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Abstract

We consider two particles’ repelling random walks on complete graphs. In this model,
each particle has higher probability to visit the vertices which have been seldom
visited by the other one. By a dynamical approach we prove that the two particles’ oc-
cupation measure asymptotically has small joint support almost surely if the repulsion
is strong enough.
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1 Introduction and statement of result

In this paper, we consider a model of multi-particle vertex repelling random walks,
which is analogous to the well-studied reinforced random walks (RRW). See [13] for a
general reference to RRW. To the best knowledge of the author, this paper is one of the
first papers [7] investigating multi-particle interacting random walks. Our model was
proposed by Itai Benjamini around the year 2010 and can be generalized to any graph.

Now we define the model of two particles’ repelling random walks on a complete
graph. Denote the two particles by X and Y, and let G = (V, E') be a complete graph with
V ={1,...,d}. Let X, Y}, be X, Y s locations at time k on V, and N(X,v,n), N(Y,v,n) be
the number of X, Y’s visits to vertex v by time n. Assume that N(X,v,0) = N(Y,v,0) =1
forany v € V. Let

N(X,i,n) N(Y,i,n)

'/I"Z(n) - n+d ) yl(n) - n+d
be X and Y'’s empirical occupation measure on V by time n. Let F,(n € IN) be the
natural filtration generated by {X},0 < k < n} and {Y%,0 < k < n}. Then we define the

random walks (X,,,Y,,) by

 VieV (1.1)

[61y, (my<s + ¥i (W) 1y, (my>s]
d —a
Zkzl [51yk(n)§6 + yk(n)lyk(n)>6]
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and

[511']- (n)<s + T (TL) le (n)>6] -
Sy [0lepmy<s + 2(0) Ly yss)
where ¢, a are some fixed positive numbers and 1y, is the indicator function. Notice that
by the definition of (1.2) and (1.3), the random walks are lazy random walks, i.e. the
particles could stay at their current locations.

Let z(n) = (z1(n),...,z4(n)), y(n) = (y1(n),...,ys(n)), and z(n) be a 2d dimensional
vector

P(Y,1 =jlFn) = viev, (1.3)

z(n) = (z(n),y(n)) = (x1(n),...,zq(n),y1(n), ..., ya(n)). (1.4)

Notice that z(n) is a Markov chain living in R??. We are interested in z(n)’s asymptotic
behavior.

Here we want to mention that when min; jev{z;(n),y;(n)} > 4, (1.2) and (1.3) are
equivalent to the following formulas

N(Y,i,n)"®
P(Xypr = ilFy) = 0T gy (1.5)
Yoo NV, kyn)—«
. N(X,j,n)—« .
P(Yoi1 = jlFn) = (X.g,n) — VieV, (1.6)

Yher N k) e
which can be viewed as a multi-particle analogue of the classical RRW with nonlinear
reinforcement. In the definition of (1.2) and (1.3), we are not able to work with § = 0
due to a technical difficulty of our proof. See Problem 4.2.
Then we can state our main result.

Theorem 1.1. For any fixed positive integer d > 3, there exists some «(d), s.t. when
a > «(d), for any fixed § > 0 in the definition of (1.2) and (1.3), the two components x(n)
and y(n) of z(n) in (1.4) asymptotically have joint support bounded by 46 almost surely,
ie.

d
P < Iny, ﬂ {sz(n)yl(n)<4§} =1

n>ng \i=1

Our result says that for a fixed complete graph, when the repulsion is strong enough,
in the definition of our model we can push § down to zero to relax its restriction on the
occupation measures z(n) and y(n), so that the joint support of the particles’ occupation
measures can be made arbitrarily small. Our result is analogous to the localization
results [1, 3,9, 10, 14, 16] in the RRW models.

The organization of this paper is as follows: In Section 2, we will do some preparation
work for the proof of Theorem 1.1. More specifically, we will introduce a notion of
stochastic approximation algorithm, describe the dynamical approach and then apply
them to z(n), finally conclude that the limit set of z(n) is contained in the chain recurrent
set of a semiflow induced by an ordinary differential equation (ODE). In Section 3, we
will prove Theorem 1.1. In Section 4, we will propose some open problems.

2 Some preparations to prove the main result

2.1 Stochastic approximation algorithm and dynamical approach

A stochastic approximation algorithm is a discrete time stochastic process whose
form can be written as

z(n+1) = z(n) = 1 H(2(n),£(n)) 2.1

where H : R™ x R¥ — R™ is a measurable function that characterizes the algorithm,

{z(n)}n>0 C R™ is the sequence of parameters to be recursively updated, {£(n)},>0 C
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R” is a sequence of random variables defined on some probability space, and {Vn}tn>01s

a sequence of “small" nonnegative numbers. Such processes were first introduced in the

early 50s in the works of Robbins and Monro [15] and Kiefer and Wolfowitz [6].
Observe that z(n) in (1.4) is a stochastic approximation algorithm. Indeed, from (1.1)

NX,i,n)+1x,,,= N(X,i,n)
zin+1) —ai(n) = nritd  nid
—wi(n) +1x,,,=i
= z . 2.2
n+1l+d 2.2)

Similarly, a difference equation for y;(n) can be derived. Then z(n) satisfies (2.1) with

1
= T d ) = (Ix,p=1,-+ - Ix,=ds Ly =15 - -5 Ly, =a) (2.3)

and H : R?? x R?? — R?? be H(z(n),£(n)) = —z(n) + &(n). That is,

1

z(n+1)—z(n) = Tiiid

(=z(n) +¢(n)). (2.4)

The dynamical approach is a method used to analyze stochastic approximation
algorithms, introduced by Ljung [11] and Kushner and Clark [8]. The idea is to decouple
the stochastic approximation algorithm into its mean part and the other so-called “noise"
part, and then study the asymptotic behavior of the algorithm in terms of the mean
component’s behavior. This method has been widely studied and inspired many works,
such as the book by Kushner and Clark [8], numerous articles by Kushner, and more
recently the book by Benveniste, Metivier, and Priouret [4].

In the above perspective, our stochastic approximation algorithm z(n) can be written
as

z(n+1) = 2(n) = A{(=2(n) + E[E(n)|Fn]) + (§(n) — E[S(n)|Fn])} - (2.5)

Before moving on, we need to introduce some notations.

Notation 2.1. 1. Let A be the closed (d — 1)—dimensional simplex

d
A:{ueRd:uiZO,Zuizl}.

i=1

o
Denote the relative interior of A by A.

2. Let D be the product of two simplices A x A

d d
D:{(u,v)ERM:uizO, Zuizlandvizo, Z’Ui:l}.

i=1 i=1

Denote the relative interior of D by D, and the boundary of D by 0D ;

3. Let T'D be the set identified with the tangent space to D at each point

d d
TD =T(A x A) = {(u,v) ER* D ui=0,) v :o}.
i=1 i=1

4. Let U be the d—dimensional vector (1/d,...,1/d). We also call U the uniform
distribution.
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5. Let || - || be the L' norm on R??.
Let w(x) = [0ly<s + x1sss] ', and define a map 7 = (7y,...,7q) : A — A by

__ w(@)
i w(an)
Observe that, by (1.2), (1.3) and (2.3),
E[¢(n)|Fn] = (7(y(n)), 7(z(n))).

Thus, defining {u,},>0 C R?? by

i () , VreA. (2.6)

un =&(n) — E[E(n)|F,] (2.7)

and F' = (Fy,..., Fyg) to be a vector field in D with

—x; + 7 goeny y lflglgd,
Fi(l‘la"'7xd7y17"'ayd): (yl yd) . . (28)
—Yi—d + Tica(T1,...,2q), fd+1<i<2d,
by (2.5), z(n) takes the form
z(n+1) — 2(n) = v, [F(2(n)) + un] . (2.9)

The above expression is a particular case of a class of stochastic approximation
algorithms studied by Benaim in [2], on which he related the behavior of the algorithm
to a weak notion of recurrence for the ODE: that of chain-recurrence. His theorem
asserts that, under some appropriate conditions, the accumulation points of {z(n)},>0
are contained in the chain-recurrent set of the semiflow generated by the ODE.

In the remaining of this section, we introduce the necessary definitions for semiflows,
state Benaim’s theorem, and conclude the section by proving that our model satisfies
the required conditions of this theorem.

2.2 Preliminaries on semiflows

Let I' C R™ be a metric space and “dist(-,-)" denote the metric. Let ® : R, xI' = T
be a continuous map. For simplicity, denote @ (¢, z) by ®:(z).

Definition 2.2 (Semiflow). A semiflow on I' is a continuous map ® : Ry xI' — I" such
that

(i) @ is the identity on I', and
(ii) &5 = Py 0 P, foranyt,s > 0.

In particular, for every continuous vector field F' : R™ — R™ with unique integral
curves, we can associate a semiflow on R™ by the equation

%‘Pt({ﬁ):F(@t(fE)), V.’EERM,VtER+

If F'is Lipschitz, then it has unique integral curves.
Fix a semiflow ® on I' C R™.

Definition 2.3 (Invariant set). A set A C T is called invariant if ®;(A) C A for every
t > 0.

Note that our definition of “invariant” is equivalent to the definition of “positively
invariant” in some literature.

EJP 19 (2014), paper 113. ejp.ejpecp.org
Page 4/17


http://dx.doi.org/10.1214/EJP.v19-2669
http://ejp.ejpecp.org/

Two particles’ repelling random walks

Definition 2.4 (Equilibrium point). A point « € T is called an equilibrium if ®;(x) = = for
allt > 0. The equilibrium set of ® is the set of all equilibrium points.

When @ is induced by a vector field F, the equilibrium set coincides with the set of
points on which F' vanishes.

Definition 2.5 (Chain-recurrent point). Given p,T > 0, a point « € I" is called (p,T)-
recurrent if there are points g = z,x1, ...,Tk_1, Tx = x € ' and real numbers
to,t1,...,tx—1 > T such that

dist (Dy, (z4), zi41) <p, i=0,...,k—1.

x is said to be chain-recurrent if it is (p, T)-recurrent for any p,T > 0.

Let CR (®) be the set of chain-recurrent points associated with ®. Note that CR (®)
is closed and invariant.

We denote the limit set of a discrete sequence {x(n)}n,>0 C I' by L ({z(n)}n>0). The
sets describing the asymptotic behavior of the orbits of ¢ are the omega limit sets.

Definition 2.6 (Omega limit set). The omega limit set of w € I', denoted by w(w), is the
set of v € T' such that limy_,o P, (w) = x for some sequence t, > 0 with limy_, t, = 00.

If T is compact, w(w) is a nonempty, compact, connected and invariant set.

Definition 2.7 (Lyapunov function). A continuous map L : I — R is said to be a Lyapunov
function for some subset A C T if the function t € Ry — L(®.(z)) is strictly decreasing
along any non-constant orbit ®;(x) C A.

2.3 A limit set theorem

The reason we can characterize the limit set of a random process via the chain-
recurrent set of a deterministic semiflow is due to Theorem 1.2 of [2] which, to our
purposes, is stated as

Theorem 2.8. Let F' : R™ — R™ be a continuous vector field with unique integral
curves, and let {z(n)},>o be a solution to the recursion

z2(n+1) = z(n) =7, [F(2(n)) + un],
where {7, }n>0 is a decreasing gain sequence' and {u, },>0 C R™. Assume that
(i) {#(n)}n>0 is bounded, and

(ii) foreachT > 0,

k—1
g Vil
i=n

k—1
D> i < T} =0.

lim Sup{
n—0oo L
Then L({z(n)},>0) is a connected set chain-recurrent for the semiflow induced by F.

2.4 The random process (2.9) satisfies Theorem 2.8

First, note that 61,<s + 21,5 is bounded by ¢ and 1, and w(z) is Lipschitz. Then 7 in
(2.6) and F in (2.8) are Lipschitz. Meanwhile, 7, = 1/(n + 1 + d) satisfies

lim v, =0 and Z'yn:oo.

n—00
n>0

Nimy, 500 Yn = 0 and ano Yn = 0O.
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It remains to check condition (ii). For that, let M,, = Z?:o ~iu;. Observe that {M,,},>0 is
a martingale adapted to {F,,11}n>0

E [Myi1|Fni1] = Z%‘Ui + E [Ynt1Uny1]|Frg1] = Z%‘Ui =M,.
i=0 i=0

Furthermore, because for any n > 0

n

S E[[[Migr — M|P|Fia] < (2d)% > 47 < (2d)° ) 77 <o ass.,
i=0 i=0 i>0

the sequence {Mn}nZO converges to a finite random vector in R24 almost surely (see e.g.
Theorem 5.4.9 of [5]). In particular, it is a Cauchy sequence and so condition (ii) holds
almost surely.

Now, in view of Theorem 2.8, we will investigate the chain-recurrent set of the
semiflow generated by the following ODE

du(t) flui(®)~® ,
:—uz(t)—f— 5 7/:1,...7d
dt Yy fok ()~ (2.10)
d’l)i(t) :—U(t)+ f(ul(t )_a i=1.. d
di i flun()
where f is a function as follows
f(x) =01lp<s + xlyss, de f(x) :w(z)fi. (2.11)
We can rewrite (2.10) in vector form
du(t)
= —u(t) + m(v(t)) d=(t _
) _ o) +r(ult) dg = o
a

where Z(t) = (u(t),v(t)) € D.
Before moving to the proof of Theorem 1.1, we will prove a simple fact regarding
(2.10).

Proposition 2.9. The domain D is invariant under ¢, the semiflow induced by (2.10).

Proof. Suppose (u,v) € 9D. Without loss of generality, we can assume that there exists
some ¢ € V such that u; = 0. Then by (2.10), we have

dt (u,v) - veA Zj:] f(vj)_a

Hence, F(u,v) points inward whenever (u,v) belongs to the boundary of D. Thus any
forward trajectory based in D remains in D. This completes the proof. O

3 Proof of the main result

By Theorem 2.8, the limit set of {z(n)},>¢ is contained in the chain recurrent set,
and so the first step to prove Theorem 1.1 is to characterize chain-recurrent set for our
specific semiflow induced by (2.10). Recall U defined in Notation 2.1. We will conclude
the proof of Theorem 1.1 by showing that {z(n)}, >0 has probability zero to converge to
the isolated unstable equilibrium (U, U).
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3.1 Chain recurrent set

3.1.1 Lyapunov function

We characterize the chain-recurrent set CR (®) by introducing a Lyapunov function
d
L(u,v) = uwi, (u,v) € D. (3.1)
i=1

Let ®4(x) = (u1(t), ..., uq(t),v1(t),...,v4(t)) (¢t > 0) be an orbit of & where x = (u;(0),
., uq(0),v1(0),...,v4(0)). Then

B dui(t) & dvi(t)
= Zvi(t) e —i—Z:ui(t) =

d d
GO flu)™@
= vi| —u+—F—7 | + U | =i+ =g
g ( zi_lfwk)a) ; ( St f k) )
d d _ d _
Z-:l Uif(ui) ¢ Zizl 'Uif(vi) ¢
—2 U;V; L + . (32)
g ko flur)™  SE flu) e

Notice that the right hand side of (3.2) depends on ¢ only through dependence on w;(t)
and v;(t). We have the following lemma about (3.2), which confirms that L(u,v) is a
Lyapunov function for a large subset of the domain D according to Definition 2.7.
Lemma 3.1. Let D° = {(u,v) € D : L(u,v) > 35}. For any fixed d > 3 € IN, there exists
some «(d) independent of §, s.t. when o > «(d)

Q

d
7 (L(@u(x))) <0, Y(u,v)eD’, (3.3)
(u,v)
with equality if and only if (u,v) = (U,U).
To prove Lemma 3.1, we need several other lemmas. Recall that V = {1,...,d}.

Lemma 3.2. When a > d — 2, U is a local minimum of the function g : A — R defined as

2 Zf=1 u;
- Zd yo et

g(u1,...,uq) =2minu; —d (minui
i=1U;

eV eV
In particular, g(U) = 0.

Proof. Define a function G on R%:

2minjey w;  d (mingey w;)? 1 Z?:l w; ¢
Gwy,...,wq) = 7 — 7 S T =4 S o
D ie1 Wi (> i wi) Do Wi D Wy
Observe that G(ws,...,wy) is a homogeneous function, and it has the same value as
g(u1,...,uq) whenever
w; )
U; = dil, VieV.
Zj:l wj
Without loss of generality, we can assume wy = min;cy w;, then
d _
2wg dw? 1 S w @
G(wy, ..., wi) = —3 — - = = T (3.4)

d
Yuimwi o Qi wi)? Dl wi Dim1 W
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Let W = (w,...,w) (w > 0), and we refer to W as the diagonal. So to prove the lemma,
it suffices to prove that W is a local minimum of G(wy, ..., wg).
First, by direct calculation, we can check that G(wy,...,w) has zero gradient at W,
i.e. VG|, = 0. Hence, W is a critical point of G(wx,...,wq).
Further, we will prove that G(ws,...,wy) is convex along all the other directions
except the diagonal. We calculate H, the Hessian matrix of G(w,...,ws) at W:
—e2 b+l L —at2 1 at?
j— 2 . . . .
d?w? _QTZ Lo o—ak2 +32+1 , 1— o2
(o3 (7 «
17T 177 *T+C¥+l+27d
Let
—et2 b a4l L. ot2 1 at?
P = : . . : ,
—at2 e TR 1— at2
+2 +2 +2
1— 3= 1— 3= = ta+l+2-d

and hence H = (2/(d?*w?))P. We want to calculate the eigenvalues of P first. Let

—_at2 a2 _at2 1 — af2
7 7]
_at2 _oat2 _ at2 1— a2
d d d d
_at2 _at2  __at2 1 — af2
o2 ¢ +2 1o ¢
(6] « (e
1_7 ... e 1_7 _T+2_d

and hence P = (a + 1)I + @, where [ is the identity matrix. By direct calculation, we
can have the eigenvalues of )

A= =29,=029 =@+ 1), g =—-(d—-1).
Then shifting Q’s eigenvalues by a + 1, we get the eigenvalues of P
M= .. =X ,=a+1,0 =0\ =a+2-4d
Finally, we derive the eigenvalues of H

2(a+1)

2(a+2-4d)
d2w?

H __ _\H _
PY Y. S s

)‘dH—l =0, /\(Ii{ =

Thus when a > d—2, one of H'’s eigenvalues is zero and all the others are strictly positive.
It is easy to check that the sum of each row of H is zero, which means

H(1,...,1) =0-(1,....1)".

That is, the diagonal is an eigenvector associated with H’s zero eigenvalue. This proves
that G(wq, ..., wq) is convex along all the other directions except the diagonal, and hence
the diagonal is its local minimum. O

Keeping the notations of Lemma 3.2, we have the following lemma.

Lemma 3.3. For any fixed positive integer d > 3, there exists some ag(d), such that
when a > ag(d), U is the global minimum of g(u1, ..., uq).
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Proof. 1t is equivalent to prove that for any u = (u1,...,uq) € A the following holds
2 d —
2minu; —d (minui) > M, (3.5)
5% ieV Z;i:l ui—(ﬂﬂrl)

with equality if and only if u = U.
We will divide the proof of (3.5) into two cases:

(1) w is in a neighborhood of U;

(2) u is bounded away from U. Equivalently, for some fixed 0 < « < 1, u satisfies
min;ey u; < K/d.

Case (1) directly follows from Lemma 3.2.
To prove case (2), first we use the minimum coordinates of u to bound the right hand
side of (3.5) from above. More precisely, for fixed d and «, we will prove that for any

u € & the following holds

d —a
% < d¥ @D min y,. (3.6)
Zz’:lu (o4 eV

Without loss of generality, we can assume ug = min;cy u;. Then if letting a; = min;ey u; /u;
= ugq/u; € (0,1], (3.6) is equivalent to the following inequality with a; € (0,1] (i =
1,...,d—1)

1+Zz 1 a7 < gl/ta+1). 3.7)
1+ Y a0t —

To prove (3.7), observe that by Holder’s inequality,

1/ 1/(a+1
<1+2“a>/ <1+Zd1 “+1>/ )
— d bl

ie.
d—1 d—1 a/(o41)
1+ ag < d/erh) <1 + Za?“) :
i=1 i=1
Then
a/(a+1)
—_ o a+1
T § a/( +1>(1+Z ; )
L+ i aftt o L+ Yoo aft!
1/(a+1
_ 1/ (e+1) — < g/(a+D)
a+ ’
(1+Zd 1 q+1)

thus proving (3.7) and also (3.6). Notice that when « > logd/log(2 — k) — 1, for any
ug € (0, k/d) the following inequality holds

AV Ly < 2ug — dul, ie. dYOTY <2 — duyg. (3.8)

Then (3.6) and (3.8) together imply that when a > logd/log(2— k) —1, for any u satisfying
min;ey u; < K/d

2 d —Q
. . 1 U,
2minu; —d | minu; | > Lzl (3.9)
eV i€V Zd 1ul—(a-&- )
1= 7
EJP 19 (2014), paper 113. ejp.ejpecp.org
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This finishes the proof of case (2).

Finally, we need to combine the two cases together. From case (1), for fixed d and
a > d — 2, there exists a neighborhood of the uniform distribution AV (U, ¢,) s.t. for
any u € N(U,¢,), (3.5) holds. For any u # U in ﬁ since Zle u;a/Z‘Ll u;(aﬂ) is a
decreasing function? in o, g(ui,...,us) in Lemma 3.2 is an increasing function in a.
This allows us to take some common neighborhood N (U, eq) = (1,541 N (U, €q) just
depending on d such that (3.5) holds. Take some k = k(d) < 1 such that

{u € A:minu; < K} UN (U, eq) = A.
i€V d
Then let log d
og
d) = d—1, ——=———1;.
ot = {1, I 1)
When o > ag(d), the above two cases combined imply that (3.5) holds for any u € A. O

Lemma 3.4. For any fixed positive integer d > 3, there exists some «g(d), such that

when a > «ag(d), for any (u,v) = (u1,...,uq4,v1,...,v4) € D the following holds
d — d —a
D1 U die1 Vs
2§ uv; > SRS + SR (3.10)

with equality if and only if (u7 v) = (U,U).

o]
Proof. First for any fixed u,v € A, we will bound the left hand side of (3.10) from below
by a function of the minimum coordinates of v and v. More precisely, we construct two
d—dimensional vectors v’ and v’ by the minimum coordinates of u and v

u = minu;, ..., minu;, 1 — (d — 1) minu;
eV eV 1%
and

=(1—(d—1)minwv;, minv;,..., minw;
( ( )ZEV Yiev VT ey )

and then we will prove that

E Uv; > E uv —mlnul—i—mmvz—d min u; min v;. (3.11)
(2% eV eV

By the Rearrangement inequality, it suffices to prove (3.11) for any (u,v) € D satisfying
u <...<wugand vy > ... > wvy. For such v and v, we have

d

Zuivi = ulvl—ﬁ—Zuvd—i—Zul i—vd

i=1

u1v1+Zuvd+Zu1 -—vd

= ul(l—(d—l)vd)—i—Zuivd
i=2

d d
= w2 ) v,
i=1 i=1

2This can be proved by looking at the derivative.

v
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where the last step is obtained by repeating the argument in the previous steps. Thus
we have proved (3.11).

By Lemma 3.3, when o > ay(d), for any u,v € A

2 2 d —a d  —a
2minu; —d | minu; | +2minv; —d | minv; | > Liz1 % + iz Vi (3.12)
=% eV eV 3% 27:1 ui—(a-i‘l) Zle Ui—(a-%l)

Observe that the following elementary inequality holds

2 2
2 ( minwu; + minv; —dminu; minv; | > 2minu; —d | minw; | + 2minv; — d [ minv;
i€V 5% 3% 3%

eV eV eV eV
(3.13)
Then it follows from (3.12) and (3.13) that
d —Q d —
2 <min u; + min v; — d min u; min vi> > Zi:l Yi + Zi:l Yi . (3.14)
=% 3% eV ieV Ed ui—(a+1) Zd p(atD)

=1 i=1 "1

Finally, (3.11) and (3.14) together imply (3.10).
It is also easy to check that the equality in (3.10) holds if and only if u =v=U. O

Proof of Lemma 3.1. Recall that f(z) = d1;<s + 1;>5. The proof of this lemma is
divided into three cases:

(1) miney f(u;) > 6 and miney f(vi) > 5

(2) min;ey f(u;) = § and mincy f(v;) > 24, or the symmetric case min;cy f(v;) = § and
min;ey f(u;) > 20;

(3) minsey f(u;) = § and miney f(v;) < 24, or the symmetric case min;cy f(v;) = § and
min;ey f(u;) < 26.

Let’s prove case (1). Observe that min;ey f(u;) > 6 and min;ey f(v;) > § imply
f(u;) = u; > 0 and f(v;) = v; > 0 for any i € V. Hence, to prove (3.3), by (3.2), it is
equivalent to prove (3.10). Then by Lemma 3.4, case (1) follows if a(d) > ag(d) + 1.
Notice that in case (1), by Lemma 3.4, when a(d) > ag(d) + 1, (u,v) = (U, U) is the only
point where %(L(fbt(x)))](u’v) < 0 can hold with equality.

Now we prove case (2). We only prove the case min;cy f(u;) = § and min;ey f(v;) >
26. By (3.2),

d 2421 wi f(ug) ™ Ztl v f(vi)™®
—(L(P: = -2 v + =2 + =
a e L T f
d d —« d . N—«
< _2Zuivi + Zz:zf(ub)f(uz) + Zi:;f(vz)f(vz)
i—1 D et S luk)— Do [ (vK) ™
d
< -2 ww+dV? (Hél‘gl f(ui) + min f(vi)> , (3.15)

i=1

where the last step is by (3.6), which actually holds for any collection of positive numbers.
Since

E u;v; > Mmax { min u;, min v,
eV JjeEV
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it follows from the assumptions min;cy f(u;) = § and min;ey f(v;) > 26 that

d
E w;V; > Mmax 4 minu;, minwv; > minv; = min f(v;).
— = {iEV VeV J}_jevj z'er(Z)
i=

Hence,

d
~2 Y v+ (mip f(u) + iy 00

(u,0) i=1

IN

< _ . ) 1/a . _
< ~2mip (o) + /e (54 mip (o)
- _ _ ql/a . ) 1/a
(2 d ) min f(vg) +d/*5
< - (2 - dl/a) 25+ di/os = — (4 - 3d1/“> 3.

Thus if choosing a > log d/log 3 such that 4 — 3d'/® > 0, we obtain %(L(@t(x)))hu,v) <0
in case (2).

In case (3), we just prove the case min;cy f(u;) = § and min;cy f(v;) < 2. First we
can choose o > log, d such that £d'/* < 3. Then by the definition of D?,

L(u,v) > 36 > ;dl/aé, Y(u,v) € D°. (3.16)
(3.15) and (3.16) together imply

d

— (L(®:(2)))

d
_ . 1/a
yr <=2 uw; +3d"%5 <0, (3.17)

(u,v) i=1

establishing case (3).
To sum up, taking

4
a(d) = max{ao(d) +1, logd/log 3’ log, d} +1,

we prove the lemma. O

3.1.2 The main lemma

Now it comes to the main lemma to characterize the chain recurrent set CR (®) for our
specific semiflow .

Lemma 3.5. Let S° = {(u,v) € D : Y%, u;v; < 40}. Then CR(®) C S° U (U, U).
Proof. Let {y = 3.56, (; = 40 and (> = 1. Define
M; ={(z,y) € D: L(z,y) <}, j=0,1,2.

Note that M, = S° M, = D, and (U,U) € M, \ M, when § is small enough. By Lemma
3.1 and Proposition 2.9, M, (j = 0, 1,2) are compact invariant sets. Clearly, the lemma
will follow once we prove:

(a) CRy := CR(®) N M; and CRy := CR(®) N (Mz \ M;) are invariants sets;
(b) CRy = (U,U).
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Let’s prove (a).

By the invariance of CR (®) and M, it is clear that C'R; is invariant.

Now we prove by contradiction that CR; is invariant. Suppose C R; is not invariant.
Then there exists some z € CRy, s.t. @1, (z) € M; for some Ty > 0. Then by Lemma 3.1
and compactness of M;\ M, there exists some T} > Ty, such that forall ¢t > T}

L(®4(2)) < (o, i.e. D4(2) € M. (3.18)

Also by Lemma 3.1 and compactness of M;\ My, there exists some 75 > 0, such that for
allt > Ty

(bt(Ml) C M. (3.19)

Let pp = dist (MO,D\M1) > 0 and T = max{T1,T>}. By the assumption z € CRy C

CR(®), there are points zg = 2, 21, ..., 2k—1, 2k = 2 € D and real numbers tg,...,ty—1 > T
such that

dist (@ti(zi),ziﬂ) < Po, ) :0,...7]{7 1. (3.20)

By (3.18), ®;,(z0) = P¢,(2) € My and so, by (3.20), z; € M;. By induction, we claim
that z1, z2,..., 2, € M;. Indeed, if z; € My, by (3.19), ®,(z;) € My, and then by (3.20),
zi+1 € My. In particular, 2z, = z € M;, which contradicts the assumption z € My \ M.
Hence, ®;(CR2) C My \ M; for all ¢ > 0. By invariance of CR (®), CR; is invariant.

It remains to prove (b).

Since (U,U) € CRy, it suffices to show CRy C (U,U). For any z € C' Ry, by invariance
of C Ry and the non-increasing property of the Lyapunov function L(-) along any trajectory
in Ms \ My, it follows that the limit of L(®;(z)) exists. Let

L>® = t—ligloo L(®:(2)).
Then for any p € w(z) (the omega limit set of z), L(p) = L*°. Together with invariance
of w(z), this implies L(-) is constant along trajectories in w(z). Therefore, w(z) C (U, U).
Since w(z) is nonempty, w(z) = (U,U). Further, we will prove by contradiction that
z = (U,U). Suppose z # (U,U), then there exists a neighborhood of z, s.t. L(®:(z)) is
strictly decreasing in this neighborhood. Since

L(®:(2)) > L(w(2)) = LU.U) = 1/d,
there exists some € > 0, s.t. L(z) > 1/d + €. Let

1 e 1 e
E= D|L <-4+ - F= DL > -4+ = 7.
{we ‘(w)_d—i—g}, {we ‘(w)_d—i-Q}

By Lemma 3.1 and compactness of F', there exists some 7’, such that for all ¢ > T”,
®,(F) C E. Let p; = dist (E,F) > 0. By the assumption that z € CRy C CR(®), z is
(p1, T')-recurrent. Then by a similar argument as the proof of (a), letting F play the role
of My, we can get the desired contradiction. O

3.2 Non-convergence to unstable equilibrium

By Theorem 2.8 and Lemma 3.5,
P (L({2(n)},50) € $"U(U0)) = 1.

Since S° and (U, U) are disconnected, we can finish the proof of Theorem 1.1 by proving
the following lemma.
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Lemma 3.6. When « > 1, z(n) in (1.4) satisfies

P <n1i_>H;oz(’n) =, U)) =0.
Lemma 3.6 is an easy application of a theorem due to Pemantle [12] which, to our
purposes, is stated as
Theorem 3.7. [12, Theorem 1] Let z(n) be a stochastic process satisfying
1
T ntl+d
with E(u,|F,) = 0. Assume that z(n) always remains in a bounded domain D. Let p be

(o)

any point in D with F(p) = 0, and N be a neighborhood of p. Assume that there are
constants c1, co > 0 for which the following conditions are satisfied whenever z(n) € N
and n is sufficiently large:

z(n+1) —z(n) [F(2(n)) + un]

(1) p is an unstable critical point,

(2) E((uy,-0)"|F,) > ¢ for every unit vector § € TD (see the definition of T D in Notation
2.1),
(3) [lunll < ca,

where (u,, - )" = max{u,, - 0,0} is the positive part of u,, - §. Assume that F' is smooth
enough to apply the stable manifold theorem: at least C?. Then

IP(lim z(n) :p) =0.

n—oo

The rest of this section is to verify that z(n) in (1.4) satisfies the conditions of Theorem
3.7 with p = (U, U). First it is easy to check that p is a critical point of the vector field
Fin (2.8), i.e. F(U,U) = 0. Before proving that p is unstable, we need to introduce a
formal definition.

Definition 3.8 (attracting/unstable point). Let T be the linear approximation to some
vector field F near a critical point p so that F(p + w) = T(w) + O(|w|?), then

(a) If all the eigenvalues of T' have strictly negative real part, p is called an attracting
point.

(b) If some eigenvalues of T' have strictly positive real part, p is called an unstable point.
Lemma 3.9. 1. Whena > 1, (U,U) is an unstable point of F' in (2.8).
2. When a < 1, (U,U) is an attracting point of F' in (2.8).
Proof. In a neighborhood of (U,U), F has the Taylor expansion
F(p+w)= DF|,-w+ O(Jw|?),

where DF| p 1s the Jacobian matrix at p and w is some vector in a neighborhood of 0 (a
2d dimensional vector). By direct calculation, DF| » has expression

-1 0 0 —a+ g % g
(o7 « (63
0 -1 0 d -+ a a

DF| - 0 0 -1 a .. 2 —a+e

P —ate 2 a ~1 0 ... 0
g - 0 -1 0

o @ —a+%| 0 o0 -1

EJP 19 (2014), paper 113. ejp.ejpecp.org

Page 14/17


http://dx.doi.org/10.1214/EJP.v19-2669
http://ejp.ejpecp.org/

Two particles’ repelling random walks

To get the eigenvalues of DF

» We need to solve an equation of matrix’s determinant:
DF|p — Magxaq| = 0. (3.21)

Notice that DF| » has the same upper-right and lower-left block matrix as marked in the
expression. Let B denote this d x d block matrix. Because the sum of B’s each row is
zero, B has a zero eigenvalue and hence zero determinant. Then one can easily check
that A = —1 is a solution to (3.21). Now assume A\ # —1. Then we can apply a formula of
Schur complement, and derive from (3.21) that

|B® — (A +1)°Igxa| =0, (3.22)
where I, 4 is the d dimensional identity matrix. (3.22) is equivalent to
‘B — ()\ + ]-)Id><d| . ‘B + ()\ + ]-)Id><d| =0. (3.23)

Under the assumption A\ # —1, we can easily solve (3.23): A = —1 + «. Hence the
eigenvalues of DF| , (without counting multiplicities) are —1, -1 + «. So when o > 1,
DF| » has a positive eigenvalue —1 + «; When « < 1, all of its eigenvalues are strictly
negative. This completes the proof of the lemma. O

Clearly, u,, in (2.7) satisfies condition (3) of Theorem 3.7. It remains to check condition
(2), which is the statement of the following lemma.

Lemma 3.10. In a small neighborhood of p = (U, U), there exists some constant ¢; > 0,
s.t. E((uy, - 0)T|F,) > ¢1 for every unit vector 0 = (6x)1<k<24 € TD.

Proof. For any fixed 7, j € V, conditioning on the event that X,,,; =4,Y,11 =7,

w0 = (L=mym))i— D maly(n)bm

m#i,meV
+(1 = mj(x(n)))bj+a — Z s (2(n))0s 4
s#j,s€V
= 0;,+0;1q— Z T (Y ()0, — Z 7s(2(n))0std- (3.24)
meV seV

Now we will prove that for any unit vector 6 € T'D, its maximum coordinate is bounded
from below by a positive number, and more precisely,

1

> .
(IO = o (3.25)
Observe that 6 as a unit vector (]||| = 1) always satisfies
0] > - (3.26)
1?}1%};(1 M= 9d '
but it does not necessarily satisfy
0, > L (3.27)
19550 = 2d '

If 6 satisfies (3.27), (3.25) naturally holds for this ¢ since 1/(2d) > 1/[2d(d — 1)]. If 0
doesn’t satisfy (3.27), by (3.26), it must hold that minj<x<24 0x < —1/(2d). Then it follows
from ZZ:1 0 = 0 and ZiidH 0, = 0 that there exists some coordinate 1 < ky < 24, s.t.
Ok, > 1/]2d(d — 1)], which again implies (3.25).
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By (3.25), without loss of generality, we can assume

1
1 = max

> —. .
1§k§2d9k ~2d(d-1) (3.28)

Then by Zid:dﬂ 0 = 0, there also exists some jo € V, s.t. 0,44 > 0.

Because (z(n),y(n) lives in a small neighborhood of (U,U), n(x(n)) and w(y(n))
also live in a small neighborhood of (U,U), and hence both } . 7, (y(n))0, and
Y scy Ts(x(n))0s1q in (3.24) are close to zero. Therefore, by (3.24),

E((un - 9)+|}—n)

V

> P(Xpt1=1,Yn401 = jo| Fn)br
= P(Xpp1 = 1F)P Yoy = jolFn)b1-

Again by the fact that 7(z(n)) and 7 (y(n)) live in a small neighborhood of (U, U), both
P(X,+1 = 1|F,) and P(Y,+1 = jo|Fn) are close to 1/d. Then together with (3.28), it
follows that E((u, - 6)"|F,) is uniformly bounded from below by some positive constant.
This completes the proof. O

Finally, we can apply Theorem 3.7, obtaining Lemma 3.6. This also completes the
proof of Theorem 1.1.

4 Further problems

This paper is a starting point to understand the behavior of multi-particle repelling
random walks. The general question remains widely open. The dynamical approach
should still work, but the corresponding dynamical system only gets more complex and
harder to analyze.

Regarding the model we just studied, we conjecture that

Conjecture 4.1. For any positive integer d > 3, a. = 1 is critical. Namely,

1. when « > 1, there exists some constant ¢ = ¢(«, d) depending on « and d, such that
the following holds

d
P < Ing, ﬂ {Zaji(n)yi(n)gcé} =1.

n>ng (i=1
2. when 0 < a < 1, the following holds

IP{ lim z(n) = (U, U)} =1

n—oo

Another problem of interest is

Problem 4.2. When § = 0 in (1.2) and (1.3), is it possible to derive a similar result as
Theorem 1.17?
Notice that when § = 0, the vector field F' is not well defined on the boundary of D.

Particularly, F' won’t be continuous at the boundary, and hence Theorem 2.8 and then
the proof of Theorem 1.1 are invalid in this case.
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