
fixed. In this case we deal with a countable Markov chain that can be either recurrent (or even
positive recurrent) or non-recurrent (e.g., transient, or even explosive) depending both on the
graph A and the values of parameters «, 3.

It is easy to see that if § = 0 then the structure of graph A is irrelevant and the components
of CTMC £(t) are independent identically distributed birth-and-death processes with values
in Z,. The well known results for birth-and-death processes (e.g. see [4] or [11]) yield that
if @ > 0,8 = 0, then each component is an explosive Markov chain. In turn, it implies that
CTMC &(t) is explosive. Moreover, independence of spins imply that their times to explosion
are also independent and this allows to repeat the well known Rubin’s argument (used in [2]
in the case of classic Pélya urn scheme) in order to obtain that with probability 1 only a single
component of £(¢) explodes. Notice that this fact can be also inferred from our Theorem 2. A
non-zero interaction does not change the explosive behaviour of the Markov chain in the case
a > 0 but escape to infinity can happen in various ways which depend on both 5 and A.

If « <0,8 =0, then CTMC £(t) is formed by a collection of independent positive recurrent
Markov chains. It is quite obvious that if both a < 0 and 8 < 0 then the Markov chain remains
to be positive recurrent. If § > 0, then one could intuitively expect that given o < 0 there
exists some critical value (. such that if 3 < (.., then the stable ergodic evolution of the
system is still observed, and, in contrast, if 8 > f.., then the system becomes unstable, i.e.
transient or even explosive. We compute this critical value explicitly in some cases. It turns
out that B, = —ac(A), where ¢(A) = v~! in the case of a graph A with the constant vertex
degree v and ¢(A) = n~% in the case of a star graph A with n 4 1 vertices.

The Markov chain under consideration is reversible, therefore the computation of its invari-
ant measure is straightforward. Stationary probability distributions arising in positive recurrent
cases are Gibbs measures with unbounded positive spins on a finite graph with empty bound-
ary conditions. Consequently the model in positive recurrent cases is closely related to Gibbs
random fields with unbounded spins on graphs (see [6], [8], and references therein).

We give a detailed description of how the Markov chain escapes to infinity in all the transient
cases that we consider. We show that due to a rapid increase of birth rates in explosive cases,
there are no death events in the system after some finite random moment of time, and the
dynamics of the Markov chain is that of a pure birth process, obtained by setting the death



rates to zero.

We will start with results that are valid in the case of an arbitrary finite connected graph A;
they are presented in Theorems 1, 2 and 3. We also study two special cases in more detail,
namely constant vertex degree graphs and star graphs. The results for these two cases are found
in Theorems 4, 5 and 6. Graphs with the constant vertex degree and star graphs are particular
examples of homogeneous graphs and of inhomogeneous graphs, respectively. Despite the ob-
vious difference in the structure of these graphs the long term behaviour of the corresponding
Markov chains is similar to each other. The main features of the model dynamics are illustrated
in Section 3 by a model with graph A formed by just two neighbouring vertices. Proofs are
given in Section 4.

Finally, we denote by C;, ¢ = 1,2, ..., or just C' various constants whose exact values are
immaterial.

2 Results

Let A be an arbitrary finite graph. Given ¢ € Z4 define potential U(z, &) of a vertex x € A as
the following quantity

U(z,§) = a&y + Bo(z, §). (2)
Notice the following identity

Y U8 =) (a+pr(x), (3)

zeA TEA

where v(x) is the degree of vertex x € A, i.e. the number of edges incident to the vertex.
Throughout the paper we will also denote by 1,4 the indicator of a set (or event) A. In these
notations, given {(t) = £ € Zﬁ a component &, jumps up by 1 with intensity eV(®%) and the
generator of the Markov chain is therefore

LA =D (F(€+e™) = f(©) "™ + (f (£ = ™)) = £(9)) g0y, (4)
rEA
where e(®) is a configuration such that et =1 and egf) = 0 for all y # = (addition of configur-

ations is understood component-wise).
Let us define the following function

WE) =35> &ll—D+8Y &E, E€Zf. (5)

T~y

It is easy to see that
eU(x,f)eW(f) _ eW(§+e(x))

for all z € A and ¢ € Zﬁ. This equation is a detailed balance condition which implies that
CTMC £(t) is time-reversible with invariant measure eV'®), ¢ € Z4. If

Zaﬁ,/\ = Z GW(g) < o0, (6>

A
gezh
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then CTMC £(t) has a stationary probability distribution given by

w(e)
C . cezt (7)

Ha,B,A E =
s.a(8) Zoon
It is well known (e.g., [1] or [9]) that existence of a stationary probability distribution of an
irreducible CTMC is equivalent to the CTMC being positive recurrent. Moreover, an irreducible
positive recurrent CTMC is ergodic in a sense that it converges (in distribution) to its stationary
probability distribution as time goes to infinity.

Remark 1 If a component of the Markov chain takes values in {0,1,..., N}, where N > 1,
then the invariant probability distribution of the Markov chain is defined similar to measure (7).
Namely, it is a probability measure on {0, 1,..., N}* that is equal, up to a normalizing constant,
to function (© where, in turn, function W is defined, as before, by (5).

We are ready now to formulate the findings of our paper. We start with the results that are
valid for all finite connected graphs.

Theorem 1 Let A be a finite connected graph.

1) If o <0 and a+ fmaxgep v(x) < 0 then CTMC () is not explosive. Moreover, if o < 0
and a + fmaxgep v(x) < 0 then CTMC £(t) is positive recurrent.

2) If « > 0 then CTMC £(t) is not positive recurrent.
3) If a4+ Bmingep v(x) > 0 then CTMC &(t) is explosive.

Recall that the embedded Markov chain, corresponding to a continuous time Markov chain,
is a discrete time Markov chain (DTMC) with the same state space, and that makes the same
jumps as the continuous time Markov chain with probabilities proportional to the corresponding
jump rates. Let ((f) be the DTMC corresponding to CTMC £(¢). The states of the embedded
Markov chain will be denoted by ( and we will use the same symbol t = 0,1,2,..., to denote
the discrete time.

The non-recurrent behaviour of the Markov chain in Part 2) of Theorem 1 can now be
described more precisely under certain additional assumptions. In order to do so, define the
following event related to DTMC ((¢):

B = {37 € Z, and a vertex x € A such that
GT+s+1)=C(T+5) + Ly, Vs> 1}, (8)

in other words, the process grows only at point z after time 7.

Theorem 2 Let A be a finite, not necessarily connected, graph. If « > max{0, 3} then with
probability 1 event B defined by (8) occurs, and a single component of CTMC £(t) explodes.



Furthermore, given x1, 25 € A define the following event
By 2y ={3s € Zy : (y(t) = (y(s) for all y ¢ {x1, 22} and all t > s;

thzl_(t):thxz_(t)zl}7 9)

t—00 t t—00 t 2

in other words, the process grows only at two points x; and x5 after time s and the speed of
growth is approximately the same.

Theorem 3 Let A be a finite connected graph without triangles, i.e. such that there are no
three distinct vertices x,y,z € A such that x ~ vy, y ~ z and z ~ x. If 0 < a < 8 then with
probability 1 there are two random adjacent vertices x1 and xo such that the event (9) occurs.
This implies that with probability 1 only a pair of adjacent components of the CTMC explodes.

Theorem 4 Let A be a graph with the constant vertex degree v(z) = v.
1) CTMC £(t) is positive recurrent if and only if o < 0 and o + Pv < 0.
2) If « <0 and a+ v =0 then CTMC () is transient.
3) If « <0 and a+ v > 0 then CTMC £(t) is explosive.
4) If a > 0 then CTMC &(t) is explosive. Moreover,

i) if B < a then with probability 1 the event (8) occurs, so that with probability 1 a
single component of CTMC &(t) explodes;

it) if a < B and the graph A is without triangles (as explained in Theorem 3) then with
probability 1 the event B,, ., occurs for some adjacent vertices x1,x2 € A, so that
with probability 1 a pair of adjacent components of the CTMC' explodes.

Let us mention two examples of constant vertex degree graphs, both with and without triangles.

a) Lattice models with local interaction. Let Z be the set of all integers. Given integers L >
0,d>1,let A ={0,...,L —1}¢ € Z¢ be a lattice cube with periodic boundary conditions.
Call z = (z1,...,24),y = (Y1,---,Ya) € A neighbours if there is j € {1,2,...,d} such
that z; = y; for all + # j and z; —y; = £1 mod L.

In this case v(z) = 2d and the graph does not have triangles.

b) Mean-field model. Givenn > 2 let A be a complete graph with n vertices. By construction,
v(x) =n — 1 in this example and the graph does have triangles.

The following statement complements Theorem 4 in the mean field case.

Theorem 5 Let A be a complete graph with n vertices labelled by 1,...,n, where n > 1. If
either 0 < a < ff ora <0< a+ Brv where v =n —1, then

1) G(t)/t = 1/n forallk=1,...,n a.s.;



2) all components of CTMC £(t) explode simultaneously a.s.;

3) a process of differences ((1(t) —Cu(t), ..., Cuo1(t) = Cu(t)) € Z™ 1 converges in distribution
as t — 0.

Finally, Theorem 6 below describes the long-term behaviour of the Markov chain in the case of
a star graph.

Theorem 6 Givenn > 1 let A be a star graph with (n+1) vertices, i.e. where there is a central
vertex x and its neighbouring vertices yi, ..., yn, so that x is the only neighbour for each of y;,
i1=1,....,n,andx ~y;, 1=1,...,n. Then

1) CTMC £(t) is positive recurrent if and only if o < 0 and a + By/n < 0;
2) if a <0 and o+ By/n =0 then CTMC &(t) is transient;
3) if a <0 and o+ B+/n > 0 then with probability 1

G(t) nBrlal ) B+ o _
t _>(n+1)ﬁ+2|a|’ t —>(”+1)ﬁ+2|a|’1_1’2""’71’

as t — oo; moreover with probability 1 all components of CTMC &(t) explode simultan-
eously.

4) If >0 then CTMC &(t) is explosive. Moreover,

i) if B < a then with probability 1 the event (8) occurs, so that with probability 1 a
single component of CTMC &(t) explodes;

ii) if a < B then with probability 1 the event B, occurs for somei=1,...,n, so that
with probability 1 only a pair of adjacent components of CTMC &(t) explodes.

Remark 2 It is easy to see that some parts of Theorems 4 and 6 are direct corollaries of
Theorems 1, 2 and 3 and we formulate them mostly in order to have a complete stand-alone
description of the asymptotic behaviour of the Markov chain in the case of both constant degree
graphs and star graphs.

We would like also to comment on the asymptotic behaviour of the Markov chain in the case
a=0.Ifa=0,5>0then CTMC &(t) is explosive and the corresponding DTMC is transient
(see Part 3) of Theorem 1 and its proof) in the case of an arbitrary finite connected graph
A. On the other hand, we do not know a complete answer in the case a = 0, § < 0, which
seems to be more interesting in the following sense. We anticipate that either both Markov
chains are null recurrent or transient and a particular behaviour depends on the structure of the
underlying graph. We show rigorously in Section 3 that if « = 0, § < 0 and graph A is formed
by two vertices then both the DTMC and the CTMC are null recurrent. An intuitive argument
supporting this fact is the following. If, say, both components of the Markov chain are large
then they most likely will drift almost deterministically towards the origin. If one of them is
zero and another one is sufficiently large then the latter evolves as a symmetric simple random
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walk which is null recurrent and the zero component has very small chances to increase. The
same intuition suggests that if « =0, 5 < 0 and A is a star graph with three vertices (n = 2 in
Theorem 6), then both Markov chains are null recurrent as well, but if A is a star graph with
4 vertices (n = 3), then both Markov chains are transient. We do not consider the case a = 0,
£ < 0 in more detail here and hope to address it in our subsequent publications.

3 Random walk in the quarter plane

Let graph A be formed by two adjacent vertices. In this case the corresponding Markov chain
is equivalent to an inhomogeneous random walk on the positive quarter plane. We will briefly
comment on this particular case to illustrate some distinctive features of the model dynamics,
which can be also observed in more general situations.

x |

Figure 1: The vector field of mean jumps of Markov chains, o < 0, 8 > 0. The vertical axis is y axis and the
B

[e3%

o

horizontal axis is x axis. Left: a+ 8 < 0; the upper line is y = -3, the lower line is y = — =z, the curve is

z,y) = C, for some C > 0. Right: a+ 8 > 0; the upper line is y = —B4, the lower line is y=—-%x.
a B

Figure 2: The vector field of mean jumps of Markov chains, a > 0, 3 < 0. The vertical axis is y axis and
the horizontal axis is x axis. Left: a4+ 8 < 0; the upper line is y = —gac, the lower line is y = —%m. Right:
a + B > 0; the upper line is y = —%x, the lower line is y = —gx.

The theorems in Section 2 and Remark 3 imply the following results for the two-dimensional
case.



1) If « < 0 and 8 < || then both CTMC &(t) and DTMC ((t) are positive recurrent. Left
part of Figure 1 sketches the vector field of mean jumps of the Markov chain and level curves
of Lyapunov function Q(z,y) = —az? — ay® — 2Bxy in the positive recurrent case 0 < 3 < —a.

2) If a <0and a+ S >0 then DTMC ((¢) is transient, CTMC &(¢) is explosive; moreover
P(¢1(t) = (o(t) infinitely often) = 1. The vector field of mean jumps in the case @ < 0, a+5 > 0
is illustrated by the right part of Figure 1.

3) If @ > 0 then CTMC £(t) is explosive. If; in addition, 8 < a then with probability 1 a
single component of DTMC will eventually grow (event (8) occurs). We illustrate this by the
left part of Figure 2 in the case § < —a < 0. The right part of the same figure corresponds to

the transient/explosive case —a < 5 < 0. If @ < f then both components grow and
P(¢i(t) = (a(t) infinitely often) = 1.

4) In the two-dimensional case we also deal with the case & = 0 and § < 0 and show
that both CTMC &(t) and DTMC ((¢) are null recurrent. Indeed, let us show recurrence of
DTMC ((t). By the well-known criterion for recurrence (e.g., Theorem 2.2.1 in [5]) to show
recurrence of DTMC ((t) it suffices to find a positive function f(z,y) such that f(z,y) — oo
as \/x2 + y> — oo and for which the following inequality

EC/(G(E+1), Gt +1)[C(E) = (z,y) — fz,y) <0, (10)
holds for all but finitely many (x,y). The above inequality is equivalent to the following one
Lf(z,y) <0, (11)

where L is the generator of the corresponding continuous Markov chain (see (4)). Consider a
function f(z,y) = log(z +y + 1). We will show that if the sum z + y is sufficiently large, then
the inequality (11) holds. Indeed, if y = 0 then

Lf(z,0) = (log(z + 2) — log(z 4+ 1)) (1 + €**) + (log(z) — log(z + 1))

§10g<1— )+eﬁxgo,

x+2 x fry. T +2
= log + log + e”" log
x x

+1 +1 r+1 (x+1)2

where the last inequality holds for sufficiently large x > 0. If both x > 0 and y > 0 then
assuming that C' = x + y is large enough, we have the following bound:

Lf(2,y) = (log(C +2) — log(C + 1)) (™ + ™)

+ (log(C) = log(C'+ 1) (Lis0y + Lgy0))
C(C+2)
< 2(log(C +2) — 2log(C' + 1) +log(C)) = 2log CrIE S
It is well known (e.g. [9]) that either both an irreducible CTMC and its corresponding DTMC
are recurrent or both chains are transient. Therefore, CTMC £(¢) is also recurrent. It is easy
to see that CTMC £(t) cannot be positive recurrent in this case. Indeed, had it been recurrent,



then its stationary distribution would be given by formula (7), but the latter is impossible,

since
E e’ = oo

zYeLy

for all 5 < 0. Since all transition rates are uniformly bounded below and above, this yields
that DTMC ((t) cannot be positive recurrent either.

4 Proofs

4.1 Proof of Theorem 1

We start with introduction of the following quantities

= —@Zé — 28 &, (12)

T~y

= ng. (13)

This allows us to rewrite function (5) as

W(E) = 5 (@Q6) +a5(©)) (14)

Recall that v(z) denotes the degree of vertex # € A and notice the following useful representa-
tions of the quadratic part of W

Q) ZZ(—a—Bv NEE+BY (& — &) (15)

T~y

—Z (~0€ — &d(x.€)) = = Y _&U(.8).

TEN TEA

Proof of Part 1) of Theorem 1. Notice first that if & < 0 and § < 0 then the stationary
distribution (7) is well-defined and the Markov chain £(t) is positive recurrent.

We will show now that CTMC does not explode, if « < 0, 5 > 0 and o+ f maxgep v(x) < 0.
Define

Tn = min {t : Iilg/i{&(t) = N} .
It is obvious that the Markov chain is explosive if and only if
P(lim TN<OO) > 0,
N—o00

but the latter cannot happen. Indeed, given £(t) = £ let x € A be such that £, = maxyen &,.
Then

U(0,6) = s+ 0(0,) < (o + fu()s < (a4 Fuar(e)) & <0



Therefore the waiting times 7n,1 — 7y are stochastically larger than exponentially distributed

independent random variables with parameter (2|A|)~!; as a result, the limit A}im Ty is infinite
— 00

with probability 1 and thus the chain does not explode.
Let us finally show that if

a<0,ﬁ>0,a+ﬁmag<z/(:c)<0, (16)
xe

then Z, g < 0o and consequently the stationary probability distribution is well defined. Since
the quadratic part in W (&) (see (5)) dominates the linear part, it is easy to see that Z, 34 < 00
if

> ep(-Q(6)/2) < oo, (17)

A
gezh

where Q(€) is defined by (12). Consider a symmetric matrix Ag = (auy)zyer determining the
quadratic form @), i.e.

Q(u) = (Aqu,u), ueRN. (18)
It is easy to see that a,, = —«, a,y = —0, if y ~ x and a,, = 0 otherwise. Therefore for all
r €A
— = —q — > o —
(| = D lamy| = —a = fr() 2 —a — fmaxv(z) > 0,

y#T
because of (16). In other words, matrix Ag is strictly diagonally dominant with positive diag-
onal entries and hence, by standard algebra, is positive definite. In the case under consideration
one can also observe positive definiteness of Ag from representation (15). Positive definiteness
of Ag implies that

[A]

/ ~Uouaizg, - 20
det(AQ)

RIAI
which, in turn, implies (17), so the stationary probability distribution is well defined as claimed.
]

Proof of Part 2) of Theorem 1. The Markov chain £(¢) does not have a stationary
probability distribution if & > 0. Indeed, fix x € A and define a set of configurations
D,={¢:& >0,& =0,y #a}. Itis easy to see that

Zogn > Z WO — R =1/2 _ o
¢eD, k=0
and the stationary distribution does not exist. [ ]

Proof of Part 3) of Theorem 1. Denote for short vy, = min,c v(x) throughout the
proof of this part of the theorem. We start with proving a statement (Lemma 1) that implies
transience of DTMC ((t).
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Lemma 1 Let A be a finite connected graph. If o 4+ Bvmim > 0 then with probability 1 there
exists a time moment T < oo such that for all t > T none of the components of DTMC ((t)
decreases.

Proof of Lemma 1. Recall that U(z, () is the quantity defined by equation (2) and the quantity
S(() is defined by (13). Since o + Bvpn > 0 equation (3) implies that for all ¢

HlaK(U(,’m C) > Cls(C), (19>
xe
where C; = (o + Bvmin)/|A|. Using this bound for the maximal potential we get the following
inequality
Z A 1{( >0}
P(S(C(t+ 1)) =S(Ct) +1[¢(t) =¢) =1— veh LG
ZmeA V(@0 + er/\ Li¢c,>0)
|A| —C18(¢)
21_m21—|A|e 148,

zEA

Therefore, if Dy = {none of the components ever decreases after time s}, then

o

P(Ds[¢(s) = Q) = [] (1 = Co(Qem @) = 1 - 0(S(()) (20)

where Cy(¢) = |Ale=“*(© and o(S(¢)) — 0 as S(¢) — oo. Since for each N = 1,2, ..., the set
of configurations {¢ : S(¢) > N} is finite and the Markov chain is irreducible, we can define
v =min{t: S(((t)) = N} < 0. As P(D,,) — 1, by continuity of probability P(UyD,,) =1
and hence there exists N such that after time 7 = 7y the only changes in the system are
increases of the components. [ ]

It is quite obvious that Lemma 1 implies transience of the DTMC in the case o+ Svpin > 0.
Nevertheless we would like to provide another lemma (Lemma 2 below) that also ensures
transience in this case. The main reason is that this lemma takes into account the geometry
of mean jumps and formalizes intuition which can be inferred from, for example, the images
located on the right hand side of Figures 1 and 2. Besides, it provides an idea for proving
transience in Part 2) of Theorem 4 (see Lemma 5 below).

Lemma 2 Let A be a finite connected graph. If o + vy > 0, then for any 0 < ¢ < 1 the
following bound holds

E(S(C(t+1)) = S(C@)ICEH) =) = &, (21)
provided that S(¢) > Cy = Cy(¢).

Proof of Lemma 2. 1t is easy to see that inequality (21) is equivalent to the following one

J(¢e) =) (6(e)e” ™) — 1, 50) >0, (22)

TEA

h
where 1o

1+¢

i(e)

(23)
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Using subsequently inequality 14, -0y < 1, equation (3) and inequality e* > 1+ u, u € R, we
obtain

3(Co) = 3 (3= —1)

TEA

> (3(e) 1+ U(z,¢) — 1)

zEA

> 0(e)( + Bramin)S(¢) — (1 = d(e))[A] > 0,

provided that S(¢) > Cy := z5alils.
Observe that it is also possible to use inequality between the arithmetical and geometric

means and equation (3) in order to obtain that

(a4+Bvmin)S(Q)

Z V@O > |Ale Al

FASIAN

and to arrive to a similar result (provided that S((¢) > Cy, where Cy is another constant). =

Lemma 2 means that conditions of Theorem 2.2.7 in [5] are satisfied with the linear function
f(¢) = S(¢) and set A = {¢ € Z4 : S(¢) > C,} and the embedded Markov chain ((¢) is transient
in the case a + Sy, > 0.

Let us finish the proof of Part 3) of Theorem 1. If a+ Svp, > 0, then transience of CTMC
&(t) is implied (regardless of the sign of @) by Lemma 1 (or by Lemma 2). Let us show that
CTMC &(t) is explosive. Indeed, given a configuration £ bound (19) implies the following lower
bound for the total transition rate

SO 4 1y ngy) 2 max U@ > (180
TEA
where, as before, C1 = (a+ Svmin)/|A|. Besides, none of the components decrease after T steps
of the embedded process (recall that 7 is defined in Lemma 1). Therefore the only changes in
the systems are jumps up and these jumps happen with exponentially increasing rates whose
inverses are summable. This yields explosion.
]

Function () as the Lyapunov function for Foster criterion. Observe that positive
recurrence of the Markov chain in Part 1) of Theorem 1 can be shown by using Foster criterion
for positive recurrence of a countable CTMC (see e.g. [10]). We skip the easy case, when both
a < 0 and 8 < 0 and show that if & < 0,5 > 0 and o + S max,ep v(z) < 0 the function @
serves as the corresponding Lyapunov function. Indeed, the equation (15) yields that Q(§) > 0
for all ¢ € Z% outside the origin (i.e., £ # 0) and that Q(§) — oo as Y owen&s — 00, Recall
that L is the generator (defined by (4)) of the Markov chain. We fix some € > 0 and show that

LQ(¢) < —e, (24)

12



provided that S(§) = > .\ & = C, where C' = C(e) is sufficiently large. It is easy to see that

LQE) =D (—a—2U(2,8)e" ™ + 3 "(—a + 2U(x,£))Lig, 50 (25)

TEA TEA

where U(x, &) is defined by equation (2). Sums in (25) can be respectively bounded as follows

> (—a—2U(x,8)e" ™9 < |A| max(—a + 2u)e " = 2(Ale T,
FASIAN
and
2;(—04 +2U(2,8))Lig, 505 < X;(w +2U(2,¢))
e = —eoeIA! +2) (a+ Br(n))é

zEA

< —alAl +2(a + Bmaxv(2))S(§)

< —alA| +2C(a + ﬁma/i( v(zx)),
TEe

where we used the equation (3) to get the equality. Thus the LHS of (24) is bounded by the
following quantity
2[Ale™ %" — a|A| +2C(a + Bmaxv(z)),
Te

which is less than —¢, if C' > 0 is sufficiently large. The inequality (24) allows to apply Foster
criterion of positive recurrence (Theorem 1.7 in [10]) of a countable CTMC.

Remark 3 It should be noticed that DTMC ((t) is also positive recurrent under conditions
of Part 1) of Theorem 1. This can be proved by applying the Foster criterion for positive
recurrence of a countable DTMC (e.g. Theorem 2.2.3 in [5]) with the same function @ as the
Lyapunov function for the criterion. Modifications of the above calculations are straightforward
and we skip the details.

4.2 Proof of Theorem 2
Given ¢ € Z% define

My =maxU(z,() and D ={x e A:U(x,() = M}.

x€EA
Depending on the values of {«, 5} there can be two different cases.

1) A finite connected graph A is such that
M >0 for all ¢ € Z2. (26)

We say in this case that A is a type I graph.
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2) The set of configurations
K ={C: M, <0}, (27)

is not empty, then we say that A is a type II graph.

Let us consider some examples before proceeding further. It is obvious that if both « and (£
are positive, then any graph is a type I graph. Also, if « > 0 > § and a + fmax,ep v(z) > 0
then for every x € A such that (, = N = maxyea ¢, the following inequality holds

U(z,() = aN + ¢(z,{) > N (a+6m€agw(:c)) >0,

hence, A is a type I graph.
Consider two main examples of type II graphs. In both examples o« > 0 and 5 < 0.

(i) Suppose that o + v < 0, and let A be a constant vertex degree graph with v(z) = v.
In this case K is a non-empty since it contains all the points where ((z) = ¢ VY € A for
some ¢ € Z,.

(ii) Suppose o+ By/n < 0 and let A be a star graph with n + 1 vertices. In this case the set
KC contains all the points where ((x) = ¢1, ((y;) = ¢c2 Vi = 1,2,...,n (see the statement
of Theorem 6) and ¢y, ¢y € Z, solve the system of inequalities

acy + ﬁ’rLCQ < 0,
acy + 501 <0

(one can easily check that under the above conditions on o and  the solution is non-
empty).

We start the proof with the following lemma.
Lemma 3 There is a 0’ > 0 such that
P(BI¢(t) =¢) >, (28)

for all t and C.
Proof of Lemma 3 for type I graph. For a given x € A define the following event

B,(t) ={G(s + 1) = G(s) + 1, y(s) = (y(t), for y # x and s > t}.
Trivially, B,(t) C B. We are going to show that for any ¢ and = € D,

P(B.(1)[¢(t) = () > d" >0,

where ¢’ might depend only on parameters «, 8 and graph A. Given z € A and ( € Zj\_ denote

R(z, () = Z VW) (eU(M) + ZeU(y»C)> _

yEA Yy~
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If x € D¢ then
R(z,)e ") = R(z, ()e ™ < (JA] — v(z) — 1) < |A], (29)

for all ¢ € Zﬁ. Given z € D, we have that

oo M<+ak

P (B.(t)|¢(t) = ¢) = ;
(B(1)C(t) = Q) geMﬁakJrZeU(y,c)wer(x, Q)+ 2 yen Lig,>01

y~zx

11 !

y~x yeA

for all ¢ € Zﬁ. It is easy to see that by choice of x we have

Z VW O—Mc—(a=Bk < o—(a=P)k 5% v(y).

yeEA
Yy~

Also, using (26) and (29) we get that
(R(w, O+ 1{<y>0}> e Mc—ak < oI \|emok, (30)
yeEA

Therefore, we obtain the following bound

PBIW =02 [+ —y>0. (3
k=0

maxyep V(y) + 2|A|e=ok
The preceding display implies bound (28) in the case of type I graph. [

Proof of Lemma 3 for type II graph. Fix some ¢ > 0 and suppose that ( € K. = {( :
M, > —¢}. Given x € D, one can repeat, with a minor change, the same argument which
led to bound (31). The only difference now is that the inequality M, > —e yields constant
(1+¢%)|Ale™* in the right side of (30) (instead of 2|A|e™**) and it results in a different 6" # §’
such that

P(B.(1)[C(t) = ¢) > " > 0.

Consider the opposite case, when ¢ € K¢ = {( : M < —¢}. Define a stopping time
7 =min{t: {(t) € K.}.

We will now show that P(7 < 0o|¢(0) = ¢) = 1 for all { € K¢, which means that the results of
the previous paragraph apply. This would complete the proof of bound (28).

Indeed, define F(¢) = |¢|?, where |(| is Euclidean norm in R/, A direct computation
gives that there exists some &' > 0 such that

E(F(C(t+ 1)) = F(C@)IC(t) = () < =€
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for all ¢ € K¢. Let Y; = F(Xin,) then

E(Yir1 — Y[C(0), ..., ¢(1) < _5/1{t<r} (32)

so that Y; is a non-negative supermartingale which converges a.s. Taking the expectation of
in (32) yields P(7 > t) — 0 as t — oo thus 7 < 0o a.s. u

Proof of Theorem 2. By Lemma 3
E(15F) > ¥, (33)

where F; = 0{(o,...,(;} is the o—algebra of events generated by DTMC up to time moment
t. Since B € F, = o{F;, t > 0} we get by Lévy’s 0 — 1 law that

E(lB’./—';g) — E(13|foo) = 1B; as t — oo.

By (33) the right hand side of the preceding display is positive. Therefore, it must be equal to
1, hence, P(B) = 1.

Thus, eventually only a single component of the embedded chain continues to evolve by
jumping up without jumping down. In the continuous time setting the only growing component
evolves eventually as a pure birth process with exponentially growing birth rates. The latter
process is explosive and, hence, CTMC £(t) is explosive, where with probability 1 only a single
component explodes. [ ]

Remark 4 Under the assumptions of the theorem with probability one a typical trajectory of
DTMC ((t) returns to set K¢ only a finite number of times in the case of type II graph.

4.3 Proof of Theorem 3

We start with the following lemma.

Lemma 4 Let 0 < a < 3. Suppose that x1 and x4 are two vertices of A such that (1) x1 ~ xo;
(2) there is no y such that y ~ 1 and y ~ xo at the same time; (3) at some time s the
configuration of the DTMC' is such that u; = U(x1,((s)) is the largest potential on the whole
graph and us = U(xs,((s)) is the largest potential among all the neighbours of x1. Then, with
a positive probability depending on «, 8 and A only, the following events simultaneously occur

G(t) =Gy(s) for ally ¢ {x1, 22} and allt =s,s+1,5+2,...;

lim Cxl—(t) = lim gm—(t) = 1
t—oo t t—oo ¢ 2

Proof of Lemma 4. Observe that every time when the component at z; increases by 1, the
potential at z; increases by « while the potential at each of the neighbours of x; increases by
B, therefore the potential at x5 remains the largest among the neighbours of x;. At the same
time the difference between the potentials at x; and x5 decreases by ¢ := 8 — a > 0.
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Let k = L%J where |a] denotes the integer part of a € R. Assume that k is even;
the case with odd k£ can be handled very similarly. Denoting by v; = v(z;) the degree of
vertex xp (and vy = v(z3) respectively), we obtain that the probability that during the times

=s,5+ 1,...s + k only the component at x; increases is larger than

eul +ia

=

p1 = eurtia | 1 puztif | (JA] = vy)ew

~.
o

ES|

1
1 + e~ (m—u2)+i(B—a) 4 (A — y)e—ia

~

ES|
()

1

> | |

- PRl 1+ 1/16*(’“*1)5 + ‘A’efla

k)2 "

1 1

= — '

= P 14 e ko/2 4 ’A|e—m ]1:[0 1+ ve=90 + |A|e‘k°‘/2

2
k)2 ,
>

.11 L+ (v + |A])(e7 4 eio)

1=

[e'¢) 1 2
= (H T+ (i + [AD(e ™ + e—ia)> = Ci(|Af, 0, 8) > 0.

1=0

Consequently, by time s+ & we have —§ < U(z2,((s+k)) —U(z1,((s+k)) < 0 with probability
at least p;.

From now on for simplicity of notations assume that the state where us € (u; — 6§, uq| has
already been reached at time s (as opposed to a later time). Let m;(t), i = 1,2 be the number
of times z; was chosen during the times s+ 1,s 4+ 2...,s 4+ t. Define the events

A ={¢(s+1i) = ((s) for all y & {ay, 20}, i =1,2,...,2k%},

A} = {|m1(2k?) — ma(2k%)| < 2k},

A=A N AL
Then under A; we have my(2k?) + mo(2k?) = 2k* and |m;(2k*) — k?| < k for i = 1,2. So,
denoting sy, = s + 2k* 4 i we get that P(A},|Ay) is no less than

4k+1 eU(l'LC(Sk,i)) + eU($27C(5k,i))

];IO eU(fL’hC(Sk,i)) + @U(lﬁ;g(sk,i)) + (Vl + ]/2)eu2+5(k2+6k) —+ (|A| % l/2>€u2

4k+1
1

— —k
- g T4 [Ajetrran—ar = 1 Co(A], a)e™,

since U(x1,((sk)) > ur + a(k* — k) + B(k* — k), and the potential at any vertex y adjacent
either to x; or to x5 is bounded by

uy + B(k* + k+ (4k + 1)) < ug + B(K* + 6k).
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To estimate P(Aj}, ;| Ax) observe that whenever m4(j) > ma(j) + 1 the potential at x, is larger,
and the similar statement holds if one swaps 1 and 2. Now, there are two possibilities at time
J=s+2k% (a) |m1(2k*) — ma(2k?)| < 1.5k and (b) |mq(2k?) — ma(2k?)| > 1.5k.

In case (a), the difference |m(j) — ma(j)| can be majorized by the distance to the origin
of the simple symmetric random walk on Z!. In particular, the probability that during 4k + 2

steps it is further than &%/ from the starting point is bounded by czeH
_kl/6

/6 .
where c3 1S some

constant. As a result,, with probability at least 1 — c3e we have

Im1(2(k + 1)) — ma(2(k 4+ 1)?)| < 1.5k + k*3 < 2(k + 1)

and A}, occurs.

On the other hand, in case (b) we have 1.5k < |my(2k?)—my(2k?)| < 2k, hence the potential
at the larger x; in the pair {1, x2} is much smaller than the potential at the smaller x in this
pair. Consequently, for the next k steps the probability to increase the larger component,
divided by the probability to increase the smaller component, is bounded above by e=%/2 so
we can couple |my(j) — mo(j)| with an asymmetric simple random walk on Z! with the drift
towards the origin. As a result, we obtain that with probability at least 1 — e~“* during the
times t = s+ 2k* +14, i = 1,..., k, the distance between m; and m, decreases at least by k/2,

bringing it to the value less than 2k — (k/2) = 1.5k, and thus to case (a). Therefore,
P(AY | Ay) > 1 — Cye " — e=Cak,
Combining the above inequalities yields
P(Ap1|Ar) > 1— Cye " — e — Cy(|A],a)e ", (34)

Since the product of the terms on the RHS of (34) over all large enough k is positive, the
statement of the lemma follows. ]

Now note that at any moment of time s there is a vertex x; with the largest potential.
Because of our assumption it satisfies the conditions of Lemma 4 for some neighbour z5. Hence,
Theorem 3 follows from the Lévy’s 0-1 law. ]

4.4 Proof of Theorem 4

Proof of Part 1) of Theorem 4. Positive recurrence in the case o < 0, o + fr < 0 and
absence of positive recurrence in the case a > 0 are implied by Theorem 1. If « < 0, a+ v > 0
then, using equations (14) and (15), we get the following bound

[e.9]
V)k2—
Zapan 2 ) € e, mg, vayeny = Y M0 = o,
cezi k=1

which means that the stationary distribution does not exist in this case and, hence, the CTMC
is not positive recurrence. [ |
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We want to remark that if A is a constant vertex degree graph then (—a — fv) is the eigen-
value of Ag with the corresponding eigenvector (1,...,1) and, hence, the function exp(—Q(§)/2)
is not summable in the direction of this eigenvector, provided that —a — v > 0. Furthermore,
if « < 0,8 > 0then —a— Bv is the minimal eigenvalue of A, since all eigenvalues of matrix Ag
lie, by Gershgorin circle theorem (see e.g. [15]), within the closed interval [—a—|B|v, —a+|B|V].
Also, in the case of the mean-field model with n vertices (complete graph with n vertices) one
can easily compute the characteristic polynomial of matrix Ag:

()" Ha=B+p)" (—a—(n—1)8—p),

and analysis of the eigenvalues yields the same results.

Proof of Part 2) of Theorem 4 We start with showing transience of DTMC ((¢). Tran-
sience in the discrete time case is implied by the following lemma (which based on the same
intuition as Lemma 2).

Lemma 5 Let A be a finite connected graph with the constant vertex degree v(x) v. If

a+ v =0, then there exist € > 0 and C' > 0 such that the following bound holds

E(S(C(t + K(C(1)) = S(C(1)IC(E) = ) = ¢, (35)

provided that S(¢) > C' and where

k(¢) =

1, ifU(x,C) #0 for at least one x € A,
2, ifU(z,() =0 for allx € A.

Proof of Lemma 5. As we already noted in the proof of Lemma 2 inequality (35) with & =1 is
equivalent to the following one

CE —(S Z Ulz) Zl{<>0}>0 (36)

TEA rEA
where §(¢) is defined by (23) and (36) would be implied by
€) ZeU(M) —|A] > 0.
TEA
Notice that by inequality between geometric and arithmetic means we have that for all

> 7O —]Al >0, (37)

TzEA

since by equation (3)
S U(,0) = (@ + B)S(Q) =0. (39)

zEA
It is well known that given numbers a4, . . ., a,, geometric and arithmetic means of these numbers
are equal to each other if and only if a; = ... = a,,. Therefore, equation (38) also implies that
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identity >, eV@9 —|A| = 0 holds if and only if U(z, () = 0, for all z € A otherwise we have
got a strict inequality in (37). Thus, if there are exactly 0 < m < |A| vertices with non zero

potentials then
SEO Al Y O s,
z€eA zeA:U(z,0)#0

It is easy to see that since the inequality in the preceding display is strict there exists d,, € (0,1)

such that
O » ) — A =5, Y 0 —m>o0,
zeA zeAN:U(z,0)#£0

because values of potentials U belong to a discrete set {a(k —j/v), k,j € Z,} (where we used
that § = —a/v) which is bounded away from zero. Thus, given 0 < m < |A| we claim existence
of 0,, and, hence, existence of the corresponding ¢ = £(4,,) (using equation (23)). The required
in Lemma 4 ¢ is obtained thus by setting ¢ = min,, €,,.

It is easy to see that all potentials cannot stay zero for two steps in a row, hence

E(S(C(+2)) = S(C(1)IC(t) = ¢) = B(S(C(t +2)) = S(C(t+1)[C(t) =¢) =&

Thus inequality (35) is proven. ]

Lemma 5 implies that the conditions of Theorem 2.2.7 in [5] are fulfilled and hence the
embedded Markov chain is transient.

We are ready now to finish the proof of Part 2) of Theorem 4. If a+ v = 0 then transience
of DTMC ((t) implies at least transience of CTMC £(t). By Theorem 1 CTMC £(t) does not
explode if & < 0, a + fv = 0. Hence, CTMC &(¢) is transient if o < 0, a+ v = 0. [ ]

Remark 5 Let us notice how the sign of parameter o influences the process dynamics in the
case a+ v =0. If @ > 0, o+ fv = 0, then Theorem 2 applies (since 8 < 0) and, eventually, a
single component of the Markov chain explodes. A set of configurations {¢ : &, =§,, x,y € A}
is "unstable” in the sense that the process tends to leave it and to never return. In contrast,
if @ < 0, a+ fr = 0, then the process tends to stay in a neighbourhood of the same set of
configurations (with equal components) while escaping to infinity. It is easy to see that vertex
potentials are bounded around this set of configurations and this is why no explosion happens
in this case.

Proof of Part 3) of Theorem 4. Part 3) of Theorem 4 is covered by Part 3) of Theorem 1.
|

Proof of Part 4) of Theorem 4. If both @ > 0 and 5 > 0 then transience of DTMC
((t) and explosiveness of CTMC £(t) are obvious. On the other hand, if o > max{0, 3} then
Theorem 2 applies; if 0 < o < § and the graph A is without triangles then Theorem 3 applies.
]
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4.5 Proof of Theorem 5

Let ¢(t) = (¢i(t), ..., Cu(t)) be DTMC corresponding to a complete graph with n vertices. It is
easy to see that the potential of a component at vertex ¢ at time ¢ is equal to

U(i, ¢(t) = aGi(t) + B(S(C(1)) — Gi(1)) = (v = B)Gi(t) + BS(C(2)).

First, we present an intuitive argument justifying the theorem, which is made rigorous later. In
both cases described in the theorem, oo + v > 0 hence by Lemma 1 there exists a moment of
time 7 after which none of the components decrease. Also, it is easy to see that in both cases
of the theorem 8 must be positive. So, for ¢ > 7 the probability that it is the i—th component
that increases is equal to

e(a=B)G(O)+BS(S(1)) ela=B)G(®)
S, ela=AG+8SE®) T S ela=BG(®)

Therefore, in the long run DTMC evolves as a generalized Pélya urn model with weight function
g(x) = el®=#7_ Now the well-known results for a generalized Pélya urn scheme and Theorem 1
in [12] implies Parts 1) and 3) of Theorem 5. Finally, the explosiveness of the process £(t) follows
from Parts 3) and 4) of Theorem 4. (One can compare this and the following calculations with
the argument presented in the proof of Part 3) of Theorem 6.)

The problem with the above argument is that, strictly speaking, the events {(;1(t) =
G(t)+ 1}, i = 1,2,...,n, are not independent of the event {7 < t}, since the behaviour of
the Pélya urn may affect the probability of decreasing of a component. Thus, to make the
argument rigorous, we construct the following coupling.

Let i, t =1,2,..., be a sequence of i.i.d. uniform [0, 1] random variables. At time ¢ split
the interval [0, 1] into 2n intervals with lengths proportional to

g e

(VG VL) | U0Cw) 11, 1]
where U is defined by (2). If Y; falls into the i—th subinterval with 1 < i < n then we set
Git+1)=¢G{t)+1;if n+1 < i < 2n then we set (;(t +1) = max{0,¢;(t) — 1}. In both
cases we leave the remaining components unchanged. It is easy to see that the process ((t),
t > 1, has exactly the same distribution as the DTMC defined above. At the same time for
a fixed N € Z* define the process (V) (t), t = N, N +1,..., such that ("™")(N) := ¢(N) and
the transition rules of (™ (¢) are exactly the same as that of ((t) with the only exception that
when Y; falls in the interval with index > n + 1 the process (V) (¢) remains unchanged (i.e.,
“no deaths”). Let By be the event “none of Y; falls in the intervals indexed n+1,n+2,...,2n
for all t > N, then on By we have (V) (t) = ((t), t > N, consequently ((¢) has the behaviour
of the above Pélya urn with weight function g. Let A be the event {lim; o (x(¢)/t = 1/n}.
Since C,EN)(t)/t — 1/n a.s., we have

P(A) > P(A|By)P(By) = P(By).

On the other hand, Lemma 1 implies that P(By) — 1 as N — oo, which finishes the proof. m

21



4.6 Proof of Theorem 6

Proof of Part 1) of Theorem 6. Throughout the proof, denote the center of the star graph
by n+ 1 and all other vertices 1,2,...,n. We skip the trivial case, where a < 0 and § < 0. We
will show that if

a<0<p, and o+ Bv/n <0, (39)

then the stationary distribution is well defined. Let Ay be the matrix determined by equa-
tion (18) in the case of the star graph with n+1 vertices. Denote by D,, (1) be the characteristic
polynomial of matrix Ag. A direct computation gives the following recursive equation

Dy(p) = (= = p) Dy i (p) = B (—a = )", n>1,

which yields that

Dy(p) = (=1)""(u+ )" Hp + o+ V) (e + a — Bv/n).

Thus, —a > 0 is the matrix eigenvalue of multiplicity n — 1 and —a 4 34/n are eigenvalues of
multiplicity 1. The eigenvalue —av — Sy/n > 0 is the minimal one (since 5 > 0), hence Ag is
positive definite provided conditions (39) are satisfied. Positive definiteness of Ag implies that
Zopn < 00 (as in the proof of Part 1) of Theorem 1). Therefore, the stationary distribution is
well defined and the CTMC £(¢) is ergodic.

We are going to show that if « < 0 <  and a + fy/n > 0 then Z, 5, = oo and the
stationary distribution is not defined. Start with noticing that (1,...,1,/n) € Z"" is the
eigenvector corresponding to the eigenvalue (—a — 84/n). Therefore, if o + 84/n > 0 then the
function exp(—Q(§)/2) is not summable along the direction of this eigenvalue and, hence, the
CTMC £(t) is not ergodic. Indeed, in this case, since o < 0,

Zopp = Z e QO)/2-5 T & > Z e~ QE)/2
gezntt ceztt'nG

where G = {£ : & = [B&ni1/]e], i = 1,2,...,n} and [z] denotes the closest integer to = € R,
so that |z — [z]| < 1/2. Using the expression (12) for Q(§) and the fact that 8 > \/n|a| we
have

nla| np*—a?
Za,B,A > Z exXp (_ ] + 2|OZ‘ n+1

¢ezt'nG
o
_nla nB?—a? ,
=¢e 8 exp| ———k“ | = o0.
2|l
k=0

Proof of Part 2) of Theorem 6. Observe that
U(Zv C) = _’a|CZ + 6gn+17 1= 17 27 s 1y

Un+1,¢) = —|alur + B8 G
=1

22



An easy calculation gives the following identity

B+ la)U(n+1,0) + (B+al) Y U(i,¢) = (nf* - a®) S(¢) (40)

i=1

where S is defined by (13), valid in the case of any star graph. Therefore, if o+ /nf = 0, then
(nB+a)Un+1,0) + (B +|al) > _U(i,¢)
i=1

= B(1++/n) (ﬁU(n +1,0) + Z U(z‘,o) =0

which is equivalent to

VAU (n+1,0) + 3 U(,¢) = 0. (41)

Given ¢ denote m,, = m,(§) = max &, and

7y = min{t : max(§uy1(£), [Vrma(§(t))] = N}

where |a] < a denotes the integer part of a. It is obvious that the Markov chain is explosive if
and only if

P(lim TN<OO)>O,

N—oo

but this cannot happen. Indeed, if &,,1 > [/nm,,| then

Un+1 - ﬂ(_\/ﬁ’fnJrl) + 51 + -+ gn S \/ﬁﬁ<_£n+1 + \/ﬁmn) S 07

and, on the other hand, if &, < |\/nm,| then

Uk = ﬁ<_\/ﬁmn + ’fnJrl)
= [(_\/ﬁmn + L\/ﬁan) - (L\/ﬁan - fn—i—l)] <—=p

for all k£ such that & = m,,. Therefore the waiting time 7.1 — 7x is stochastically larger than
a certain exponentially distributed random variable which parameters depend only on n and (8
and hence the limit limy_,, 7y is infinite with probability 1. Thus CTMC £(t) is not explosive.

We are now going to prove transience of DTMC ((t¢) and thereby transience of CTMC
£(t). Recall that v = (1,...,1,y/n) € Z™ is the eigenvector corresponding to the eigenvalue
(—a — B4/n). Define a function f as the scalar product (in R™™) of vectors ¢ and v, i.e.

FQ) =G+ ...+ G+ Vot

For simplicity, denote f; = f({(t)). We will show that there exists ¢ > 0 such that for all ¢

Elfive — fil¢(t) = (] > & (42)
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Since the function f is non-negative and has uniformly bounded jumps (as |fi11 — fi| < /n)
transience of ((¢) will follow from Theorem 2.2.7 in [5] with k(a) = 2
To establish (42), observe that for € € [0,1)

Efirs — £ilC(t) = (] -
_ > € Ve \/_e (10 — >ic1 L0y — Vnlie,ii>0) _
- Y (760 + 1ggs0y]

H(¢ )

S [V + sy

where

H(¢,e)=(1—-¢) ZeU(i,C) + (Vi — €) Um0

—(1+8)> Loy — (VR +€) Liguyr0y-

=1

From (41) and the inequality between the arithmetical and geometric means we have

n n 1/n
) ) _Um+1,0
Z V) > H eU(Z’C)] =ne v
i=1 i=1
hence
(i,0) \/__\/_5) U(n+1,0) _ 1+e
> 1se,
1—5 Ze 1—¢ 1—51,2:; {Gi>0}
Vi Ve
- 1—+51{<n+1>0}
- ~ 1+e¢
— Z eU(’L,C) + \/ﬁeU(n-i-l,C) - (TL + \/—) ( )
i=1
where

1
0. (u) = ne V' 4 \/ne" — = re

<n+f)

and u=U(n+1,() € R.

One can easily check that ¢/ (0) = 0 and ¢”(u) = e~*/V™ + /ne* > 0 for all u, therefore
©:(+) attains its unique minimum at v = 0. If we set ¢ = 0 we also have ¢y(0) = 0 hence
wo(u) > 0, u € R implying that when ¢ = 0 the LHS of (43) is always non-negative and f; is
thus a submartingale.

To show that it actually increases on average by at least ¢ > 0 in two steps, note that
U(n+ 1,{(t+1)) —U(n+ 1,((t)] > B > 0 since ((t + 1) differs from ((¢) in one of the
coordinates, and |a| > . Therefore,

min {|U (n+ 1,¢(1))|,|U (n+1,((t+ 1))} >

v |
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Without loss of generality, assume that it is w = U(n—+1, ((¢)) which has the property |u| > 5/2.
To guarantee that the LHS (43) is non-negative for some small ¢ > 0 we will establish that

b b pe(u) = min{o(—5/2), ¢(8/2)} > 0 (44)
where the equality follows from the fact that ¢.(u) is increasing for u > 0 and decreasing for
u < 0. However, since po(£3/2) is strictly positive, as we established before, and ¢ (u) is

continuous in €, by choosing € > 0 sufficiently small we can ensure (44) and hence (42) and
transience. n

Proof of Part 3) of Theorem 6. Recall from (40) that

n

(nB+[aDU(n+1,0) + (B +al) D UG () = (nf* — a?) S(0),

i=1

where now n3? —a? > 0, due to our assumption 3 > |a|/y/n. Hence, using the elementary fact
that if a1 + - -+ 4+ ap+1 =  then max; a; > z/(n + 1) we get that

_max_ UG ((k) > CS(C(R)

and C > 0 is some constant depending on n, o and f3.

At the same time, whenever any of the component of ¢ increases, S(((k)) also increases by
1. For a positive integer y define 7, = min{t : S({(¢)) > y}. For each y € {1,2,...} the set
of configurations of ¢ where S({) < y is finite, so with probability one at some point of time k
the system will reach the state where S({(k)) > y, consequently 7, < oo a.s. for all y. Hence
we can define the events A, =“there exists ¢ > 7, such that some component decreases at time
t”. Then one can easily obtain the following bound

s n N n n -C
P(Ay) S 1- H (1 B emax; U(C(k),l)) S 1= H (1 B ﬁ) ~ 1— €_C e
k=y k=y

for large enough y. Since Zy e~“ < oo by Borel-Cantelli lemma there will be a.s. a time 3/
for which no A, (y > 7,/) occurs and thus the only changes in the system are increases of the
components; this also implies that for any integer k > 7,, we have max; U(i,((k)) > Ck, thus
ensuring that the CTMC &(t) explodes a.s., since the rates of jumps are bounded below by e“*,
the inverses of which are again summable.

Let us now observe the DTMC after time 3’ thus assuming only increases of the components,
ie. S(C(k+1)) — S(¢(k)) =1 for all k£ >y'. Denote

2(k) = > Gilk) = S(C(k)) = Guaa (k).

Since the probability that only the component at n + 1 increases after time k equals

ﬁ eUn+1,((k))—|al(—Fk) 0
i eU(n+1.0(k)—lal(—k) 4 Z?:l eU(i.C(k)
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on one hand, and the probability that the component at n 4+ 1 never increases after time k is
equal to

oo U (n+1(k))
11 (1 UALCR) £ eU@%C(l)))

i U(n+1,((k))
<TI(1- ‘ -
o eU(n+1,((k)) 4+ nemaXi=1,...,n U(i,¢(1))

0 1
i <1 1 + nelal+28)¢ur1 (k) =BS (D) ~lal mini—1,...n Q(l)))

on the other hand, we conclude that both (,41(k) — oo and z(k) — oc.
Now consider the process ((k) at those times k; < kg < ... when one of the components

in {1,2,...,n} increases. It is easy to see that z(k;y1) — z(k;) = 1 for all 7 and that one can
couple the process

(C1(ki), Ca(ki)y ooy Culki)), i =1,2,. ..,
with the generalized Pdlya urn with n types of balls and the weight function g(x) = e**. Since
a < 0, from, for example, a trivial comparison with the Friedman urn, we conclude that all

Ci(k:i), 7 =1,...,n grow at the same speed, resulting in ;(k)/z(k) — 1/n. Therefore, for any
€ > 0 there is a (random) time k; > ¢’ such that

1_E< min Cj(k>< max C](k)<i

n _ j=l,..n z(kj) — j=1,..n z(k) - n

for all & > k;.

Once this being the case, the odds that at time k the component at n + 1 grows (as opposed
to a component at ¢, ¢ € {1,...,n}) lies in the interval

e—lelCni1+82 e~ lellny1+82

n€_|a‘(1_5)%+54n+1 ’ ne_‘a|(1+5)%+ﬂcn+l

_ [ezR,E—LCn+1—log(n) ezR+E—LCn+1—log(n)}
)

where -
Ree=p+ OZD Ty o1

Let X(k) = z(k)R_c — Co1(k)L, k = ki, k1 +1,.... Then X (k) can be coupled with random
walk Y (k) on [log(np/(1 — p)),+o00) with the transitional probabilities

Y(k)+ R_, with probability 1 — p;

Yk+1)=
( ) max {Y(k;) — L, log (%) } ,  with probability p,

in such a way that X (k) <Y (k). By choosing p € (0,1) such that
EY(k+1)—Y(k)=R_.(1—-p)Lp<0
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(provided Y (k) > L + log (np/(1 — p))) we ensure that limy_,., Y (k)/k = 0, implying in turn
that
<0.

EYR_c — Coi1(k)L
lim sup = lim sup () G (k)
k—o00 k—o00 k
By the completely symmetric argument we also obtain

lim inf Z(k)RJrE _ C"H(k)L > 0.

k—o0 k -

Now, using the fact that z(k) + (,11(k) = k + const for large k,

R—e <. Cn—i-l(k) . Cn—i-l(k) R+E
_ e o ot < <
[ R, = Hminf === < limsup =57 < 7= p

Since € > 0 is arbitrary and Ry, — R_. — 0 as € — 0, we get

o Go®)__ ftlal/n _ nf+la
k—oo K B+ lal/n+ B+ |al  2n8+ (n+1)|al

and, as a consequence,

o GO Bt al

= fori=1,2,...,n.
k—oo  k 2nfB + (n+ 1)|a LT Sl

Finally, we also conclude that all the components of the CTMC ¢ actually explode simultan-
eously.

Proof of Part 4) of Theorem 6 The case i) of the theorem is covered by Theorem 2, and
the case i7) is covered by Theorem 3, since a star graph does not have triangles.
]
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