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Convergence of mixing times for sequences of
random walks on finite graphs
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Abstract

We establish conditions on sequences of graphs which ensure that the mixing times
of the random walks on the graphs in the sequence converge. The main assump-
tion is that the graphs, associated measures and heat kernels converge in a suitable
Gromov-Hausdorff sense. With this result we are able to establish the convergence
of the mixing times on the largest component of the Erdés-Rényi random graph in
the critical window, sharpening previous results for this random graph model. Our
results also enable us to establish convergence in a number of other examples, such
as finitely ramified fractal graphs, Galton-Watson trees and the range of a high-
dimensional random walk.
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1 Introduction

The geometric and analytic properties of random graphs have been the subject of
much recent research. One strand of this development has been to examine sequences
of random subgraphs of vertex transitive graphs that are, in some sense, at or near
criticality. A key example is the percolation model and, for bond percolation above the
upper critical dimension, we expect to see mean-field behavior in the sequence of finite
graphs in the critical window. That is, the natural scaling exponents for the volume and
diameter of the graph and for the mixing time are of the same order as those for the
Erdés-Rényi random graph in the critical window, as given in [36].

This mean-field behavior is seen in other natural models of sequences of critical
random graphs. For example [6] obtained general conditions for the geometric proper-
ties of percolation clusters on sequences of finite graphs and discussed examples such
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as the high dimensional torus and the n-cube, while the random walk on critical per-
colation clusters on the high-dimensional torus is treated in [24]. Motivated by these
results we will focus on the asymptotic behavior of mixing times for random walks on
sequences of finite graphs. We consider general sequences of graphs but under some
strong conditions which will enable us to establish the convergence of the mixing time.

In order to demonstrate our main result we consider the Erdés-Rényi random graph.
Let G(N,p) be the random subgraph of the complete graph on N labeled vertices
{1,..., N} in which each edge is present with probability p independently of the other
edges. It is a classical result that if we set p = ¢/N, then as N — oo, if ¢ > 1 there
is a giant component containing a positive fraction of the vertices, while for ¢ < 1 the
largest component is of size log N. However, if p = N~! + AN~%/3 for some \ € R, we
are in the so-called critical window, and it is known that the largest connected compo-
nent CV, is of order N2/3. The recent work of [1] has shown that the scaling limit of the
graph, M, exists and can be constructed from the continuum random tree.

For the Erdés-Rényi random graph above criticality, [19] and [4] established mixing
time bounds for the simple random walk on the giant component. The simple random
walk on this graph is the discrete time Markov chain with transition probabilities deter-
mined by p(x,y) = 1/deg(z) for all y such that (z,y) is an edge in CV. For the random
graph in the critical window, the following result on the mixing time ¢, (CV) (a precise
definition will be given later in (1.8), see also Remark 1.3) of the lazy random walk (a
version of the simple random walk which remains at its current vertex with probabil-
ity 1/2, otherwise it moves as the simple random walk) was obtained by Nachmias and
Peres ([36, Theorem 1.1]).

Theorem 1.1. Let CV be the largest connected component of G(N, (1+AN~'/3)/N) for
some X € R. Then, for any € > 0, there exists A = A(e, \) < oo such that for all large N,
P(th. (CN) ¢ [ATIN, AN]) < e.

mix

It is natural to ask for more refined results on the behavior of the family of mixing
times. The purpose of this paper is to give a general criteria for the convergence of
mixing times for a sequence of simple random walks on finite graphs in the setting
where the graphs can be embedded nicely in a compact metric space. Due to the recent
work of [1] and [9] we can apply our main result to the case of the Erdés-Rényi random
graph, to obtain the following result.

Theorem 1.2. Fixp € [1,00]. Ift?. (pV) is the LP-mixing time of the simple random
walk on CV started from its root p, then

N7 (0) (),

mix(pN)

p

mix

in distribution, where the random variable t
Brownian motion on M started from p.

(p) € (0,00) is the LP-mixing time of the

We will later illustrate our main result with a number of other examples of random
walks on sequences of finite graphs. In order to state it, though, we start by describ-
ing the general framework in which we work. Firstly, let (F,dr) be a compact metric
space and let m be a non-atomic Borel probability measure on F' with full support. We
will assume that balls Bp(z,r) := {y € F : dp(z,y) < r} are m-continuity sets (i.e.
7(0Bp(z,7)) = 0 for every z € F, r > 0). Secondly, take X! = (X[");>0 to be a
m-symmetric Hunt process on F' (for definition and properties see [20]), which will typ-
ically be the Brownian motion on the limit of the sequence of graphs. We suppose the
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following:

« XFis conservative, i.e. its semigroup (P;);>o satisfies P;1 = 1, m-a.e., V¢ > 0,(1.1)
* there exists a jointly continuous transition density (¢:(x,y))zyer>0 of X, (1.2)
« foreveryz,y€ Fandt >0, q(x,y) >0, (1.3)
» foreveryz € F and ¢t > 0, ¢:(z, ) is not identically equal to 1, (1.4)

where conditions (1.3) and (1.4) are assumed to exclude various trivial cases, and by
transition density we mean the kernel ¢;(z,y) such that

E,[f(XF)] = /F ae(z, 9) [ (W) (dy),

for all bounded continuous function f on F. Furthermore, we will say that the transition
density (q.(z,y))s yer,t>0 converges to stationarity in an L? sense for some p € [1, oo] if
it holds that

tlggo D,(z,t) =0, (1.5)
for every x € I/, where D,(x,t) := ||q:(x,-) — 1| pr(x). If this previous condition is satis-
fied, then it is possible to check that the LP-mixing time of F’,

b (F) = int {1 0: 509 Dy (0.) < 1/4} (1.6)
zcF

(F) <t (F) for p < p/, which

mix

is a finite quantity (see Section 3). Finally, note that ¢* .
can easily be shown using the Holder inequality.

We continue by introducing some general notation for graphs and their associated
random walks. First, fix G = (V(G), E(G)) to be a finite connected graph with at least
two vertices, where V(G) denotes the vertex set and E(G) the edge set of G, and sup-
pose dg is a metric on V(G). In some examples, dg will be a rescaled version of the
usual shortest path graph distance, by which we mean that dg(z,y) is some multiple of
the number of edges in the shortest path from x to y in G, but this is not always the most
convenient choice. Define a symmetric weight function ¢ : V(G)? — R, that satisfies
ugy > 0 if and only if {z,y} € E(G). The discrete time random walk on the weighted
graph G is then the Markov chain ((X$),,>0, PS¢,z € V(G)) with transition probabilities
(Pa(2,9))a,yev(c) defined by Pg(z,y) = ug,/ug, where uf := 3, v ) ug,. If we de-
fine a measure 7% on V(G) by setting, for A C V(G), 79(A) := 3,4 1S/ > pev o) 1S
then 7€ is the invariant probability measure for X“. The transition density of X, with
respect to 7€, is given by (p$ (2, y))z.yev(G),m>0, where

6 o PEn =)
Pl )= gy

Due to parity concerns for bipartite graphs, we will consider a smoothed version of this
function (¢S (z, Y))z,yev(G),m>0 obtained by setting
(@) + PG (2, y)

4G (x,y) = 5 : (1.7)

and define the LP-mixing time of G by

th(G):==infSm>0: sup DS (x,m)<1/45, (1.8)
zeV(QG)
where fo(x,m) := ||¢5 (#,+) = 1||ps(xc). Finally, in the case that we are considering a

|
sequence of graphs (GV)y>1, we will usually abbreviate 7¢" to 7V and ¢¢" to ¢, etc.
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Remark 1.3. In [36], the mixing time of CYV is defined in terms of the total variation
distance, that is

Tonix(CN) = min{t : | P(z, ) — 7()||rv < 1/8, Yz e V(CV)}, (1.9)

where P;(z,B) =Y. cpp; (z,y)7(y) for B C V(CY), p}Y (z,y) is the transition density for
the random walk and ||u—v||rv = maxpcy (cny |[(B)—v(B)| for probability measures y, v
on V(CV). (To be precise, 1/8 in (1.9) is 1/4 in [36], but this only affects the constants
in the results.) However, noting that

vy =5 3 Iulhah) —vlfa)),

zeV(CN)

L. (CN). Also note
that [36] considers the lazy walk on the graph to avoid parity issues, but the same
techniques will apply to the mixing time defined in terms of the smoothed heat kernel
introduced at (1.7).

(see, for example [35, Proposition 4.2]), one sees that T}, (CY) = ¢}

We are now ready to state the assumption under which we are able to prove the con-
vergence of mixing times for the random walks on a sequence of graphs. This captures
the idea that, when suitably rescaled, the discrete state spaces, invariant measures and
transition densities of a sequence of graphs converge to (F,dp), 7 and (q;(z,9))z,yeF.t>0,
respectively. Its formulation involves a spectral Gromov-Hausdorff topology, the defini-
tion of which is postponed until Section 2, and a useful sufficient condition for it will be
given in Proposition 2.4 below. Note that we extend the definition of the discrete tran-
sition densities on graphs to all positive times by linear interpolation of (¢S (z,9))m>0
for each pair of vertices z,y € V(G). Note also that the extended transition densities
are different from those of continuous time Markov chains.

Assumption 1. (GN )N>1 is a sequence of finite connected graphs with at least two
vertices for which there exists a sequence (v(N)) n>1 such that, for any compact interval
IC(0,00),

((V(GN)a dGN) 7, (qf/v(N)t(:z:,y)) ) = ((Fydrp),m, (qt(,y))zyerter)

z,yeV(GN),tel

in a spectral Gromov-Hausdorff sense.

In the case where we have random graphs, we will typically assume that we have the
above convergence holding in distribution. Our main conclusion is then the following.

Theorem 1.4. Suppose that Assumption 1 is satisfied. If p € [l,00] is such that
the transition density (q:(z,y))syer,t>0 converges to stationarity in an L? sense, then
tﬁlix(F) € (Oa OO) and

Y(N)

mix

(GN) = 1P

P (F)- (1.10)

In Section 3.2, we will explain how to derive a variation of Theorem 1.4 that concerns
the convergence of mixing times of processes started at a distinguished point in the
state space.

We emphasize that a key part of our paper is to verify Assumption 1 and apply
Theorem 1.4 in various interesting examples (including the Erd6s-Rényi random graphs
in the critical window as mentioned above). Therefore, we devote considerable space
to applying our results to such examples.
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The organization of the paper is as follows. In Section 2, we give a precise definition
of the spectral Gromov-Hausdorff convergence and give some of its basic properties. In
Section 3, we prove Theorem 1.4 and derive a variation of the theorem for distinguished
starting points. Some sufficient conditions for (1.1)-(1.5) are given in Section 4. A
selection of examples where the assumptions of Theorem 1.4 can be verified, and hence
we have convergence of the mixing time sequence, are given in Section 5. In Section
6 we introduce some geometric conditions on graphs for upper and lower bounds on
the mixing times for the corresponding symmetric Markov chains. We use these ideas
to derive tail estimates of mixing times on random graphs in the case of the continuum
random tree and the Erd6s-Rényi random graph. The proofs of these results can be
found in the Appendix.

2 Spectral Gromov-Hausdorff convergence

The aim of this section is to define a spectral Gromov-Hausdorff distance on triples
consisting of a metric space, a measure and a heat kernel-type function that will allow
us to make Assumption 1 precise. We will also derive an equivalent characterization of
this assumption that will be applied in the subsequent section when proving our mixing
time convergence result, and present a sufficient condition for Assumption 1 that will
be useful when it comes to checking it in examples. Note that we do not need to assume
(1.3), (1.4) in this section, and only use (1.1) to deduce Proposition 2.4 from a result of
[14].

First, for a compact interval I C (0,00), let M; be the collection of triples of the
form (F,m,q), where F' = (F,dr) is a non-empty compact metric space, 7 is a Borel
probability measure on F' and ¢ = (¢:(«,y))s,yeFter is a jointly continuous real-valued
function of (¢, z,y). We say two elements, (F,,q) and (F’, 7', ¢'), of M| are equivalent if
there exists an isometry f : F — F’ such that 7o f~! =7’ and ¢} o f = ¢; forevery t € I,
by which we mean ¢;(f(x), f(y)) = q¢:(z,y) for every z,y € F, t € I. Define M to be the
set of equivalence classes of M 7 under this relation. We will often abuse notation and
identify an equivalence class in M with a particular element of it. Now, set

Ar ((Fym,q), (F',7',q"))

Z,¢,9',C

= inf {déw(F), ¢ (F') +db(mo¢ "7 od/ ™)

+  sup (dz(qb(w), o' (2") +dz(o(y), ¢’ (y')) + Sup lge(z,y) — q; (2, y’)) } :

(z,2'),(y,y’)€C

where the infimum is taken over all metric spaces Z = (Z,dyz), isometric embeddings
¢o:F — Z, ¢ : F' — Z, and correspondences C between I’ and F”, dﬁ is the Hausdorff
distance between compact subsets of Z, and d% is the Prohorov distance between Borel
probability measures on Z. Note that, by a correspondence C between F and F’, we
mean a subset of I’ x F’ such that for every z € F there exists at least one 2’ € F’ such
that (z,2’) € C and conversely for every ' € F” there exists at least one = € F such that
(z,z") e C.

In the following lemma, we check that the above definition gives us a metric and
that the corresponding space is separable. (The latter fact will be useful when it comes
to making convergence in distribution statements regarding the mixing times of se-
quences of random graphs, as is done in Sections 5.2 and 5.3, for example). Before
this, however, let us make a few remarks about the inspiration for the distance in ques-
tion. In the infimum characterizing A, the first term is simply that used in the standard
Gromov-Hausdorff distance (see [7, Definition 7.3.10], for example). In fact, as far as
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the topology is considered, this term could have been omitted since it is absorbed by
the other terms in the expression, but we find that it is technically convenient and some-
what instructive to maintain it. The second term is that considered by the authors of
[23] in defining their ‘Gromov-Prohorov’ distance between metric measure spaces. The
final term is closely related to one used in [17, Section 6] when defining a distance
between spatial trees — real trees equipped with a continuous function. Indeed, the
notion of a correspondence is quite standard in the Gromov-Hausdorff setting as a way
to relate two compact metric spaces. One can, for example, alternatively define the
Gromov-Hausdorff distance between compact metric spaces as half the infimum of the
distortion of the correspondences between them (see [7, Theorem 7.3.25]).

Lemma 2.1. For any compact interval I C (0,00), (M, Ar) is a separable metric space.

Proof. Fix a compact interval I C (0,00). That A; is a non-negative function and is
symmetric is obvious. To prove that it is also the case that A; ((F, 7, q), (F',7',¢")) < 00
for any choice of (F,7,q),(F',7’',q') € M, simply consider Z to be the disjoint union
of F and F’, setting dz(x,2’) := diam(F,dp) + diam(F’,d) for any « € F,2' € F’, and
suppose that C = F x F’.

We next show that A; is positive definite. Suppose (F,=,q), (F',7',q') € M are
such that Ay ((F,m,q), (F',7',q")) = 0. For every ¢ > 0, we can thus choose Z, ¢, ¢’,C
such that the sum of quantities in the defining infimum of A; is bounded above by ¢.
Moreover, there exists a ¢ € (0, ¢] such that

sup sup |q¢ (w1, y1) — qe (w2, 2)| < €. (2.1)
T1,T2,Y1,Y2€F": tel
dr(z1,22),dr (y1,y2) <0

Now, let (x;)$2, be a dense sequence of disjoint elements of F' (in the case F' is finite,
we suppose that the sequence terminates after having listed all of the elements of F).
By the compactness of F, there exists an integer N. such that (Bp(z;, )", is a cover
for F. Define Ay := Bp(x1,0), and A; := Bp(x;,0)\ Ué;ll Bp(x;,0) fori =2,...,N,, so
that (4,))= is a disjoint cover of F, and then consider a function f. : F — F’ obtained
by setting

fe(@) = x;

on A;, where z} is chosen such that (z;,z}) € C for each i = 1,...,N.. Clearly, by

definition, f. is a measurable function. It is further the case that it satisfies, for any
x €F,

dz(¢(x),¢'(fe(2))) < dz(d(x), d(2:)) + dz(d(x:), ¢'(2})) < 2e,

where, in the above, we assume that ¢ € {1,..., N.} is such that € A;. From this, it
readily follows that:

sup |dr(z,y) — dr(fo(2), fe(y))| < 4e (2.2)
z,yclF

and
db (mo ot 7') < 3¢, (2.3)

where dﬁ' is the Prohorov distance on F”. By applying (2.1), we also have that

sup gz, y) — q;(fe(@), fe(y))| < 2e. (2.4)
zyeFtel

To continue, we use a diagonalization argument to deduce the existence of a sequence
(en)n>1 such that f. (z;) converges to some limit f(z;) € F” for every ¢ > 1. From (2.2),
we obtain that dg/(f(x;), f(z;)) = dr(z;,z;) for every 4,j > 1, and so we can extend
the map f continuously to the whole of F' ([7, Proposition 1.5.9]). This construction
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immediately implies that f is distance preserving. Moreover, reversing the roles of F'
and F’, we are able to find a distance preserving map from F’ to F. Hence f must be
an isometry. To check that (F,n,¢) and (F’,7’,q’) are equivalent, it therefore remains
to check that 7o f~! = 7/ and ¢, o f = ¢ for every t € I. Fix ¢ > 0 and recall that
the definition of (z;)Y¢, means that it is an e-net for F. Let ¢’ € (0,¢] be such that
dp/ (fer(x;), f(x;)) <eforeveryi=1,...,N.. Then,

dp: (for(x), f(2)) < dp(for (@), for (20)) + dpr (for (23), £ (23)) + dpr (f (2:), f(2)) < Te, (2.5)

where we are again assuming that ¢ € {1,..., N.} is such that = € A;, and have applied
(2.2) and the distance-preserving property of f. In particular, this implies that

dp (mo f~'w') < dp (mo fh mo foh) +df (mo f2",7) < 10z,
where we use (2.3) to deduce the second inequality. Since ¢ > 0 was arbitrary, this
yields that 7 o f*1 = 7/, Finally, (2.4) and (2.5) imply that

sup  |qi(z,y) — q;(f(x), f(y))] < 2 + sup sup | (21, v1) — qe (5, y)|
z,yeFtel ) ,2h, Y1,y EF: tel

dpr(xy,25),dpr (Y1 ,y3)<Te
and so ¢q; o f = ¢ for every t € I follows from the continuity properties of ¢’. This
completes the proof of the fact that: if A; ((F,7,q),(F’,7',q¢’)) = 0, then the triples
(F,m,q) and (F',7’,q’) are equivalent in the sense described at the start of the section.
Consequently, A; is indeed positive definite on the set of equivalence classes M.
For the triangle inequality, we closely follow the proof of [23, Lemma 5.2]. Let
(F@ 7 ¢) be an element of M, i = 1,2,3. Suppose that

Ap(FO 7 ¢y (FO 7?) ¢@))) < g,

so that we can find a metric space Z;, isometric embeddings ¢;; : FY) — Z; and
$2.1 : F® — Z; and correspondence C; between F(!) and F( such that the sum of
quantities in the defining infimum of A; is bounded above by §;. If

AI((F(Q),W(Q),q(Q)),(F(3),7r(3),q<3))) <8y,

we define Z, ,¢2 2, ¢3,2, C2 in an analogous way. Now, set Z to be the disjoint union of Z;
and Z,, and define a distance on it by setting dz|z,xz, = dz, fori =1,2, and for z € Z;,
Yy € Za,

dz(1’7 y) = inf (dZI (l‘, ¢2-,1(Z)) + dZ2 (¢2,2(Z)7 y)) .

2€F(2)
Abusing notation slightly, it is then the case that, after points separated by a 0 distance
have been identified, (Z,dz) is a metric space into which there is a natural isometric
embedding ¢; of Z;, i = 1, 2. In this space, we have that

A% ($1(d1,1(F D)), o (3,2 (FP)))
< di (@10 (FD), 621 (F®) + A (2,2(FP)), g3 2(FD)),

where we have applied the fact that ¢ (¢2.1(y)) = ¢a(d22(y)) for every y € F(?), and so
$1(p2.1(FP))) = ¢a(p22(F?)) as subsets of Z. A similar bound applies to the embedded
measures. Now, let

C:={(z,2) e FM x F® : 3y € F® such that (z,y) € C1, (y, 2) € Ca},
then if (z,2) € C,

dz(91(P11(2)), p2(93,2(2))) < dz,(P1.1(2), P2,1(y)) + dz,($2.2(y), P3,2(2)),
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where y € F® is chosen such that (z,y) € C; and (y,2z) € Co, and we again note
01(¢2.1(y)) = ¢2(d2,2(y)). Proceeding in the same fashion, one can deduce a corre-
sponding bound involving ¢(¥, i = 1,2, 3. Putting these pieces together, it is elementary
to deduce that

AI((F(l)v 7T(1)7 q(l))a (F(3)7 7T(3)7 q(S))) < 51 + 62a

and the triangle inequality follows. Thus we have proved that (M, A;) is a metric
space.

To complete the proof, we only need to show separability. This is straightforward,
however, as for any element of M/, one can construct an approximating sequence that
incorporates only: metric spaces with a finite number of points and rational distances
between them, probability measures on these with a rational mass at each point, and
functions that are defined (at each coordinate pair) to be equal to rational values at
a finite collection of rational time points and are linear between these. To be more
explicit, let (F,,q) be an element of M, and then define a sequence (FV, 7V, ¢V )n>1
as follows. First, let F¥ be a finite N~ '-net of F, which exists because F is compact.
By perturbing dr, it is possible to define a metric dp~v on FV such that |dp~(z,y) —
dr(z,y)] < N~! and moreover dp~ (z,y) € Q forall z,y € F~. Now, since 'V isan N~!-
net of F, it is possible to choose a partition (A4,),cp~v of F such that z € A, and the
diameter of A, (with respect to dr) is no greater than 2N ~'. Moreover, it is possible to
choose the partition in such a way that A, is measurable for each 2 € F. We construct
a probability measure on FV by choosing 7V ({z}) € Q such that |7V ({z}) — 7(A,)| <
N~! (subject to the constraint that ) 7N ({z}) = 1). Finally, define ¢ by setting

P / !
EN =  sup sup lgs(z,y) — @ (2", y)],
s,tel: z,x’ y,y €F:
ls—t|<SN"" dp(z,2"),dr (y,y' ) <N

so that, by the joint continuity of ¢, ey -+ 0as N — oo. Letinfl <tg <t; <--- <tg <
sup I be a set of rational times such that [to —inf |, |sup I —tg/|, [t 1 —t;] < N~1, choose
¢l (z,y) € Q such that |¢} (z,y) — @, (z,y)| < N~! for each z,y € F”, and then extend
¢" to have domain F'N x F'N x I by linear interpolation in ¢ at each pair of vertices. This
construction readily yields that A;((F, 7, q), (FY, 7V, ¢")) < 6N~ +3ey — 0. Since the
class of triples from which the approximating sequence is chosen is clearly countable,
this completes the proof of separability. O

’

We will say that a sequence in M converges in a spectral Gromov-Hausdorff sense
if it converges to a limit in this space with respect to the metric A;. We note that
in the framework of compact Riemannian manifolds, different but related notions of
spectral distances were introduced by Bérard, Besson and Gallot ([5]) and by Kasue
and Kumura ([25]). Moreover, by applying our characterization of spectral Gromov-
Hausdorff convergence, we are able to deduce that if Assumption 1 holds, then we can
isometrically embed all the rescaled graphs, measures and transition densities upon
them into a common metric space (F,dg) so that they converge to the relevant limit
objects in a more standard way, as the following lemma makes precise. Note that in
the proof of the result and henceforth we define balls in the space (E,dg) by setting
Be(z,r):={x € E:dg(x,y) < r}.

Lemma 2.2. Suppose that Assumption 1 is satisfied. For any compact interval I C
(0,00), there exist isometric embeddings of (V(GV),dg~), N > 1, and (F,dr) into a
common metric space (E,dg) such that

lim df (V(GY), F) =0, (2.6)
N— oo
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lim d&(7V,7) =0, @.7)
N—o0
and also,
lim sup sup|¢ x), — q(x, =0, (2.8)
i Sup b gy (93 (), 9 (1) = (. )

where, for brevity, we have identified the spaces (V(GY),dg~), N > 1, and (F,dF), and
the measures upon them with their isometric embeddings in (E,dg). For each x € F,
we define gy (z) to be a vertex in V(G") minimizing dg(z,y) overy € V(GY).

Proof. Fix a compact interval I C (0, 00). By Assumption 1, for each N > 1 it is possible
to find metric spaces (Ey,dy), isometric embeddings ¢x : (V(GY),dgn) — (En,dn),
¢y : (F,dr) — (En,dy) and correspondences Cy between V(GY) and F such that,
identifying the original objects and their embeddings,

a5 (V(GN), F) +dE" (7N, )

+( s (dN(ww’) +dn(y,y') + sup Dinye (@) — ar (@ y’)D < en,(2.9)
z,x’),(y,y’ )ECN

where ey — 0. Now, proceeding similarly to the proof of the triangle inequality in
Lemma 2.1, set E to be the disjoint union of EN, N > 1, and define a distance on it by
setting dp|py v = dy for N > 1, and forz € EN, 2/ € EN', N # N/, set

dp(z,2') == inf (dy(z,y) +dn (y, 7).

inf
yeF
Quotienting out points that are separated by distance 0 results in a metric space (E, dg)
(again, this is a slight abuse of notation), into which we have natural isometric embed-
dings of the metric spaces (V(G"),de~), N > 1, and (F,dr). Moreover, in the metric
space (F,dg), it readily follows from (2.9) that the relevant isometrically embedded ob-
jects satisfy (2.6) and (2.7). To prove (2.8), first note that for every 2 € V(GV), N > 1,
there exists an «’ € F such that (x,2’) € Cy. This implies that dg(z,2') < en, and so,
for any 6 > 0,

N N
sup sup QW(N)t(l‘,?J) - qu(N)t('ra z)
m,y,zGV(GN): tel
dgn (y,2)<8

< 2en+ sup sup |q:(z, y) — qi(z, 2)| . (2.10)
z,y,z€F: tel
dr(y,2)<d+2en
Now, for every x € F and N > 1, there exists an 2/ € V(G¥) such that (2/,z) € Cy, and
so dg(z',x) < ey. Therefore, since gy () is the closest vertex of V(G¥V) to z,

gN(.’L‘) € BE(.T,QEN) n V(GN) - BE(xl,?)EN) n V(GN) = BV(GN)(.’L‘I,?)EN).

Consequently,

sup_sup |0 ny (9n (), g () — qt(a?,y)‘
z,yeF tel

< ex+2  sup  sup ‘q%\/)t(w, y) — inye(, 2)
z,y,2€V(GN): t€l
den (y,2)<3en

< Ben+2  sup  suplq(w,y) — @z, 2)],

z,y,z€F: tel
dr(y,2)<5en

where the second inequality is an application of (2.10). Letting N — oo and applying
the joint continuity of (¢:(z,¥))s,yecF,¢+>0, We obtain the desired result. O

EJP 17 (2012), paper 3. ejp.ejpecp.org
Page 9/32


http://dx.doi.org/10.1214/EJP.v17-1705
http://ejp.ejpecp.org/

Mixing times for sequences of random walks

For our later convenience, let us note a useful tightness condition for the rescaled
transition densities that was essentially established in the proof of the previous result.

Lemma 2.3. Suppose that Assumption 1 holds. For any compact interval I C (0, c0),

lim lim sup sup sup ¢~ z,y) — ¢y z,z)| =0. (2.11)
D50 Nosoo g paet (G el 'y(N)t( Y) 'y(N)t( )
ch (y,2)<o

Proof. Recalling the continuity property of ¢, taking the limit as N — oo in (2.10) yields

limsup  sup  sup|g)ny(%,y) — @ ny(T,2)[ < sup  supq(w,y) — qi(w, 2)| .
N—oo gy zev(aN): tel ry,z€F: tel
den (y,2)<8 dr(y,2)<6

Again appealing to the continuity of ¢, the right-hand side here converges to 0 as § — 0,
which completes the proof. O

It is straightforward to reverse the conclusions of the previous two lemmas to check
that if (2.6), (2.7), (2.8) and (2.11) hold, then so does Assumption 1. Indeed, under these
assumptions, we have isometric embeddings of (V(G"),dg~), N > 1, and (F,dr) into a
common metric space (F, dg) for which: (2.6) gives the Hausdorff convergence of sets;
(2.7) gives the Prohorov convergence of measures; and moreover, it is elementary to
check from (2.8) and (2.11) that, with respect to the correspondences

Cy = {(z,2') € F xV(GN) :dp(z,2') < N},

the relevant transition densities converge uniformly, as described in the definition of
the metric A;. Thus, in examples, it will suffice to check these equivalent conditions
when seeking to verify Assumption 1. In fact, it is further possible to weaken these
assumptions slightly by appealing to a local limit theorem from [14]. To be precise,
because we are assuming that the transition densities of the graph satisfy the tightness
condition of (2.11), we can apply [14, Theorem 15], to replace the local convergence
statement of (2.8) with a central limit-type convergence statement. Note that, although
in [14] it was assumed that the metric on G was a shortest path graph distance, exactly
the same argument yields the corresponding conclusion in our setting, and so we simply
state the result.

Proposition 2.4 (cf. [14, Theorem 15]). Suppose that (V(GY),dg~), N > 1, and (F,dF)
can be isometrically embedded into a common metric space (E,dg) in such a way that
(2.6) and (2.7) are both satisfied. Moreover, assume that there exists a dense subset
F*of F such that, for any compact interval I C (0,00), x € F*,y € F, r > 0,

N

X N
lim PY ) (Xﬁ(N)tJ € BE(y,r)> =P (X} € Bg(y,r)) (2.12)

N—o00

uniformly fort € I, and also (2.11) holds. Then Assumption 1 holds.

To complete this section, let us observe that [14] also provides two ways to check
(2.11): one involving a resistance estimate on the graphs in the sequence ([14, Propo-
sition 17]), and one involving the parabolic Harnack inequality ([14, Proposition 16]).
Since the first of these two methods will be applied in several of our examples later, let
us recall the result here. To allow us to state the result, we define Rg~ (z,y) to be the
resistance between x and y in V(GN) (see (6.1)), when we suppose that GY is an elec-
trical network with conductances of edges being given by the weight function ,uGN. This
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defines a metric on V(GN ), for which the following result is proved as [14, Proposition
17]. As above, note that although it was a shortest path graph distance considered in
[14], the same proof applies for a general distance on the graph in question. Moreover,
the statement of the lemma is slightly different from that of the corresponding result in
[14], because there the scaling a(n) was absorbed into the definition of the metric.

Lemma 2.5 (cf. [14, Proposition 17]). Suppose that there exists a sequence (a(N))n>1
and constants k, ¢y, c2,c3 € (0,00) such that

Rgn (2,y) < e1 (a(N)dgn (2,y))", Yo,y € V(GY),

and also

c27(N) < a(N)"B(N) < esy(N),
where B(N) =Y, cv(an) 1S, » then (2.11) holds.

3 Convergence of [’-mixing times

3.1 Proof of Theorem 1.4

In this subsection we prove the mixing time convergence result of Theorem 1.4.
Throughout, we will suppose that Assumption 1 holds and that the graphs GV and
limiting metric space F have been embedded into a common metric space (E,dg) in
the way described by Lemma 2.2.

Recall from the introduction the definition of D,(x,t) = |(q:(z,-) — 1||z»(x), the LP-
distance from stationarity of the process X’ started from z at time ¢. By applying the
continuity of (¢:(z,y))syer>0, compactness of F' and finiteness of =, it is easy to check
that this quantity is finite for every z € F and ¢t > 0. The next lemma collects together
a number of other basic properties of D,(z,t) that we will apply later (the first part is a
minor extension of [8, Proposition 3.1], in our setting).

Lemma 3.1. Let p € [1,00|. For every x € F, the function t — D,(z,t) is continuous
and strictly decreasing. Furthermore, we have

i > 2. .
lim D, () > 2 (3.1)

Proof. That the function ¢t — Dp(x, t) is continuous is clear from (1.2), and so we turn
to checking that it is strictly decreasing. First, a standard argument involving an
application of Jensen’s inequality and the invariance of 7 allows one to deduce that
IPeflleeey < I flloe(xy for any f € LP(F,7), where (P;);>0 is the semigroup naturally
associated with the transition density (¢:(«,¥))s yer,t>0. Now, suppose f € LP(F,x) is

such that ||P;f[|rr(r) = || fllLr(r), and define fi(y) == [Pof(y)[? and fa(y) := P(|f[P)(y).
By the assumption on f and the fact that X is conservative and w-symmetric, we have
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that

/F frdrn

/ Py f ()P (dy)

F

/ F@)Pr(dy)

F

/F Fa)P /F 4y, 2)m(dz)m(dy)
- /F /F F@)Pge(zy)m(dy)m(d2)
- /F B(fIP)(2)m(dz)

= /Ff2d7T-

Furthermore, Jensen’s inequality implies fi(y) < f2(y). Thus, it must be the case that
fily) = fa(y), m-a.e. In particular, because 7 is a probability measure, there exists a
y € F such that f1(y) = fo(y).

In the case p > 1, the conclusion of the previous paragraph readily implies that
f is constant ¢;(y, z)7(dz)-a.e. Recalling the assumption that ¢:(y,z) > 0 everywhere,
namely (1.3), it must therefore hold that f is constant 7-a.e. Observing that for s,t > 0
we can write Dy(x,s +t) = ||Ps(q:(,-) — 1)||r(x), it follows that D (x,s +t) < Dy(x,t)
if and only if ¢;(z,-) = 1, m-a.e. However, condition (1.4) and the assumption that the
transition density is continuous imply that there exists a non-empty open set on which
gt(z,-) # 1. Thus, because 7 has full support, it is not the case that ¢;(z,-) = 1, 7-a.e.,
and we must have D,(z,s+t) < Dy(x,t), as desired.

For p = 1, the result fi(y) = f2(y) implies that f is either non-negative or non-
positive, 7-a.e. Consequently, if we suppose that D, (z,s +t) = ||[Ps(qi(z,-) = 1) r(x) =
D,(z,t) for some s > 0, then it must be the case that ¢;(x,-) — 1 is either non-negative or
non-positive. However, since fF(qt(x,y) — 1)m(dy) = 0 (due to (1.1)) and (1.4) holds, we
arrive at a contradiction. In particular, it must be the case that D,(z,s +t) < Dy(x,1),
and this completes the proof of strict monotonicity.

To establish the limit in (3.1), it will suffice to prove the result in the case p = 1
(obtaining the result for other values of p is then simply Jensen’s inequality). Let x € F
and r > 0, then

Di(wt) > /B @)~ V() + / (1 - g, ) (dy)

Bg(x,r)°
= 2P, (X/ € Bg(z,r)) — 2n(Bg(z,1)),

where (1.1) is used in the last equality. Since X' is a Hunt process, the first term here
converges to 2 as t — 0. Furthermore, because 7 is non-atomic, the second term can be
made arbitrarily small by suitable choice of r. The result follows. O

We continue by defining the LP-mixing time at € F by setting

tP

mix

(x) :=inf{t > 0: Dy(x,t) <1/4}.
In fact, the previous lemma yields that ¢ . (z) is the unique value of ¢ € (0, co) such that
D,(z,t) = 1/4 (when (1.5) holds at z). Similarly, define the LP-mixing time of z € V(GN)
by setting

tnP(x) = inf{t > 0: DY (z,t) < 1/4},

mix

EJP 17 (2012), paper 3. ejp.ejpecp.org
Page 12/32


http://dx.doi.org/10.1214/EJP.v17-1705
http://ejp.ejpecp.org/

Mixing times for sequences of random walks

where D) (z,m) = |lg} (2,-) — 1||Lo(x~). That the discrete mixing times at a point con-
verge when suitably rescaled to the continuous mixing time there is the conclusion of
the following proposition.

Proposition 3.2. Suppose that Assumption 1 is satisfied. If p € [1, 0] is such that (1.5)
holds for x € F, then
lim +(N) "5 (gn (2)) = thy, (@),

N—o0 mix
where, as in the statement of Lemma 2.2, gy(z) is a vertex in V(G”) that minimizes the
distance dg(x,y) over V(GV).

Proof. Suppose p € [1,00] is such that (1.5) holds for = € F, set ¢y := t£. (x) € (0,00),

and fix € > 0. By (1.2) and the tightness of Lemma 2.3, there exists a § > 0 such that

sup  sup [l y) — 17 — lau(w,2) — 1P| < =, (3.2)
tel y,z€F:
dE(y,Z)<2(S

limsupsup  sup \qu(N)t(gN(ac),y) 1P - |qu(N)t(gN(x),z) — 1P| <&, (3.3)
N—oo tel y,zGV(GN):
dGN (y,2)<36

where I := [to/2,2t9]. Moreover, by the compactness of F, there exists a finite collection

of balls (Bg(w;,0))r_, covering F. Define A, := B(x1,25), and A; := Bg(z;,26)\ Uj;ll

Bg(z;,26) fori=2,...,k, so that (A;)¥_, is a disjoint cover of the §-enlargement of F.
We observe

|Dp(z, )P — D;,V(gN(x),fy(N)t)ﬂ <T) + T+ T3+ Ty,

where
k

no- | o) = 1r(d) = 3o )~ 1Pr(4)

)

k

k
Ty o= Y lawm) — 1Pm(A) = > lar(e, 25) — 1P (A)
=1 =1

)

k k
Ty = | las(e, @) = 1PrN(A0) = > @by (9w (@), gn (22)) — 1PN (A3)]
i=1 i=1
k
T = | v ox (@)~ 177 ()~ [ oy D00l () ) = 1P ().
i=1
Now, suppose t € I. From (3.2), we immediately deduce that 7} < e. For T,, we
first observe that the fact balls are w-continuity sets implies that Aq,..., Ay are also
m-continuity sets. Hence 7V(A4;) — m(A;) for each i = 1,...,k, and so T, < ¢ for

large N. That 73 < ¢ for large N is a straightforward consequence of Lemma 2.2.
Finally, applying the fact that d& (F,V(G")) — 0, we deduce that, for large N, (A4;)%_,
is a disjoint cover for V(GY). Since gn(z;) € Bg(z;,0) for large N, we also have that
dan (y, gy (x;)) < 39, uniformly over y € A;, i = 1,...,k. Thus we can appeal to (3.3) to
deduce that it is also the case that T, < ¢ for large N. In fact, each of these bounds can
be assumed to hold uniformly over ¢ € I, thereby demonstrating that

lim sup |Dy(x,t) — Dév(gN(x),'y(N)t)’ =0. (3.4)

N—oo T

Since ¢ — DY (gn(x),7(N)t) is a decreasing function in ¢ for every N (cf. [8, Proposition
3.1]) and ¢ — D,(z,t) is strictly decreasing, the proposition follows. O
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Remark 3.3. In the case p = 2, the proof of the previous result greatly simplifies. In
particular, we note that

Da(z,t)* = |lqe(x,-) — 113 = qe(2,2) — 1, (3.5)

and similarly
Dy (w2, y(N)1)? = [la3 wye (2, ) = 1113 = @25y (,2) — 1.

Hence the limit at (3.4) is an immediate consequence of the local limit result of (2.8),
and we do not have to concern ourselves with estimating the relevant integrals directly.

To extend the above proposition to the corresponding result for the mixing times of
the entire spaces, we will appeal to the following lemma, which establishes a continuity
property for the LP-mixing times from fixed starting points in the limiting space, and a
related tightness property for the discrete approximations.

Lemma 3.4. Suppose p € [1,00] is such that (1.5) holds for x € F, then the following
Statements are true.

(a) The function y — t¥ . (y) is continuous at .

(b) Under Assumption 1, it is the case that

lim lim sup sup y(N)~? tﬁ{ﬁ(y) — thi’i(gN(ac)) =0.
020 Nooo  yev(GN):
den (gn (2),y)<d

Proof. Consider p € [1, 00| such that (1.5) holds for z € F, so that ¢, := ' . (z) is finite,
and let ¢ € (0,%9/2). Since the function ¢t — Dp(z,t) is strictly decreasing (by Lemma
3.1), there exists an n > 0 such that D,(z,t9 —¢) > Dp(z,to) +n = 1/4 + n and also
Dy(x,to +€) < 1/4 —n. By the continuity of (¢:(,y))z,yer,t>0, there also exists a § > 0

such that

sup sup  |Dp(z,t) — Dy(y,t)| <.
t€[to—e,to+e] yeF:
dr(z,y)<d

Hence if y € Bp(z, ), then

Dy(y,to —€) > Dp(x,to —€) —n >

b

D,(y,to +¢) < Dp(z,to+¢)+n<

N N

This implies that ¢/ . (y) € [to — €,to + €], and (a) follows.

The proof of part (b) is similar. In particular, choose n as above and note that (3.4)
implies that D)Y (gn(x),7(N)(to—¢)) > 1/4+n/2 and D) (gn (z), v(N)(to+e)) < 1/4—n/2
for large N. Furthermore, by the transition density tightness of Lemma 2.3, there exists

a 0 > 0 such that

n
sup sup Dy (gn (2),7(N)t) = DY (3, v(N))] < 3,
teto—e,to+e] yGV(GN):
don (9N (2),y)<d

for large N. Hence if N is large and y € V(GY) is such that de~(gn(2),y) < 0,
then DY (y,y(N)(to — ¢)) > 1/4, and D) (y,7(N)(to + ¢)) < 1/4. This implies that
~(N)1N:P(y) € [to — e, to +¢]. Since it is trivially true that, once N is large enough, this

mix
result can be applied with y = gy (), the result follows. O
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We are now ready to give the proof of our main result.

Proof of Theorem 1.4. Observe that, under the assumptions of the theorem, Lemma
3.4(a) implies that the function (¥, (z)).cr is continuous. Since F is compact, the

supremum of (¢! . (z)),er is therefore finite. Now, it is an elementary exercise to check
that we can write the LP-mixing time of F’, as defined at (1.6), in the following way:

th (F)=supth. (). (3.6)

mix
zEF

Consequently ¢t/ . (F) € (0,00), as desired.
To complete the proof, we are required to demonstrate the convergence statement
of (1.10). Fix ¢ > 0. For every x € F, Proposition 3.2 and Lemma 3.4(b) allow us to

choose é(x) > 0 and N(z) < oo such that

sup (V)29 (@) — th(@)| < e,

N>N(z)
sup sup (V)7 IR (gn (@) — ()| < e
N2>N(z) yeV(GN):

dgn (9n (2),y) <46(x)

Since (Bg(x,6(x))).cr is an open cover for F, by compactness it admits a finite subcover
(Bg(z,5(x)))zex. Moreover, because d%(F,V(GY)) — 0, there exists an Ny > 0 such
that if N > Ny, then (Bg(x,26(x))).cx is a cover for V(GY). Applying this choice of X,
we have for N > Ny V max,ecx N(z) that

Y(N)THE L (GN) < Sugv(N) thiP(gn(x)) + e < sup b, (2) + 26 < B (F) + 2,
e reX

where we note that, similarly to (3.6), the LP-mixing time of the graph G can be written
as
GN)= sup thi(x).

mix
zeV(GN)

le (

Furthermore, if 2y € F' is chosen such that t* . (x¢) > t* . (F) — ¢, then, for large N,

= “mix

W(N) ! ﬁlZ(GN) 2 7(N) 1tm1§(gN(x0)) 2 tp (‘TO) —€2 tﬁux(F) - 287

where we have again made use of Proposition 3.2. Since € > 0 was arbitrary, we are
done. O

3.2 Distinguished starting points

In certain situations, convergence of transition densities might only be known with
respect to a single distinguished starting point. This is the case, for instance, in two of
the most important examples we present in Section 5 - critical Galton-Watson trees and
the critical Erdés-Rényi random graph. In such settings, it is only possible to prove a
convergence result for the mixing time from the distinguished point. It is the purpose
of this subsection to present a precise conclusion of this kind.

Consider, for a compact interval I C (0, c0), the space of triples of the form (F,7,q),
where F' = (F,dp, p) is a non-empty compact metric space with distinguished vertex p,
7 is a Borel probability measure on F and ¢ = (q;(,y))s yeFtcr is a jointly continuous
real-valued function of (¢, z,y); this is the same as the collection M defined in Section
2, though we have added the supposition that the metric spaces are pointed. We say
two such elements, (F, 7, q) and (F',n’,q’), are equivalent if there exists an isometry
f: F — F'suchthat f(p) = p/, mrof' = 7' and ¢, o f = ¢ for every t € I. By
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following the proof of Lemma 2.1, one can check that it is possible to define a metric
on the equivalence classes of this relation by simply including in the definition of A;
the condition that the correspondence C must contain (p, p’). We define convergence
in a spectral pointed Gromov-Hausdorff sense to be with respect to this metric. The
distinguished starting point version of Assumption 1 is then as follows.

Assumption 2. Let (GV)y>1 be a sequence of finite connected graphs with at least two
vertices and one, pV say, distinguished, for which there exists a sequence (y(N))n>1
such that, for any compact interval I C (0, 00),

N N N N N
((V(G )7dGNap )77T 7(q»y(N)t(p 7x))m€V(G”),t€I>

converges to ((F,dp, p),m, (¢:(p, x))sertcr) in a spectral pointed Gromov-Hausdorff sense,
where p is a distinguished point in F.

The following result can then be proved in an almost identical fashion to Proposition
3.2, simply replacing gy () by p" and x by p. In doing this, it is useful to note that if As-
sumption 1 is replaced by Assumption 2, then we are able to include in the conclusions
of Lemma 2.2 that p" converges to p in E.

Theorem 3.5. Suppose that Assumption 2 is satisfied. If p € [1, 0] is such that (1.5)
holds for x = p, then

F(N) TP (V) 2 (p).

4 Convergence to stationarity of the transition density

Before continuing to present example applications of the mixing time convergence
results proved so far, we describe how to check the LP convergence to stationarity of the
transition density of X ¥ in the case when we have a spectral decomposition for it and
a spectral gap. In the same setting, we will also explain how to check the non-triviality
conditions on the transition density that were made in the introduction.

Write the generator of the conservative Hunt process X¥ as —A, and suppose that
A has a compact resolvent. Then there exists a complete orthonormal basis of L?(F, ),
(¢r)r>1 say, such that App = A\ppp forall k >0, 0 < Ao < A; < ... and limy_,00 A = 00.
By expanding as a Fourier series, we can consequently write the transition density of
XF as

we) = X ([ ateem)) aw)

k>0

= > Plor()enly)

k>0

= > e Mop(@)en(y),

k>0

where (PtF )i>0 is the associated semigroup, and the final equality holds as a simple
consequence of the fact that &(Pf ;) = —PF Ay, = =\ P ¢r. Now by (1.1), it holds
that 1 = PF'1 is in the domain of A. A standard argument thus yields Al = APF1 =
—%(PtF 1) = 0, and so there is no loss of generality in presupposing that Ay = 0 and
o = 1in this setting. The only additional assumption we make on the transition density
(q¢(2,y))z,yer,t>0 is that it is jointly continuous in (¢,z,y) (i.e. (1.2) holds).
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Lemma 4.1. Suppose that the operator A has a compact resolvent, so that the above
spectral decomposition holds. If there is a spectral gap, i.e. A1 > 0, then (q.(z,y))z.yeFt>0
converges to stationarity in an LP sense (namely (1.5) holds) for any p € [1, c0].

Proof. Recall from (3.5) that Dy(z,t)?> = got(x,2) — 1. Under the assumptions of the
lemma, it follows that
Dy(x,1)? = e M pp(z)? =0, (4.1)
k>1

as t — oo, which completes the proof of the result for p = 2. To extend this to any p, we
first use Cauchy-Schwarz to deduce

(a(z,y) = 1> = [ D e ™M op(@)ery)

k>1
< D e Mop(@)? Y e M (y)?
k>1 k>1

= (q(z,z) — )(q(y, y) — 1)

Consequently, we have that

Duoo(z,t)* = sup(q(z,y) — 1)
yeF

(q¢(z,z) — 1) sup(qe(y,y) — 1)
yeF

IN

IN

Dy(x,t/2)% sup Doo(y, 1)
yer

for any ¢ > 1, where the second inequality involves an application of the monotonicity
property proved as part of Lemma 3.1. Now, by (1.2), the term sup,cp Dy (y,1) is a
finite constant, and so combining the above bound with (4.1) implies that Do (z,t) <
CDs(z,t/2) — 0 as t — oo. The result for general p € [1,00] is an immediate conse-
quence of this. O

We now give a lemma that explains how to check conditions (1.3) and (1.4).

Lemma 4.2. Suppose that the operator A has a compact resolvent and there is a spec-
tral gap, then the conditions (1.3) and (1.4) are automatically satisfied.

Proof. Firstly, assume that ¢;(x,y) = 0 for some z,y € F, t > 0. If s € (0,t), then the
Chapman-Kolmogorov equations yield 0 = ¢ (z,y) = [, ¢s(, 2)qi—s(z,y)7(dz). Since 7
has full support, using (1.2), it follows that gs(z,2)q:—s(z,y) = 0 for every z € F. In
particular, ¢s(z,y)q:—s(y,y) = 0. Noting that ¢;_4(y,y) = D3(y,t/2) + 1 > 1, we deduce
that ¢gs(z,y) = 0. Now, define a function f : (0,00) — R4 by setting f(s) := ¢s(z,y).
Letting (\});>o represent the distinct eigenvalues of A, we can write

fls) = ae™,
i>0
where a; := Zj:A,:A; ¢;(2)p;(y). In fact, since Cauchy-Schwarz implies 3 -, laje= i
(qs(w,7)qs(y,y))'/? < oo, this series converges absolutely whenever s € (0,00). Thus
f(2) =250 a;e~*i* defines an analytic function on the whole half-plane ®(z) > 0. By
our previous observation regarding ¢,(x,y), this analytic function is equal to 0 on the
set (0, ¢], and therefore it must be 0 everywhere on R(z) > 0. However, this contradicts

<
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the fact that f(¢t) = q;(z,y) — 1 as ¢ — oo, which was proved in Lemma 4.1. Hence,
qi(x,y) > 0 forevery x,y € F, t > 0.

Secondly, suppose that ¢;(z,-) = 1 for some x € F and ¢t > 0. Then 1 = ¢(x,2) =
1+ 3,5, ¢i(x)?e i, and so ¢;(z) = 0 for every i > 1. This implies that ¢;(z,z) = 1 for
every t > 0. However, by following the proof of (3.1), one can deduce that

. _ 1 2 S 2 >
tlgf(l)(Qt(ﬂ%x) 1) lim Dj(z,t/2) 2 lim Dy (2,t/2) = 2,

and so the previous conclusion can not hold. Consequently, we have shown that ¢;(x, ) #
1 forany x € F, t > 0, as desired. O

To summarize, the above results demonstrate that to verify all the conditions on the
transition density that are required to apply our mixing time convergence results, it
will suffice to check that the conservative Hunt process X* has a jointly continuous
transition density and the corresponding non-negative self-adjoint operator, A, has a
compact resolvent and exhibits a spectral gap. As the following corollary explains, this
is a particularly useful observation in the case that the Dirichlet form (£, F) associated
with X ¥ is a resistance form. A precise definition of such an object appears in [27,
Definition 3.1], for example, but the key property is the finiteness of the corresponding
resistance, i.e.

[f(@) = fW)P?

Rle,y) = S“p{ .0

CfeF, E(f,f)>0}

is finite for any z,y € F.

Corollary 4.3. Suppose that Xt is a m-symmetric Hunt process on F such that the
associated Dirichlet form (€, F) is a resistance form, then (1.1)-(1.5) are automatically
satisfied.

Proof. The fact that X ¥ is conservative is clear since for a resistance form 1 € F and
E(1,1) = 0. That (1.2) holds is proved in [27, Lemma 10.7]. Moreover, we can check
that the non-negative operator corresponding to (£, F) has a compact resolvent (see
[27, Lemma 9.7] and [30, Theorem B.1.13]) and exhibits a spectral gap (this is an easy
consequence of the fact that, for a resistance form, £(f, f) = 0 if and only if f is con-
stant). Thus, by Lemma 4.1 and Lemma 4.2, the transition density of X" also satisfies
(1.3)-(1.5). O

5 Examples

The mixing time results of the previous sections have many applications. To begin
with a particularly simple one, consider GV to be a discrete d-dimensional box of side-
length N, i.e. vertex set {1,2,..., N}¢ and nearest neighbor connections. By applying
classical results about the convergence of the simple random walk on this graph to
Brownian motion on [0, 1]¢ reflected at the boundary, Theorem 1.4 readily implies that
the LP-mixing time of the simple random walk on {1,2,..., N}%¢, when rescaled by N 2,
converges to the LP-mixing time of the limit process for any p € [1, co]. A similar result
could be proved for the random walk on the discrete torus (Z/NZ)?. More interest-
ingly, however, as we will now demonstrate, it is possible to apply our main results in
a number of examples where the graphs, and sometimes limiting spaces, are random:
self-similar fractal graphs with random weights, critical Galton-Watson trees, the criti-
cal Erd6s-Rényi random graph, and the range of the random walk in high dimensions.
For the second and third of these, we will in the next section go on to describe how the
convergence in distribution of mixing times we establish can be applied to relate tail
asymptotics for mixing time distributions of the discrete and continuous models.
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5.1 Self-similar fractal graphs with random weights

Although the results we have proved apply more generally to self-similar fractal
graphs (see below for some further comments on this point), to keep the presentation
concise we restrict our attention here to graphs based on the classical Sierpinski gasket,
the definition of which we now recall. Suppose p1, p2, p3 are the vertices of an equilateral
triangle in R?. Define the similitudes

Z—Di

5
Since (¢;)?_, is a family of contraction maps, there exists a unique non-empty compact
set F' such that F' = U?:lz/zi(F ) — this is the Sierpinski gasket. We will suppose dr is the
intrinsic shortest path metric on F' defined in [28], and note that this induces the same
topology as the Euclidean metric. Moreover, we suppose 7 is the (In3)/(In 2)-Hausdorff
measure on F' with respect to the Euclidean metric, normalized to be a probability
measure. This measure is non-atomic, has full support and satisfies 7(0B(z,r)) = 0 for
every x € F, r > 0 (see [14, Lemma 25]).

We now define a sequence of graphs (GV)y>¢ by setting

Yi(x) :=p; + 1=1,2,3.

3
VieN = Ut (W),

11,‘..,7;1\]:1
where V; := {p1,p2,p3} and ¥;, ., :=; o---o1); , and
E(GN) = {{’(/}il'uiN (x)7wi1...i1\r(y>} HEANS Vba xz 7é Y, i1,...,iN € {1’ 273}} .

We set dgn = dr|y(gV)xv(ay), o that (V(GN),dg~) converges to (F,dr) with respect
to the Hausdorff distance between compact subsets of F'. Weights ([Lév)eeE(GN)’NZO
will be selected independently at random from a common distribution, which we as-
sume is supported on an interval [c¢;,co], where 0 < ¢; < ¢2 < oo. By the procedure
described in the introduction, we define from these weights a sequence of random
measures (7V)y>o on the vertex sets of our graphs in the sequence (G")y>o. That
7N weakly converges to 7 as Borel probability measures on F, almost-surely, can be
checked by applying [14, Lemma 26].

To describe the scaling limit of the random walks associated with the random weights
"N, we appeal to the homogenization result of [31]. To describe this, we first intro-
duce the ]]V)irichlet form associated with the walk on the level N graph by setting, for
feRVE),

3
EVULD = D D @iy ) Wi () = f(@iran ()7 (5.1)

i, iN=1z,yeVo,x#y
Let AN = (AY)zyevs.o2y be the collection of weights such that the associated random

walk on GP is the trace of XSG onto V. It then follows from [31, Theorem 3.4] that
there exists a deterministic constant C' € (0, c0) such that

N
) N

(3) AN

for any z,y € Vi, « # y. Now, suppose £Y is a quadratic form on RY(¢") which satisfies

(5.1) with /,Lg replaced by C in each summand, then define

lim E

n—0o0

=0,

in (@)Viq iy (V)

5 N
e(r0) = g (3) € lviam Avion)
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for f € F, where F is the subset of C(F,R) such that the right-hand side above exists
and is finite. It is known that (£, F) is a local, regular Dirichlet form on L?(F, ), which
is also a resistance form (see [30], for example). Thus, by Corollary 4.3, the associated
m-symmetric diffusion X  which (modulo the scaling constant C) is known as Brownian
motion on the Sierpinski gasket, satisfies (1.1)-(1.5).

For the case of unbounded fractal graphs, a probabilistic version of (2.12) was
proved as [14, Proposition 30(i)] by applying the homogenization result for processes of
[32] (cf. [31]). Since the Sierpinski gasket is a finitely ramified fractal, it is a relatively
straightforward technical exercise to adapt this result to the compact case by consider-
ing a decomposition of the sample paths of the relevant processes into segments started
at one of the outer corners of the gasket and stopped upon hitting another (a full proof
of this can be found in [15]).

Finally, a probabilistic version of the tightness condition of (2.11) is easily checked
by applying (a probabilistic version of) Lemma 2.5, using known resistance estimates
for nested fractals (cf. [14, Proposition 30(ii)]), and so Assumption 1 holds in probability
due to Proposition 2.4. Thus we are able to apply Theorem 1.4 to deduce the following.

Theorem 5.1. IftmiX(GN) is the mixing time of the random walk on the level N approx-
imation to the Sierpinski gasket equipped with uniformly bounded, independently and
identically distributed random weights, then

57Ntmix(GN) - tmix(F)
in probability, where t.,ix(F) is the mixing time of the diffusion X'

Let us remark that the same argument will yield at least two generalizations of this
theorem. Firstly, it is not necessary for the weights to be independent and identically
distributed, but rather it will be sufficient for them only to be ‘cell independent’, i.e.
each collection (“112[1:1...”\, (@)iy o in (y))z.yeVo,o#y i independent and identically distributed
as (fay)z,yeVy,ay- (We note that without a symmetry condition, though, the limiting
diffusion will no longer be guaranteed to be the Brownian motion on the Sierpinski
gasket.) Secondly, the Sierpinski gasket is just one example of a nested fractal. Identical
arguments could be applied to obtain corresponding mixing time results for sequences
of graphs based on any of the highly-symmetric fractals that come from this class (since
the key references [14], [31] and [32] all incorporate nested fractals already).

Finally, variations on the above mixing time convergence result can also be estab-
lished for examples along the lines of those appearing in [14, Sections 7.4 and 7.5].
These include: an almost-sure statement for Vicsek set-type graphs (which comple-
ments the mixing time bounds for deterministic versions of these graphs proved in
[22]); a convergence of mixing times for deterministic Sierpinski carpet graphs; and a
subsequential limit for Sierpinski carpets with random weights. Since many of the ideas
needed for these applications are similar to those discussed above, we omit the details.

5.2 Critical Galton-Watson trees

The connection between critical Galton-Watson processes and a-stable trees is now
well-known, and so we will be brief in introducing it. Let £ be a mean 1 random variable
whose distribution is aperiodic (not supported on a sub-lattice of Z). Furthermore,
suppose that ¢ is in the domain of attraction of a stable law with index « € (1,2), by
which we mean that there exists a sequence ay — oo such that

(N - N

an

— =, (5.2)
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in distribution, where £[N] is the sum of NV independent copies of £ and the limit random
variable satisfies E(e *%) = ¢=*" for A\ > 0. If Ty is a Galton-Watson tree with offspring
distribution ¢ conditioned to have total progeny N, then it is the case that

N7 ayTy — T, (5.3)

in distribution with respect to the Gromov-Hausdorff distance between compact metric
spaces, where T(®) is an a-stable tree normalized to have total mass equal to 1 (see [34,
Theorem 4.3], which is a corollary of a result originally proved in [16]). Note that the
left-hand side here is shorthand for the metric space (V(7x), N tandr, ), where V(Ty)
is the vertex set of 7y and dr, is the shortest path graph distance on this set.

The a-stable tree 7(® is almost-surely a compact metric space. Moreover, there is
a natural non-atomic probability measure upon it, 7(® say, which has full support, and
appears as the limit of the uniform measure on the approximating graph trees. Usefully,
we can decompose this measure in terms of a collection of measures of level sets of the
tree. More specifically, in the construction of the a-stable tree from an excursion we can
naturally choose a root p € 7(*). We define 7(®)(r) := {x € T(® : dr@)(p,2) = r} to be
the collection of vertices at height r above this vertex. For almost-every realization of
T(®), there then exists a cadlag sequence of finite measures on 7(®), (£),, such that
(" is supported on 7 (r) for each r and 7(® = [ ¢"dr (see [17, Section 4.2]). Clearly
this implies that 7(*) (9B (p,7)) = 0 for every » > 0, for almost-every realization of
7). Since a-stable trees satisfy a root-invariance property (see [17, Theorem 4.8]),
one can easily extend this result to hold for 7(®-a.e. z € T(®). Although this is not quite
the assumption of the introduction that 7(®) (8 By (x,7)) = 0 for every z € T(®), r > 0,
by a minor tweak of the proof of Proposition 3.2, we are still able to apply our mixing
time convergence results in the same way.

Upon almost-every realization of the metric measure space (T(O‘), w(a)), it is possible
to define a corresponding Brownian motion X (@) (to do this, apply [29, Theorem 5.4], in
the way described in [10, Section 2.2]). This is a conservative 7(*)-symmetric Hunt pro-
cess, and the associated Dirichlet form (£(®), 7(*)) is actually a resistance form. Thus
we can again apply Corollary 4.3 to confirm that (1.1)-(1.5) hold for some correspond-
ing transition density, ¢(®) say. Now, in [13], it was demonstrated that if PpT% is the
law of the random walk on 7y started from its root (original ancestor) py and 7V is its
stationary probability measure, then, after embedding all the objects into an underly-
ing Banach space in a suitably nice way, the conclusion of (5.3) can be extended to the
distributional convergence of

(N_laNTN’WN(NaNl')’P/JT% <(N_1GNXEJ—Z\7V2aN1tJ)te[O 0 < ))

to (T(O‘), (@) Pff")), where Pff‘) is the law of X (@) started from p- By applying the fixed
starting point version of the local limit result of Proposition 2.4 (cf. [14, Theorem 1]),
similarly to the argument of [14, Section 7.2], for the Brownian continuum random tree,
which corresponds to the case a = 2, one can obtain from this a distributional version of
Assumption 2. (The tightness condition of (2.11) is easily checked by applying Lemma
2.5.)

Lemma 5.2. For any compact interval I C (0, c0),

((V(TN)aN Yaydr~,p )771' ’(qN?aXrlt(p ’x))meV(TN)vt€I>

()

converges in distribution to (7, d ), p), 7, (¢;" (p, %)) ge 7 4c1) in @ spectral pointed
Gromov-Hausdorff sense.
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Consequently, since the space in which the above convergence in distribution oc-
curs is separable, we can use a Skorohod coupling argument to deduce from this and
Theorem 3.5 the following mixing time convergence result. We remark that the v/2
that appears in the finite variance result is simply an artefact of the particular scaling
we have described here, and could alternatively have been absorbed in the scaling of
metrics.

Theorem 5.3. Fixp € [1,00]. Ift%. (pY) is the LP-mixing time of the random walk on
T started from its root p”, then
N_Qa’NtIPiﬂix(pN)%tﬁlix(pL

in distribution, where t* . (p) € (0, 00) is the LP-mixing time of the Brownian motion on

T(®) started from p. In particular, in the case when the offspring distribution has finite
variance o, it is the case that

oo
ﬁN (e

—tP

N) mix(p)v

in distribution.

Remark 5.4. We note that it was only for convenience that the convergence of the
random walks on the trees 7y, N > 1, to the Brownian motion on 7(® was proved
from a single starting point in [13]. We do not anticipate any significant problems
in extending this result to hold for arbitrary starting points. Indeed, the first step
would be to make the obvious adaptations to the proof of [13, Lemma 4.2] to extend the
result, which demonstrates convergence of simple random walks (and related additive
functionals) on subtrees of 7y consisting of a finite number of branch segments to the
corresponding continuous objects, from the case when all the random walks start from
the root to an arbitrary starting point version. An argument identical to the remainder
of [13, Section 4] could then be used to obtain the convergence of simple random walks
on the whole trees, at least in the case when the starting point of the diffusion is in
one of the finite subtrees considered. Since the union of the finite subtrees is dense
in the limiting space, we could subsequently use the heat kernel continuity properties
to obtain the non-pointed spectral Gromov-Hausdorff version of Lemma 5.2. However,
we do not pursue this approach here as it would require a substantial amount of space
and new notation that is not relevant to the main ideas of this article. Were it to be
checked, Theorem 1.4 would imply, for any p € [1, o], the distributional convergence of
th . (Tn), the LP-mixing time of the random walk on 7y, when rescaled appropriately, to
tP  (T@)) € (0,00), the LP-mixing time of the Brownian motion on 7).

5.3 Critical Erdés-Rényi random graph

Closely related to the random trees of the previous section is the Erdés-Rényi ran-
dom graph at criticality. In particular, let G(V,p) be the random graph in which every
edge of the complete graph on N labeled vertices {1, ..., N} is present with probability
p independently of the other edges. Supposing p = N~! + AN~%/3 for some X € R,
so that we are in the so-called critical window, it is known that the largest connected
component CV, equipped with its shortest path graph metric d.~, satisfies

(V(CN),N’l/BdCN> (M, dp)

in distribution, again with respect to the Gromov-Hausdorff distance between compact
metric spaces, where (M,du) is a random compact metric space [1]. (In fact, this
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and all the results given in this subsection hold for a family of i-th largest connected
components for all © € IN. For notational simplicity, we only discuss the largest con-
nected component CV.) Moreover, in [9], it was shown that the associated random
walks started from a root vertex p” satisfy a distributional convergence result of the
form N

(N71/3XLCNtJ>t>O - (X,{‘/‘)t20 ,
where XM is a diffusion on the space M started from a distinguished vertex p € M.
Although the invariant probability measures of the random walks, 7V say, were not
considered in [9], it is not difficult to extend this result to include them since the hard
work regarding their convergence has already been completed (see [9, Lemma 6.3],
in particular). Hence, by again applying the fixed starting point version of the local
limit result of Proposition 2.4 (using Lemma 2.5 again to deduce the relevant tightness
condition), we are able to obtain the analogue of Lemma 5.2 in this setting.

Lemma 5.5. For any compact interval I C (0, 00),

((V(CN)’N_l/gdCN”ON) o (q%t(pN7x))$€V(TN),t€I>7

converges in distribution to ((M,d, p), ™, (¢/(p, ))zerm.ter), where ™ is the in-
variant probability measure of X and (¢} (x,v))z yem t>0 IS its transition density with

respect to this measure, in a spectral pointed Gromov-Hausdorff sense.

In order to proceed as above, we must of course check that 7™ and ¢™ satisfy a
number of technical conditions. To do this, first observe that a typical realization of M
looks like a (rescaled) typical realization of the Brownian continuum random tree 7 (2)
glued together at a finite number of pairs of points [1]. Since 7™ can be considered as
the image of the canonical measure 7(2) on 7(? under this gluing map, it is elementary
to obtain from the statements of the previous section regarding 7(? that 7 is almost-
surely non-atomic, has full support and satisfies 7" (0B (x, 7)) = 0 for 7™-a.e. z € M
and every r > 0, as desired. For ¢™, we simply observe that because the Dirichlet form
corresponding to X M is a resistance form ([9, Proposition 2.1]), we can once again
apply Corollary 4.3 to establish conditions (1.1)-(1.5).

Given these results, pointwise mixing time convergence follows from Theorem 3.5.

Theorem 5.6. Fixp € [1,00]. Ift%. (pV) is the LP-mixing time of the random walk on
CN started from its root p~, then

N_ltrpiﬂix(pN)%tfﬂix(p)’

p

mix

in distribution, where t
M started from p.

(p) € (0,00) is the LP-mixing time of the Brownian motion on

Remark 5.7. As discussed in Remark 5.4, we do not expect any major barriers in
extending the above result to arbitrary starting points. The first task in doing this
would be to adapt the convergence result proved in [9] regarding the convergence of
simple random walks on subgraphs of C] formed of a finite number of line segments
([9, Lemma 6.4]) to arbitrary starting points. One could then extend this to obtain the
desired convergence result for simple random walks on the entire space using ideas
from [9, Section 7] and heat kernel continuity. It would also be necessary to introduce
a new Gromov-Hausdorff-type topology to state the result, as the one used in [9] is only
suitable for the pointed case. Again, we suspect taking these steps will simply be a
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lengthy technical exercise, and choose not to follow them through here. We do though
reasonably expect that t* . (CV), the LP-mixing time of the random walk on C", when
rescaled appropriately, converges in distribution to t*, (M) € (0,00), the LP-mixing

time of the Brownian motion on M, for any p € [1, 0].

5.4 Random walk on range of random walk in high dimensions

Let S = (S»)n>0 be the simple random walk on 74 started from 0, built on an un-
derlying probability space with probability measure P, and define the range of S up to
time N to be the graph G with vertex set

V(GN):={S,:0<n< N}, (5.4)

and edge set
EGN) :={{Sy_1,S.}: 1 <n < N}. (5.5)

In this section, we will explain how to prove that if d > 5, which is an assumption hence-
forth, then the mixing times of the sequence of graphs (G) ~N>1 grows asymptotically
as cN?, P-a.s., where c is a deterministic constant. Since doing this primarily depends
on making relatively simple adaptations of the high-dimensional scaling limit result of
[12] for the random walk on the entire range of S (i.e. the N = oo case) to the finite
length setting, we will be brief with the details.

First, suppose that S = (S, )nez is a two-sided extension of (S,,),>0 such that (S_,,),>0
is an independent copy of (S,,),>0. The set of cut-times for this process,

T := {TL : S(—oc,n] N S[n-i—l,oo) = @} )

is known to be infinite P-a.s. ([18]). Thus we can write 7 = {7T,, : n € Z}, where
LT < Ty €£0< Ty < Ty < ... The corresponding set of cut-points is given by
C :={C, : n € Z}, where C,, := St,. For these objects, an ergodicity argument can be
applied to obtain that, P-a.s., as |n| — oo,

% S r(d) = B(Ty|0 € T) € [1, 00), (5.6)

dG(ﬁ;lCn) — §(d) :=E(dg(0,C1)|0 € T) € [1,00),
where d¢ is the shortest path graph distance on the range G of the entire two-sided
walk S, which is defined analogously to (5.4) and (5.5). In particular, see [12, Lemma
2.2], for a proof of the same convergence statements under the measure P(:|0 € 7),
and note that the conditioning can be removed by using the relationship between P
and P(-|0 € T) described in [12, Lemma 2.1]. Given these results, it is an elementary
exercise to check that the metric space (V(G"),7(d)d(d)"*N~'dg~), where dg~ is the
shortest path graph distance on G, converges P-a.s. with respect to the Gromov-
Hausdorff distance to the interval [0, 1] equipped with the Euclidean metric. Moreover,
the same ideas readily yield an extension of this result to a spectral Gromov-Hausdorff
one including that 7V, the invariant measure of the associated simple random walk,
converges to Lebesgue measure on [0, 1].

Now, for a fixed realization of G, let X = (X,,),,>0 be the simple random walk on G
started from 0. Define the hitting times by X of the set of cut-points C by Hy := min{m >
0: X, €C}, and, forn > 1, H, := min{m > H,_; : X,, € C}. We use these times to
define a useful indexing process Z = (Z,,),,>( taking values in Z. In particular, if n < Hy,
define Z,, to be the unique k € Z such that Xy, = Cy. Similarly, if n € [H,,—1, Hp,) for
some m > 1, then define Z,, to be the unique k € Z such that Xy, = C}. Noting that
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this definition precisely coincides with the definition of Z in [12], from Lemma 3.5 of
that article we have that: for P- a.e. realization of G,

(NilT(d)Zl_tNQJ)tZO - (Btng(d))tzm (5.7)

in distribution, where (B;):>¢ is a standard Brownian motion on R started from 0, and
ko(d) € (0,00) is the deterministic constant defined in [12]. To deduce from (5.7) the
following scaling limit for X%, the simple random walk on G*, we proceed via a time-
change argument that is essentially a reworking of parts of [12, Section 3].

Lemma 5.8. For P-a.e. realization of S, if X"V is started from 0, then
—1p7—1 N [0,1]
(r(@)s(d) " N g (O,XW(d)_leDtEO ~ (Bl )tzo,

in distribution, where B0 = (BI®),. is Brownian motion on [0,1] started at 0 and
reflected at the boundary.

Proof. The following proof can be applied to any typical realization of S. To begin with,
define a process (AZ),~ by setting

n—1
ZN ._
ATN =) Vg ey
m=0
where T := max{n : T, < N}. From (5.6), we have that Ty ~ 7(d)"'N. Combining
this observation with (5.7), one can check that, simultaneously with (5.7), (N*2A]L\t’N2J )tZO
converges in distribution to (x2(d) " Af} 4 )i>0, Where

t
AP 3:/ 1(B,c0,13ds
0

(cf. [12, Lemma 3.5]).
We now apply the above result to establish a scaling limit for the process X observed
on the vertex set V(GV) := {S,, : Ty <n < Txy'}. Specifically, set

n—1

N . _
A" T Z 1{Xm’Xm+1€V(éN)}.

m=0

Similarly to the proof of [12, Lemma 3.6], one can check that

n
N Z,N
sup A l*A ) < 1 -1 -1 —11q.
O§m§n| m m | m§::o {Zmel0,1,2)u[Ty " =2, Ty —1,T5 "]}

It is therefore a simple consequence of (5.7) that N~2supg.,,<7n2 |AN — AZN]| con-
verges to 0 in probability as N — oo for any T € (0, c0). Since we know from equation
(16) of [12] that
Nt sup  |dg (0, X,,) — 6(d)Z,]
0<m<TN?

also converges to 0 in probability, we readily obtain
—1ar—1 v N [0,1]
(T(d)a(d) Nldg (O,XLNth))tZO N (B@(d)t)tzo’ (5.8)

in distribution, where X" = (X2),,> is the random walk X observed on V(G") - this
is defined precisely by setting X := X,n~(,), where a™(n) := max{A]] < n}. We
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remark that the particular limit process B%! arises as a consequence of the fact that
(Bas4))t>0, Where a® is the right-continuous inverse of A”, has exactly the distribution
of BIO:1,

Finally, since the process X% is identical in law to the simple random walk X~
observed on V(GV), to replace X by X" in (5.8) it will suffice to check that X" spends
only an asymptotically negligible amount of time in V(GY )\V(G’N ). Since doing this
requires only a simple adaptation of the proof of [12, Lemma 3.8], we omit the details.
To complete the proof, one then needs to replace dg by dg~, but this is straightforward
since

N=Y sup |dg (0,8n) — dan (0,8,)] < N1 (T1 + Ty, — TT,l) 0,
0<n<N N N

as N — oo. O

Although the previous lemma only contains a convergence statement for the ran-
dom walks started from the particular vertex 0, there is no difficulty in extending this
to the case when X% is started from a point )Y € V(G") such that dgn~(0,28) ~
7(d)~6(d)Nzo, and B*Y is started from z, € [0,1]. Applying the local limit result of
Proposition 2.4 (to establish (2.11), we once again appeal to Lemma 2.5), we are able
deduce from this that Assumption 1 holds for P-a.e. realization of the original random
walk.

Lemma 5.9. For P-a.e. realization of S, if I C (0,00) is a compact interval, then

N —1a7—1 N (N
(V&) rt@s(@ N o) n™ (- wwleen)) )
converges in (Mj,Ar) to the triple consisting of: [0,1] equipped with the Euclidean
metric, Lebesgue measure on this set and the transition density of Brownian motion on
[0, 1] reflected at the boundary.

Since it is clear that (1.1)-(1.5) hold in this case, we can therefore apply Theorem
1.4 to obtain the desired convergence of mixing times.

Theorem 5.10. Fixp € [1,00]. Ift} . (S( n)) is the LP-mixing time of the simple random

walk on the range of S up to time N, then P-a.s.,
Ra(d)N 20 5. (Sto.n)) =i ([0, 1]),

where t¥ . ((0,1]) is the LP-mixing time of the Brownian motion on [0, 1] reflected at the
boundary.

6 Mixing time tail estimates

In this section, we give some sufficient conditions for deriving upper and lower es-
timates for mixing times of random walks on finite graphs, primarily using techniques
adapted from [36]. We will also discuss how to apply these general estimates to con-
crete random graphs (see Section 6.3). In order to shorten the paper, we skip most of
the proofs, which can be found in the extended version of the paper that appears on
arXiv [15].

As will be illustrated by our examples, the results in this section are robust and
convenient for obtaining mixing time tail estimates. Moreover, when the convergence
of mixing times (as in Theorem 1.4) is available for a sequence of graphs, we highlight
how, by first deriving estimates for the relevant continuous mixing time distribution
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(where similar techniques are sometimes applicable, see Remark 6.3), it can be possible
to deduce results regarding the asymptotic tail behavior of random graph mixing times
that are difficult to obtain directly (see the proof of Proposition 6.6 or Remark 6.9, for
example).

We start by fixing our notation. Let G = (V(G), E(G)) be a finite connected graph
and ;¢ be a weight function, as in the introduction. Suppose here that dg is the shortest
path metric on the graph G, and denote, for a distinguished vertex p € V(G),

B(R)={y:da(p,y) <R}, V(R):= > Y uf =n%BR)uG), Re0,x),
w€B(R) yy~z

where we write = ~ y if u$, > 0 and set u(G) := Y
XY, let

vyev(c) Hey For the Markov chain

TR = TB(p,r) = Min{n > 0: XT? ¢ B(R)}.
We define a quadratic form & by

Efg) =% > 1S, (f@) — FW)(g(x) — g(y)),

z,y€V(G)
T~y

and let H? = {f € RV(® : £(f, f) < oo}. For disjoint subsets A, B of G, the effective
resistance between them is then given by:

Reg(A,B)™" =inf{&(f,f): f € H*, fla=1, f|p =0}. (6.1)

If we further define Reg(z,y) = Reg({z},{y}), and Res(z,x) = 0, then one can check
that Reg(-,-) is a metric on V(G) (see [30, Section 2.3]). We will call this the resis-
tance metric. The resistance metric enjoys the following important (but easy to deduce)
estimate,

[f(@) = fW)PP < Rew(x,)E(f, ), Vf € LXG,u%).
Moreover, it is easy to verify that if cfl = infy yeGa~y ufy > 0, then

Re(z,y) < crdg(z,y) Vz,y € G. (6.2)

Let v,r : {0,1,--- ,diamg,(G) + 1} — [0,00) be strictly increasing functions with
v(0) =r(0) =0, v(1) = r(1) = 1, which satisfy

RNd  w(R R\ 42 Ryer  r(R Rz

(m) < v((R’)) <oi(g) o aly) < r((R’)) < () (6.3)
forall 0 < RF<R< diade(G) + 1, where C;,Cs > 1,1 <d; <dsand 0 < a; < axg < 1.
In what follows, v() will give the volume growth order and r(-) the resistance growth
order. For convenience, we extend them to functions on [0, diamg, (G) + 1] by linear
interpolation. For the rest of the paper, C{,Cs, d1, ds and a1, as stand for the constants
given in (6.3).

6.1 General upper and lower bounds

In this subsection, we give general upper and lower bounds for mixing times. Note
that, since t*. (p) < t*. (@) and £, (G) < . (G) for p < p/, it will be enough to

mix mix mix mix
1

estimate t>_(G) for the upper bound! and t. . (p) for the lower bound.

mix

Upper bound: We first give an upper bound of the mixing times that is a reworking of
[36, Corollary 4.2], in our setting.

1In fact, for the upper bound it is enough to estimate tiix (G). Indeed, the Cauchy-Schwarz inequality and
(3.5) implies the following known fact for mixing times of symmetric Markov chains; t>°_(G) < 2¢2 . (G;1/2),

mix mix
where t2; (G;1/2) is the L2-mixing time of G with 1/2 instead of 1/4 in the definition (1.8).
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Lemma 6.1. For any weighted graph (G, u),

> (G) < ddiamp(G)u(G),

mix
where diamp(G) is the diameter of G with respect to the resistance metric R.s.

Lower bound: We next give the mixing time lower bound. Let A\ > 1, Hy,--- ,Hs > 0,
and let C := 2-2/*1Cy Y/ez where O, is the constant in (6.3). We give the following two
conditions concerning the volume and resistance growth.

Reg(p,y) < Mor(da(p,y)), Yy € B(R), and V(R) < \u(R), (6.4)

Reit(p, B(R)®) > A\™H21(R) and V/(CyA~HotH2)/oa gy > \=Hay ()~ (HotH2)/ea ),
(6.5)

Proposition 6.2. i) For \, R > 1, assume that ;(G) > 4V (R), and that (6.4), (6.5) hold
for R, then
th . (G) > Cyx 2 Hay(R)r(R), (6.6)

where Hé = Hs + (Ho + Hg)dg/al.
ii) For A\, R > 1, assume that u(G) > 4V (R), and (6.4), (6.5) hold for R and £¢(\)R,
where £¢()) := ey \~(Ho+ X0 HitH)/o1 for some ¢y > 0 small enough. Then

thi (0) > Cad ™2 Hou (2o (M) R)r (20 (A R).
Remark 6.3. Essentially the same argument can be applied to deduce the correspond-
ing mixing time upper and lower bounds in the continuous setting when we suppose

that we have a process whose Dirichlet form is a resistance form (see [15], Remark A.1,
for the upper bound in particular).

6.2 Random graph case

We now consider a probability space (2, F, P) carrying a family of random weighted
graphs GV (w) = (V(GN(w)), E(GN (w)), uV@);w € Q). We assume that, for each N € IN
and w € Q, GN (w) is a finite, connected graph containing a marked vertex pN , and
#V(GN(w)) < My for some non-random constant My < oco. (Here, for a set A, #A is
the number of elements in A.) Let dgn (-, -) be a graph distance, B(R) := B, (p", R),
and V(R) := V,(p",R). We write X = (X,,,n > 0, P2, 2 € GV (w)) for the random walk
on GV (w), and denote by p¥(z, y) its transition density with respect to 7. Furthermore,
we introduce a strictly increasing function 4 : IN U {0} — [0, 00) with h(0) = 0, which
will roughly describe the diameter of GV with respect to the graph distance. We then
set v(-) = v(h(:)) - (h(-)). Finally, for ¢ = 1,2, we suppose p; : [l,00) — [0,1] are
functions such that limy_, p;(A) = 0. We then have the following. (Note that Cs,ds in
the statement are the constant in (6.3).)

Proposition 6.4. (1) Suppose that the following holds:

P(diamp(G™) > Ar(h(N))) < p1(), P (GY) = M(h(N))) < p2(V), (6.7)

then

PtS(GT) 2 20(N) <, (1 X/8) + po (A7),
(2) Suppose there exist ¢; <1 and J > (1+ H1)/ds such that the following holds:

P((6.4) A (6.5) for R = c; A" h(N)) > 1 —pi(N), PN (GY) < X7 Mo(h(N))) < pa(N),
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then there exist co, pg > 0 such that
P(thi (GY) < c2A Py (N)) < 2p1(A) + pa(M/(4C1c?)).
(3) Suppose there exist ¢c; < 1 and J > (1 + Hy)/ds such that the following holds:

P((6.4) A (6.5) for R = c; A" h(N) and for eg(\)R) > 1 — pi(\),
P(u™(GY) < AHo(h(N)) < pa(N), (6.8)

where €, (\) is as in Proposition 6.21i), then there exist ca, pg > 0 such that

Pt (p") < c2A77°y(N)) < 2p1(N) + p2(A/(4C1c?)).

To illustrate this result, we consider the case when the random graphs GV (w) are
obtained as components of percolation processes on finite graphs, thereby recovering
[36, Theorem 1.2(c)]. (In [36], it was actually the lazy random walk was considered to
avoid parity concerns, but the same techniques apply when we consider ¢%(-,-) as in
(1.7) instead.)

Proposition 6.5. Let GN be a graph with N vertices and with the maximum degree
d € [3,N —1]. Let CN be the largest component of the percolation subgraph of GN

—1

for0 < p < 1. Letp < % for some fixed A\ € R, and assume that there exist
c1,61 € (0,00) and K € IN such that

P(#CN < ATIN?3) < A™% VAN > K, (6.9)
then there exist cq, 05 € (0,00) and Ky € IN such that, forallp € [1, ],
PA'N <2 (CN)<AN)>1—-cyA™ %, VAN > K. (6.10)

mix

Finally, below is a list of exponents for each example in Section 5.

Section v(R) r(R) h(N) ~(N)
51 RlogK log L Rlog A/ log L LN (K)\)N
5.2 with ay = NV o € (1,2] | R*/(e=1 R NI-1/e | N2-1/a
5.3 R? R N3 N
5.4 R R N N?

Here the Euclidean distance is used instead of the intrinsic shortest path metric for
the examples in Section 5.1. Note that when a = 2 in Section 5.2 (the finite variance
case), the growth of v(R) and r(R) is of the same order as in Section 5.3. The difference
of scaling exponents of mixing times (namely v(V)) is due to the difference of scaling
exponents for graph distances (namely h(N)). We also observe that the convergence
to a stable law at (5.2) forces the scaling constants to be of the form ay = NY/*L(N)
for some slowly varying function L (see [21, Section 35]), and hence the above table
captures all the most important first order behavior for the examples in Section 5.2.

6.3 Examples

Critical Galton-Watson trees of Section 5.2

By combining the results in this section with our mixing time convergence result, we
can establish asymptotic bounds for the distributions of mixing times of graphs in the
sequence (7n)n>1 in the case when we have a finite variance offspring distribution.
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Proposition 6.6. In the case when the offspring distribution has finite variance, there
exist constants ¢, ¢, c3, ¢4 € (0,00) such that

lim sup P (N_?’/ztﬁfix(TN) > /\> <o A0 (6.11)
N—o00
and also s
lim sup P (N*S/Qt,lnix(pN) < xl) <ezem T Ao (6.12)
N—o0

Proof. To prove (6.11), we apply the general mixing time upper bound of Lemma 6.1 to
deduce that
p (N—3/2t§ix(TN) > )\) <P (8N‘1/2diadeN (Tw) > )\) :

where diamg, (7 ) is the diameter of 7y with respect to dr,, and we note that # (7 )
is equal to 2(N —1). By (5.3), the right-hand side here converges to P(8 diamgy_,, (T@) >
\). By construction, the diameter of the continuum random tree 72 is bounded above
by twice the supremum of the Brownian excursion of length 1. We can thus use the
known distribution of the latter random variable (see [26], for example) to deduce the
relevant bound.

For (6.12), we first apply the convergence in distribution of Theorem 5.3 to deduce
that

limsup P (N =3/t (o) < A71) <P (thialp) A7),
N—00

Now, for the continuum random tree, define
T ={r>0: 3" <7 (Bre(p,1) < M2, R (p, Bre (p,7)%) = A7'r},
where R is the resistance on the continuum random tree (see [11, (20)]). Then
PireJ\)>1-e,  Vre(0,ir>1,

(see [11, Lemmas 4.1 and 7.1]). As a consequence of this, we can apply the continuous
version of the mixing time lower bound discussed in Remark 6.3 (with Hy = 0, H; =
Hy; = H3 =1, H), =3, o; =1 and d; = 2) to deduce the desired result. O

Remark 6.7. The above proof already gives an estimate for the lower tail of t.. (p).

That the bound corresponding to (6.11) holds for the limiting tree, i.e.
P (toc

mix

(T®) > A) < e,
can be proved similarly to the discrete case (see Remark 6.3).
Critical Erdés-Rényi random graph of Section 5.3

Let CV be the largest component of the Erdés-Rényi random graph in the critical win-
dow. Then the following holds.

Proposition 6.8. There exist constants cy, ca, c3, No, 0 € (0,00) such that

sup P (N5, (CN) > )N) < crem @, YA>0, (6.13)
N>1
sup P(N7HLL(CY)<ATY) < A waxo. (6.14)
N>N,
EJP 17 (2012), paper 3. ejp.ejpecp.org

Page 30/32


http://dx.doi.org/10.1214/EJP.v17-1705
http://ejp.ejpecp.org/

Mixing times for sequences of random walks

Proof. By [36, Proposition 1.4] and [37, Theorem 1], (6.13) is an application of Propo-
sition 6.4 with p;(\) = cie= " and pa(\) = cge—>’. (6.14) is a consequence of
Proposition 6.5. O
Remark 6.9. (1) The tail estimates for t.; (CV) are given in [36, Theorem 1.1] without
quantitative bounds. (In fact, reading the paper very carefully, it can be checked that
the bounds similar to Proposition 6.8 are available in the paper.)

(2) It does not seem possible to apply current estimates for the graphs (CN )n>1 and
techniques for bounding mixing times to replace t. . (CV) by tL. (pV) in the latter esti-
mate (see [15], Remark A.4), or even prove that the sequence (N/tL, (p™))n>1 is tight,
ie.

lim limsup P (Nl (p™) < A7) =0.

mix
A—=00 N0

That this final statement is nonetheless true is a simple consequence of Theorem 5.6.
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