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Abstract

Condensation transitions are observed in many physical and social systems,
ranging from Bose-Einstein condensation to traffic jams on the motorway. The un-
derstanding of the critical phenomena prevalent in these systems presents many
interesting mathematical challenges. We are interested in understanding the vari-
ous definitions of condensation which are suitable in the field of stochastic particle
systems and how they are related. Furthermore, we are also interested in dynamic
properties of processes that undergo the condensation transition, such as typical
convergence time scales and monotonicity properties.

Condensation can be defined in many different ways; considering the thermo-
dynamic limit, a weak law of large numbers for the maximum occupation number,
and an infinite particle limit on fixed finite lattices. For the latter definition, and
processes that exhibit a family of stationary product measures, we prove an equiva-
lent characterisation in terms of sub-exponential distributions generalising previous
known results.

All known examples of condensing processes that exhibit homogeneous sta-
tionary product measures are non-monotone, i.e. the dynamics do not preserve a
partial ordering of the state space. This non-monotonicity is typically characterised
by an overshoot of the canonical current, which on a heuristic level is related to
metastability. We prove that these processes with a finite critical density are nec-
essarily non-monotone confirming a previous conjecture. If the critical density is
infinite, condensation can still occur on finite lattices. We present partial evidence
that there also exist monotone condensing processes.

We also study the typical convergence time scales of condensing inhomoge-
neous zero-range processes. Our results represent a first rigours calculation of the
relaxation time of a condensing zero-range process, where we prove a dynamic tran-
sition in the order of the relaxation time as the density crosses a critical value. We
also derive bounds for homogeneous condensing models and obtain results consistent
with known metastable time scales.

vi



CHAPTER 1

Introduction

Condensation is ubiquitous in nature. In addition to the classical definition of vapour
condensation, it has also been observed in the context of quantum mechanics. For
example, first predicted by Einstein in 1924 [1] and since experimentally observed
in 1995 [2] Bose-Einstein condensation occurs in a dilute gas of bosons cooled to
absolute zero. Condensation can also occur in population models and most notably
in Kingman’s model of the distribution of the fitness of a population undergoing
selection and mutation [3]. When the rate of selection dominates the rate of muta-
tion, a condensation transition occurs since a positive proportion of the population
in later generations takes an optimal fitness [4]. The growth of complex networks
such as the World Wide Web may also exhibit a condensation transition due to a
preferential effect as new nodes (or links) aim to connect to nodes which are already
popular to increase visibility, resulting in the “rich get richer” or “winner takes all”
phenomena [5]. Condensation and the “rich get richer” phenomena have also been
observed in simple economic models of the distribution of wealth in a population
[6]. Simple particle models of traffic dynamics with applications to the transport of
mass in cells and on the road network, known as stochastic particle systems, have
been shown to condense/jam due to local interactions [7] or system defects [8, 9].
In this thesis, we study condensation in stochastic particle systems through system
defects or particle interactions.

Stochastic particle systems, also known as lattice gases, are probabilistic
models describing transport of a conserved quantity on discrete geometries or lat-
tices where the time evolution is normally specified by giving the infinitesimal rates
at which transitions occur. Many well known examples are introduced in [10], in-
cluding zero-range processes and exclusion processes. These are both special cases
of the more general family of misanthrope processes introduced in [11]. Originally
motivated by statistical mechanics to gain a better understanding of critical phenom-

ena such as symmetry breaking and phase transitions, stochastic particle systems



also represent a natural extension to the theory of Markov processes. Typically, the
global evolution of stochastic particle systems is Markovian, however, the trajecto-
ries of single particles are not. This local non-Markovian behaviour is due to local
interactions and leads to difficulties in calculating typical convergence time scales
of the process and hydrodynamic limits, which describe the large scale dynamics of
the processes [12].

Recent research has focused on understanding the dynamic properties of con-
densing stochastic particle systems. An example of such a system is the zero-range
process, which is a stochastic particle system without restriction on the local oc-
cupation numbers and the jump rate only depends on the number of particles on
the departure site. It is known that condensation occurs if the jump rate decreases
sufficiently slowly with the number of particles, see for example [13, 7]. First results
on the nature of the condensate in zero-range processes are discussed in [14, 15].
In the condensed phase the canonical current typically exhibits a large overshoot
above its value in the thermodynamic limit [16], which leads to a metastable switch-
ing (hysteresis) between a fluid and condensed phase. This switching phenomenon
is related to a separation of time scales and therefore metastability, which has been
rigorously established for a condensing zero-range process in [17] on finite lattices
and in [18] for the thermodynamic limit. Before reaching stationarity the dynamics
of the process in the condensed phase correspond to a coarsening process as increas-
ingly large clusters appear on a decreasing number of sites [19, 20, 21]. Coarsening,
hysteresis, and metastability are not only features of the zero-range process but are
also found in other condensing stochastic particle systems. The inclusion process
is similar to the zero-range process with the addition of an attractive component
where now the jump rates depend on departure and arrival sites. Coarsening and
metastability results for the condensing inclusion process have been established rig-
orously in [22, 23] for finite lattices and heuristically in [24] in the thermodynamic
limit.

A classic and important problem in the theory of Markov processes and
stochastic particle systems is characterising typical convergence times to stationar-
ity. For condensing systems this is heuristically dominated by the motion of the
condensate. In general, two important measures of convergence are the mixing time
and relaxation times, where the mixing time is the time it takes for the processes to
reach the invariant measure and the relaxation time controls the exponential rate
of decay of correlations. In statistical physics, Markov chains arise for example in
Monte Carlo simulations of complex processes, where the mixing time not only con-

trols the number of steps needed to sample from the stationary measure but also has



CHAPTER 1. INTRODUCTION

deep connections to the spatial properties spin systems [25, 26, 27, 28|. For stochas-
tic particle systems such as the exclusion and zero-range processes sharp bounds
on the relaxation time are only known in certain cases and results typically rely on
monotonicity and coupling tools. By a simple mapping, the symmetric exclusion
process and the symmetric constant rate zero-range process on the one dimensional
torus can be shown to be equivalent and therefore have the same relaxation time
[29]. Furthermore, the relaxation time for the constant rate zero-range process on
any geometry can be calculated from comparisons of the process on the complete
graph [30], provided the process is reversible. In [31] a recursive method of bound-
ing the relaxation time was found by a decomposition of the state space, a method
which was first introduced for the Kawasaki Ising model [32] and has since been
used to give crude bounds for general Markov chains [33].

The mixing time of a Markov chain characterises how fast a process ap-
proaches stationarity and can exhibit highly non-trivial behaviour. An example of
this is the cutoff phenomenon, where the distance stays close to its maximal value,
then drops suddenly to a small value and then tends to zero exponentially fast,
which is characterised by the relaxation time. The cutoff phenomenon was first
discovered in card shuffling problems [34], which heuristically implies that it takes
roughly 7 riffle shuffles to adequately mix a deck of 52 cards. Cutoff then allows
us to restate the question of convergence from asking “how close to stationarity are
we after say 10° steps?” to asking “will 7 steps suffice?” For an early review of the
cutoff phenomenon in card shuffling and urn models see [35]. For stochastic particle
systems establishing a cutoff is extremely difficult and results are only known for
the exclusion process on various underlying geometries. For the complete graph
exclusion process, a result was first obtained in the case of n particles and 2n sites
by a comparison of the process to the Bernoulli-Laplace diffusion model [36], and
has since been generalised in [37] by restating the problem as a birth-death process.
Cutoff for the symmetric simple exclusion process on the one dimensional torus was
established in the sequence of papers [38, 39, 40] by comparing the process to the
discrete heat equation and coupling the process with dynamics of an interface first
developed in [41].

In this thesis, we calculate the relaxation time of a condensing inhomoge-
neous zero-range process by a decomposition of the state space and give a heuristic
description of the mixing time and cutoff properties. In addition, we study the
monotonicity properties of homogeneous condensing processes and how an over-
shoot of the canonical current can lead to a transition of the relaxation and mixing

times of a projection of the underlying process.



This thesis is organised as follows. In Chapter 2 we construct continuous
time Markov processes and the interacting particle systems we study in this thesis.
We also give a brief overview of the coupling techniques and define the relaxation,
mixing, and hitting times. We characterise condensation in the thermodynamic
limit and infinite particle limit in Chapter 3 and discuss the links between the two
definitions. The main result of this chapter is an equivalence between the stationary
measures of condensing processes and measures with sub-exponential tails. In Chap-
ter 4 we prove that all condensing particle systems with stationary product measures
with a finite critical density are necessarily non-monotone by showing non-monotone
behaviour of the expected value of a test function related to the canonical current.
We also discuss the monotonicity properties of misanthrope, long-range misanthrope,
generalised zero-range, and chipping processes. We compute the relaxation time for
a special class of condensing zero-range processes in Chapter 5 and give heuristic
results on the mixing time and cutoff properties. In Chapter 6 we provide sharp
bounds on the mixing and relaxation times for the projection chain of a condensing
homogeneous zero-range process. Finally, in Chapter 7 we give a brief review of
the work done in this thesis followed by a short discussion on possible directions of

future research.



CHAPTER 2

Interacting Particle Systems

In this chapter, we construct the interacting particle systems which are studied in
this thesis and summarise the results which are most relevant. We also introduce the
key concepts and results treated in this work, such as couplings and monotonicity,
and relaxation times.

The construction of interacting particle systems presented here closely follows
[42, 43]. To construct couplings of interacting particle systems we follow [42, 44]
and review [45]. Discussions on relaxation, mixing and hitting times largely follow
[44, 46].

2.1 Markov processes, semi-groups, generators and the

master equation

Interacting particle systems are continuous time Markov processes denoted by (1(t))+>0
with state space Q = E® where A is a finite or countable lattice and E is a count-
able set. The dynamics are typically specified by giving the (infinitesimal) rates for
transitions to occur between two states in the state space.

The state space = E? of the process is the set of all possible configurations,
for example the set E is given by N for zero-range dynamics or {0, 1} for exclusion
processes, which are discussed in Section 2.3. Configurations are denoted by Greek
letters n = (nz)zen € 2, where 1, € E denotes the occupation of the site x for each
x € A. In addition, n,(t) denotes the occupation of site x € A at time ¢t. The state
space {2 is endowed with the product topology which is metrizable, with measurable
structure given by the Borel o-algebra B.

The time evolution of the processes is given by sample paths from the canon-

ical path space

DI0,00) = {n(-) : [0,00) = Q | (+) is right continuous and has left limits} .



2.1. MARKOV PROCESSES

Let F be the smallest o-algebra on D|0, c0) relative to which all functions
n(-) — n(s) for s > 0 are measurable. For ¢ € [0, 00), let F; be the smallest o-algebra
relative to which all functions n(-) — 7(s) for 0 < s < t are measurable. The filtered
space (D0, 00), F,F;) serves as a generic choice for the probability space of the

process.

Definition 2.1.1. A Markov process on ) is a collection of {Py, : n € Q} of proba-
bility measures on D0, 00) indexed by initial configurations n € Q with the following

properties;

(1) Pyl¢(-) € D[0,00) : £(0) = n] =1 for all n € €.

(i1) Epl§(s + ) € A| Fs] = Pgy)[A] for everyn € A and A € F.
(iii) The mapping n — P,[A] is measurable for every A € F.

For a Markov process the expectation corresponding to P, will be denoted
by E, which is given by

E,[A] = oo )Adﬂ”n,

for any measurable function A on D0, 00) which is integrable with respect to P,,.
Property (7) states that IP, is normalised on paths with initial configuration
n € Q. (i7) is the Markov property which ensures that the probability of some future
event, conditioned on the history of the process up to some time s only depends on
the configuration at time s. Property (iii) allows us to consider the process with

arbitrary initial distribution v on €2, defined by

P, = /QIP’ny(dn) .

The dynamics of the process are specified by the rates at which transitions
from 7 to o’ € Q denoted ¢(n,n’) > 0, called transition rates. Intuitively the

transition rates have the following meaning

Py[n(dt) =n'] = c(n,n')dt +o(dt) as dt\,0 for n#7, (2.1)

i.e. in a small time window dt the process transitions from 7 to n’ with probability
approximately given by ¢(n,n')dt. The transition rate (-, -) is assumed to be a non-
negative, uniformly bounded and continuous function of  and n’ in the product
topology on (2.

In this thesis we study processes which conserve the particle number, on finite

lattices (JA] < 00), called driven diffusive systems or lattice gases. On finite lattices

6



CHAPTER 2. INTERACTING PARTICLE SYSTEMS

the state space is not necessarily compact but countable, and therefore the processes
we consider are Markov chains and their constructions can be found in [42, 47]. The
construction of theses processes on infinite lattices must be done on a case-by-case
basis, for example [48, 49] and [50] for a zero-range process. Throughout this work,
we focus on processes defined on finite state spaces with a fixed number of particles
and consider their properties in the thermodynamic limit or as the particle number
diverges.

We now define Markov semigroups and state the main results which show
one-to-one correspondence between Markov semigroups and processes. Let C(2)
denote the set of continuous bounded functions f : 2 — R, which is regarded as a

Banach space with || f|[ := sup,cq | f(n)]-

Definition 2.1.2. For a given process {P;, : n € Q}, for each t > 0 we define the
operator S(t) : C(Q2) — C(Q2) by

(S@F) () =By [f(n(®)] - (2.2)

A Markov process is said to be a Feller process if S(t)f € C(Q) for every t > 0 and
fedQ).

The properties of the linear operators {S(t),t > 0} arising from Feller pro-

cesses { P, : 7 € Q} are given in the following proposition.

Proposition 2.1.3. Suppose {P, : n € Q} is a Feller process on Q. Then the
collection of linear operators {S(t) : t > 0} on C(Q2) has the following properties;

(1) S(0) = I, the identity operator on C(2).

(ii)) The mapping t — S(t)f from [0,00) — C(Q) is right continuous for every
fec).

(iii) S(s+1)f = S(s)S(t)f for every s,t > 0 and f € C(Q).
(iv) S(E1 =1 for all t > 0.
(v) S(t)f >0 for all non-negative f € C(2).
Proof. See, for example, [42, Proposition 1.3]. 0

Definition 2.1.4. A family {S(t) : t > 0} of linear operators on C(2) that satisfies

conditions (i) — (v) of Proposition 2.1.3 is called a Markov semigroup.



2.1. MARKOV PROCESSES

The operator S(t) determines the time evolution of functions f € C(Q2),
which are interpreted as observables. Markov semigroups are in one-to-one corre-
spondence with Markov processes outlined in Proposition 2.1.3 and the following

theorem.

Theorem 2.1.5. Suppose {S(t) : t > 0} is a Markov semigroup on C(Q2). Then
there exists a unique Feller Markov process {Py, : n € Q} such that (2.2) holds for
allt > 0.

Proof. See for example [42, 47| O

Therefore, the semigroup provides a full representation of the Markov pro-
cess, dual to the path measures {P, : n € Q} since C(2) is dual to the set P(Q2) of
probability measures on §2. The expectation of observables at ¢ > 0 with respect to
the initial distribution v € P(£2) is given by

E,(/(1(6))] = /Q (S(t)F)(€)wlde] = /Q S@)fdv forall feC(Q).

From property (iii) of Proposition 2.1.3 we expect {S(t) : ¢ > 0} has an
exponential form characterised by S’(0), the time derivative of S(t) at zero, in the
sense

S(t) = “e¥ O = 14 §(0)t +o(t) with S(0) =1 . (2.3)

This is made precise as follows.
Definition 2.1.6. The (infinitesimal) generator L : Dy — C(Q2) for the process

{S(t) : t > 0} is given by

Lf= %{% S(t){_f forall f € Dp (2.4)

where the domain Dy C C(§2) is the set of all functions for which the limit exists.

For finite state spaces, Q, Dy = C(Q2), otherwise one often has to restrict to

bounded cylinder test functions [42].
Proposition 2.1.7. L as defined by (2.4) is a Markov generator, i.e.
(i) 1 € Dz and L1 =1 (Conservation of probability).
(ii) For all f € Dz and X\ > 0, mingeq f(§) > mingeq(f — ALS)(E) (Positivity).

(i1i) Dy is dense in C(Q) and the range R(I —AL) = C(Q) for A sufficiently small.



CHAPTER 2. INTERACTING PARTICLE SYSTEMS

Proof. See for example [42, Proposition 2.2] O

Theorem 2.1.8. (Hille-Yosida) There is a one-to-one correspondence between Markov

generators and semigroups on C(2), given by (2.4) and

S(t)f = et f:= lim (I — :L£> 7nf for f € C(Q2) andt >0 . (2.5)

n—oo

Furthermore, if f € Dy then S(t)f € Dg for allt > 0, and
d
9 5(1)f = S()Ef = £5()7 (2.6)

called the forward and backward equations respectively.
Proof. See for example [42, Theorem 2.9] O

Finally, for finite systems with a finite state space, the generator can be

computed directly from (2.2) and the heuristic (2.1) as follows

S(dt)f =Ey[f ()] = > (0 )Pyln(dt) =]

n'eR

= > el )f()dt+ fF(n) [ 1= cln,n)dt | + o(dt) .

UESY) n'#n

Then (2.4) implies

Lfm) =Y cnn) (f(') = f(n)) - (2.7)

n'#n

Markov processes and semigroups are therefore characterised by the transition rates
c(n,n’) between states n and 1. We use the convention that ¢(n,n’) = 0 for all
n=mn Q.

From the generator and semigroup definitions of finite state Markov pro-
cesses, we can immediately construct the master equation as follows: Consider the
indicator functions 1, : @ — {0,1}, which are bounded and form a basis of C(Q)
for finite €2, defined by

1 ifE=n

0 otherwise

1,(6) =



2.2. STATIONARY MEASURES

Let py = pS(t) denote the distribution on € at time ¢ characterised by

lf] = /Q S(t)fdv (2.8)

Substituting f(n) = 1(n) into the forward equation (2.6) we have

L) = | SOL1a =3 nlel 3 cl6.) (14(€) — 1,(6)

£eq &en

=D wel€le€,n) = piln] Y e(n,€) (2.9)

£en e

which is called the master equation.

2.2 Stationary measures, reversibility and ergodicity

Definition 2.2.1. A probability measure p € P () is said to be stationary or in-
variant if it satisfies p (S(t)f) = p(f) for allt > 0 and f € C(Q). The measure is
called reversible if pu (fS(t)g) = p(gS(t)f) for all f,g € C().

Here and throughout this thesis we use the notation u(f) = fQ f du to denote
the expectation of f € C'(2) with respect to the measure p on .

It is clear that every reversible measure p is stationary (taking g = 1). The
probabilistic interpretation of a stationary measure p is given by a process 7(t) with
initial distribution p has the same distribution as n(t + s) for every s € [0,00), or
formally

Pun(-) € Al =Pun(t+-) € Al forallt >0, Aec F.

Equivalently, using (2.8) if pg = p then p; = p for all ¢ > 0.

Proposition 2.2.2. A measure p € P(Q) is stationary if and only if
w(Lf)=0 forall f € D, .
Furthermore, the measure p is reversible if and only if
w(fLyg) = n(gLf) =0 forall f,g € Dr .

Proof. See for example [42, Propisition 2.13]. O

By a similar approach to the construction of the master equation, reversible

measures can be characterised via the following proposition.

10



CHAPTER 2. INTERACTING PARTICLE SYSTEMS

Proposition 2.2.3. A measure y on a countable state space 2 is reversible for
the process with transition rates c(-,-) if and only if it fulfils the detailed balance

conditions

plnle(n, §) = plgle(€,n)  forall n,€Q.
Definition 2.2.4. A Markov process with semigroup {S(t) : t > 0} is ergodic if
there exists a unique stationary measure ™ € P(§) and

lim p; = 7 for all initial distributions pg ,
t—o0

where py is the distribution of the process at time t given by (2.8).

Definition 2.2.5. A Markov process {P, : n € Q} is called irreducible if for all
n,1m €K
Py[n(t) =n"] >0 forallt >0 .

The interpretation of an irreducible Markov process is as follows; an irre-
ducible process can sample the entire state space from any initial condition. Irre-
ducibility implies the uniqueness of the stationary measure and if the state space €2

is finite then the process is ergodic as outlined in the following theorem.
Theorem 2.2.6. An irreducible Markov process with finite state space ) is ergodic.

Proof. See for example [47] O

2.3 Example processes

2.3.1 The zero-range process

The zero-range process (ZRP), introduced in [10], is a stochastic particle system on
the state space Q7 = N where A = {1,...,L}. A single particle at site z leaves
at rate g(n,) and jumps to site y with probability p(z,y) where the dynamics are
defined by the generator

L) =Y g:(na)p(z,y) (fF(™Y) = f(n)) (2.10)

z,yeA

11
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for f € C(21,). Here n™Y denotes the configuration after a single particle has jumped

from site x to y and is given by

n—1 ifz=u
il =9+l ifz=y

i otherwise

To ensure the process is non-degenerate and irreducible, the jump rates g, (n) satisfy
g.(n) =0 for all z € A if and only if n = 0. The process is called homogeneous if
gz(n) = gy(n) for all z,y € A and n € N and inhomogeneous otherwise. Throughout
this thesis we study both homogeneous and inhomogeneous zero-range processes.
Zero-range processes and similar models are often studied in a translation invariant
setting (p(z,y) = q(ly — x|)) on a regular lattice with periodic boundary conditions.
Typical choices in one dimension are symmetric and totally asymmetric transition
probabilities with p(z,y) = %5%93“ + %5 a—1, D(,y) = Oyaz+1, or fully connected
transition probabilities p(z,y) = (1 — 5y,$)ﬁ, respectively.

Well studied zero-range processes include the constant rate zero-range pro-
cess where gz(n) = 1 for all z € A and n > 0, which is a system of L server
queues with mean one exponential random service times. The constant rate zero-
range process can be extended to include site defects where g,(n) = r < 1 for some
x € A C A, which are studied in Chapter 5. If g(k) = k then the zero-range process
is a system of independent random walkers on A.

Under translation invariant p(z,y), zero-range processes defined by the gen-
erator (2.10) exhibit a family of stationary product measures {1/£ :¢ € Dy} on Qp,
where ¢ is called the fugacity and Dy = [0, ¢.) or [0, ¢.] is the domain of the family

of measures [48]. l/é[] is given by

Véj[n] = H Vg[ne] where vg[n] = wz(?(?ﬁ?n . (2.11)
zEA z

The measures exist for all ¢ € Dy where ¢. is the determined by the radii of

convergence of the single site partition function
[e.e]
2(9) = Y wa(k)o* . (2.12)
k=0

Technically, ¢. = min,ep ¢F where ¢7 is the radius of converge of z,(¢) and is given

12
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by

PF = <1imsup W>_l . (2.13)

n—oo

The stationary weights w,(n) are given by

n

(0)=1forallxze A . (2.14)

The family {vg[-] : ¢ € Dy} is called the grand-canonical ensemble and z,(¢) are
called the grand-canonical partition functions. The (singe site) grand-canonical

densities are functions of the fugacity ¢ € Dy and are given by

pa(9) = vg(ns) = anx . (2.15)

Since the zero-range process conserves the particle number the process is

irreducible on the finite state space

QL,N = {HEQL : Z?’]m:N} . (216)

TzEA

Therefore, the process restricted to €1z, y is ergodic with a unique stationary measure
on €y, N given by
mLn[]i=vg [[|n e Qun] . (2.17)

The family {r; y : N € N} is called the canonical ensemble and these measures are
independent of the fugacity ¢. The measure 7y, y[-] can be easily shown to have the

mass function

7TLN GQLN) (2.18)

xeA

where canonical partition function is given by

Zin= Y J[w:n.)- (2.19)

UGQLJ\] zEA

13
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2.3.2 The misanthrope process

Misanthrope processes are generalisations of zero-range processes, where the jump

rate now depends on the exit and entry sites, and are defined by the generator

L) =Y r(e.my)p(@.y) (fF0™Y) = f(n)) . (2:20)

z,yEA

for f € C(Qr). Again, the configuration n™¥ € Qp, denotes the configuration after a
single particle jumps from site x to y € €. To ensure the process is non-degenerate
the jump rate r(n,m) = 0 for all m > 0 if and only if n = 0, and r(n,m) > 0 for all
n >0 and m > 0.

Misanthrope processes include many well-known examples of interacting par-
ticle systems, such as zero-range processes [10], the inclusion process [51, 52|, and the
explosive condensation model [53]. It is known [11, 54] that misanthrope processes
with translation invariant dynamics p(x,y) = ¢(z — y) exhibit stationary product

measures of the form (2.11) if and only if the rates fulfil

r(n,m) r(n,0)r(1,m)
= f 11 >1 >0 2.21
rim+1,n—-1) r(m+1,00r(l,n—1) orallo m=Sm=t (2.21)
and, in addition, either
z) = q(—=z) for all z € A or,
q(z) = q(—2) (2.22)

r(n,m) —r(m,n) =r(n,0) —r(m,0) for all n,m >0 .
The corresponding stationary weights satisfy

wk+1)  w1) r(1,k) nor(lk — 1)

wik) w0y rk+1,0) 4 w("):kHl r(k,0)

(2.23)

In [45] generalised misanthrope processes have been introduced where more
than one particle is allowed to jump simultaneously. They are defined via transi-
tions n — 1+ n(dy — &) for n € {0,...,n,} at rate ') (y — ) and the authors
give necessary and sufficient conditions on the jump rates for the processes to be

monotone.

2.3.3 Generalised zero-range processes

Zero-range processes can also be generalised to allow more than one particle to exit

from site = in a single transition. The generalised zero-range process (gZRP) [45] is

14



CHAPTER 2. INTERACTING PARTICLE SYSTEMS

a stochastic particle system on the state space Q, = NA defined by the generator

S IOESY Zak ne)p(,y) (F (7" 89) — f(n) - (2.24)
z,yeN k=1
Here n*~®)¥ ¢ Q is the configuration after k particles have jumped from z to

y € A. The jump rates ay(n) satisfy ag(n) =0 if £ > n, and we use the convention
that empty summations are zero. We consider translation invariant p(z,y) on a
finite lattice A = {1,..., L} with periodic boundary conditions and we also note
that the process preserves particle number 7, = N.

It is known [55, 54] that these processes exhibit stationary product measures

if and only if the jump rates have the explicit form

h(n — k)

o (2.25)

ay(n) = g(k)
where g, h : N — [0, 00) are arbitrary non-negative functions with h strictly positive.

The stationary weights are then given by w(n) = h(n).

2.4 Monotonicity and couplings

In this section, we will review the relevant results on monotone (attractive) inter-
acting particle systems and give details on how to construct coupling which preserve
a partial order of the state space.

We use the natural partial order on the state space Qr, = N given by 1 < ¢
if n, <, for all x € A. A function f : Q7 — R is said to be increasing if and only
if n < ¢ implies f(n) < f(¢). Two measures j1, 2 on ) are stochastically ordered
(monotone) with p; < pg, if for all increasing functions f : Q7 — R we have for
expectations p(f) < ua(f).

A stochastic particle system on €, with generator £ and semi-group (S(t) =
et 1t > 0) is called monotone (attractive) if it preserves stochastic order in time,

i.e.
w <pe = wS(t) < peS(t) forallt >0,
which is equivalent to

St)f(n) <S)f(§) foralln < ¢ and all f € C(Q) increasing and ¢ > 0. (2.26)

15
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Utilising the Hille-Yosida Theorem 2.1.8 and the definition of the generator (2.4) we

see that the process is monotone if and only if

Lfn) < Lf(E) (2.27)

for all n < & and all f € C(Qr) increasing such that f(n) = f(£). The condition
f(n) = f(§) is necessary since for the following to hold

o SOfm) —f) _ . S@FE) - f(E)
Lf(n) = lim - < lim t

=Lf(&), (2.28)

we need f(n) > f(&£), however, f is increasing and 7 < ¢ implies the equality.

Coupling techniques for monotone processes are important tools to derive
rigorous results on the large scale dynamics of such systems such as hydrodynamic
limits [45]. Let (7(t)):>0 be an interacting particle system on 27,. A Markov coupling
of (n(t))e>0 with itself is a processes (£(t),((t))r>0 on Qr x Qr such that each
marginal £(t) and ((¢) is distributed as the original process (7(t))i>0, i.e. if we
observe one of the processes without observing the other, the process behaves as it
is originally constructed.

The link between stochastic monotonicity and couplings is given by Strassen’s
theorem [56]:

Theorem 2.4.1. (Strassen) For probability measures pi, s on a common state
space Qp,, w1 < po if and only if there exists a coupling p on the product state space
Qp, x Qp such that

pdn=(m,m2):m <n})=1,

i.e. the probability of observing the partial order is 1.

Strassen’s theorem has the natural extension to couplings of stochastic pro-

cesses and monotone processes.

2.4.1 Constructing a coupling for the zero-range process

In Chapter 5, we rely on known results of monotone zero-range process, therefore,
here we include here a detailed construction of a coupling for the ZRP. Furthermore,
understanding the construction of a coupled process is also necessary for results
obtained in Chapter 4 on generalised zero-range and misanthrope processes.

Let (&(t))e>0 and (¢(t))¢>0 be two zero-range processes defined via the same
generator (2.10) such that their initial conditions satisfy £ € Qp y and ¢ € Qp, n41.

It is sufficient, for our applications, to construct a coupling on the joint state space

16
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82(82)—82(&2) = g2(E2+1)—g2(E2)

R

§
1 2\]; 4 5

£2(&)

Figure 2.1: Example configuration of the coupled dynamics. The £ process is shown
in red and the second class particle is shown in blue. The jump rates are defined
according to equation (2.29) and it is clear that the coupling can only be constructed
for increasing jump rates g,.(-) as we need g, (m)—gz(n) > 0 for all z € A and m > n.

(Qr,n, QL n+1) between the processes £(t) and ((t) such that, £(t) = n(t) + J, for

some y € A, i.e. there is an extra particle in the ((t) process at site y, often called

a second class particle. The coupling is constructed via the following rules called a

basic coupling

1. The marginals of the coupled process are two zero-range processes with N and

N + 1 particles respectively and each are defined by the generator (2.10). As

a consequence, when the process has converged to its stationary measure for

the joint process this is a coupling of the measures 77,y and 77, y41 [48].

2. Particles move together as much as possible.

If g(n) is non-decreasing for each x € A the coupled process behaves via the follow-

ing transition rates, which is illustrated in Figure 2.1; for the site with the second

class particle

Ly=n+1 95(6)—9y (1) &y =n
AL A A
Ny ="mn } { My ="n
= ]_ =
GenEly am (ST
Ny =N ny=n-—1

and for the remaining sites, both processes jump at rate g,(nz) = gy(&z)-

In general, the generator for the basic coupling of the zero-range process on
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Qr x Qp is given by

LEEO) = ge(&p(z,y) (FE, ) = £(5,0))
e

+ > (92(G) = 92(8)) Pl y) (F(€,C7Y) = £(4,0))

I7y
€o<Ca

+ 3 9:(C)p(a,y) (F(EY,¢C7Y) = f(£,0))
st

+ > (92(8) = 92(G)) P, ) (F€7Y,0) = F(6,0)) - (2.30)

z7y
For the coupling constructed in (2.29) and (2.30) to exist, the jump rate

g2(n) has to be non-decreasing.

Theorem 2.4.2. The zero-range process on 0, = NA defined by the generator
(2.10) is monotone if and only if the jump rates satisfy g.(m) > g(n) for all m >
n €N and x € A.

Proof. ( <= ) The condition g,(m) > g.(n) for all m > n € N and « € A implies
(2.30) is a generator of a Markov process with non-negative rates. By substitut-
ing the functions f(&,¢) = fi(§) and f(&,¢) = f2(¢) into (2.30) it is clear that
the marginals are zero-range processes with the generator (2.10). Therefore, by
Strassen’s theorem the ZRP with non-decreasing jump rates is monotone.

( = ) Consider the increasing test function f(n) = 7, and two config-
urations n = nd, and £ = md, such that = # y, m > n, and p(z,y) > 0.
Clearly n < ¢ and assuming the process is monotone the inequality (2.27) implies
9z(n)p(z,y) < gz(m)p(x,y). Since the choice of z,y were arbitrary and p(x,y) > 0,
we have gz(n) < gz(m) for all m > n and z € A, which completes the proof of
Theorem 2.4.2. O

2.5 Mixing, hitting, and relaxation times

In this section, we define the relaxation, mixing, and hitting times used to measure
how a stochastic process converges to its stationary measure. We also review the
main results and techniques for calculating such convergence times for interacting
particle systems. Throughout this discussion we only consider finite state spaces 2.

The following definitions are necessary throughout this section. For a mea-
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sure 7 on £ and f, g € C(£2) the inner product is given by

(f,9)x =Y _ wmlf(m)g(n) ,

neq)

and
1/2

1 fllom = | D w0l f(n)?

neQ

2.5.1 The relaxation time and the spectral gap

The relaxation time of an ergodic Markov process characterises the exponential rate
of convergence to the stationary measure. For reversible processes on a countable
state space, the relaxation time is given by the reciprocal of the smallest non-zero
eigenvalue of —L, called the spectral gap, where L is the generator of the process.
For a Markov process (7(t))¢>0 with generator £ on ) with stationary mea-

sure 7, the Dirichlet form is given by

De(f) = (f,—Lf)r ==Y wmlf()LF(n)

neQ

for f € C(Q2). For a reversible process with generator (2.7) the Dirichlet form can

be rewritten as
De(f) = 5 3 wlrle(n, &) () — Fn))? (231)

7,8

Furthermore, it is easy to show [46, Lemma 2.1.2]

L1507 130 = ~De(S))

Let Var,(f) denote the variance of a function f : @ — R with respect to the
measure w then the spectral gap and relaxation time are defined by the Rayleigh-

Ritz principle as follows.

Definition 2.5.1. The spectral gap Ay of the generator £ on ) is given by the

vartational principle

: Dc(f) }
Az = inf : Var, 0p , 2.32
e =ing { P Naro(f) # (2.32)
and the relazation time is given by the inverse spectral gap TEel = i
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For a reversible process the value A, is then the difference between the small-

est eigenvalues of the generator —L.

Proposition 2.5.2. Let (n(t)):>0 be an irreducible Markov process with stationary
measure m on the state space ) then Ay is the optimal constant appearing in the
inequality

Varg(St)f) < e 2 2'War.(f) (2.33)

Proof. See for example [46, Lemma 2.1.4]. O

From Proposition 2.5.2, we see that the inverse spectral gap gives the char-
acteristic time scale of the contraction of the variance of the kernel S(t) towards
stationarity, where S(t)f(n) — w(f) for all n € Q.

2.5.2 Mixing times

The mixing time of a Markov process is another measure of how far the process is
from the stationary distribution, which are measured by the total variation distance.

The total variation distance between two measures p and v on 2 is given by
— = Al —v[A]| . 2.34
= ey = max|ul4] ~ v4] (2.34)
By Proposition 4.2 of [44] the total variation distance can be rewritten in the form

= vllrv = 5 3 nla] — vl
nef

For a Markov process with semigroup {S(¢) : t > 0} on Q let the distribution
at time ¢ and initial condition 7 be given by P;(n, -) = 6,5(t). Let 7 be the stationary

measure then the distance from stationarity is given by
d(t) = max||P(n, ) — 7llrv , (2.35)
neQ

and the e-mixing time is defined as follows.

Definition 2.5.3. The total variation e-mizing time of a process generated by L on

Q with stationary measure w is given by
Tiz(e) =inf{t >0 : d(t) <e} .

In practice, mixing times of interacting particle systems are extremely diffi-

cult to calculate however there exists many methods of bounding mixing times by
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quantities which are easier to compute. For example, the total variation distance
|| — v||7y can be given in terms of a coupling between the measures p and v (see
Proposition 4.7 of [44])

| —v|lry = inf{P(X #Y) : (X,Y) is a coupling of y and v} .

Therefore, the total variation and mixing times of a process can be well approxi-
mated by the coupling time T\, of a coupled process (£(t), ((t))¢>0, which is given
by

Teouple = inf{t >0 : &(t) = ((1)} -

In addition, the relaxation time gives upper and lower bounds for the mixing time

of the form

ETy

1 1
log <2> Tzel < Thiz(e) <log <> TEGZ ,
€

where 7, = min,cq7[n| (see for example [44]). However, due to the inclusion of
7, in the upper bound this method typically does not give sharp bounds. Sharp
upper and lower bounds can be found via hitting times of large sets [57], which are

introduced in the next section.

2.5.3 Hitting times

For a Markov process (n(t)):>0 on the state space €2 the hitting time 74 of a subset
A C Q is given by
=inf{t>0:n(t)ec A
Ta:=Mmf{t >0 n(t) € A},

and for simplicity we write 7,, = 7(,3. The expected hitting time H A(n) of a set
A C Q and initial condition n € Q is given by

Ha(n) = Ep[ra] . (2.36)

Theorem 2.5.4. For an irreducible Markov process on a finite state space ) the
vector of expected hitting times Ha = (Ha(n) : n € Q) is the minimal non-negative
solution to the system of linear equations
Ha(n) =0 forne A,
- deg c(n,§Ha(§) =1 forng A.

Proof. This proof is a simply application of the Markov property, see for example
Theorem 3.3.3. of [47] O]
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The following theorem [57, 58] relates the hitting times of large sets with the

1/4-mixing time of the Markov chain.

Theorem 2.5.5. For every irreducible and reversible Markov process on a finite

state space Q, and for each o < 1/2 there exists constants cq, ¢, so that

Ca neﬂr:l}rf[ijli]zoz Ha(n) < Tz (i) <d, neQrBr?jl(]za Hy(n) . (2.37)

Whilst this theorem is useful in itself, calculating the upper bound appearing
(6.16) is highly non-trivial. This result, however, allows for a study of the mixing
time via a method of decomposing the state space {2 into disjoint unions of sets
Q for i € [n] = {1,...,n}, ie. @ = Uicjpy i and Qi N Q; = () for each ¢ # j.
Understanding how the process behaves in each set €2; and how it transitions from
Q; — Q; give rise to good bounds of the mixing time via (6.16) [59]. In this thesis,
we use a similar method of decomposing the state space to calculate relaxation times

given in Chapter 5.
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CHAPTER 3

Characterisation of

Condensation

3.1 Introduction

A condensation transition occurs when the particle density exceeds a critical value
and the system phase separates into a fluid phase and a condensate. The fluid phase
is distributed according to the maximal invariant measure at the critical density, and
the excess mass concentrates on a single lattice site, called the condensate. Most
results on condensation so far focus on zero-range or more general misanthrope
processes in thermodynamic limits where the lattice size and the number of particles
diverge simultaneously. Initial results are contained in [13, 60, 7], and for summaries
of recent progress in the probability and theoretical physics literature see e.g. [61,
62, 63]. Condensation has also been shown to occur for processes on finite lattices
in the limit of infinite density, where the tails of the single site marginals of the
stationary product measures behave like a power law [64]. In general, condensation
results from a sub-exponential tail of the maximal invariant measure [65], and so
far most studies focus on power law and stretched exponential tails [65, 66, 67].
As a first result, we generalize the work in [64] and provide a characterization of
condensation on finite lattices in terms of a class of sub-exponential tails that has
been well studied in the probabilistic literature [68, 69, 70, 71].

In this chapter we discuss various definitions of condensation for finite sys-
tems and in the thermodynamic limit for processes that exhibit homogeneous sta-
tionary product measures. We state our main result linking condensation on finite
lattices and sub-exponential distributions in Section 3.3. In Section 3.5, we review
key results for processes which exhibit condensation in the thermodynamic limit and
provide an example where condensation occurs in the thermodynamic limit but not

on finite lattices. We give a short discussion on the links between various definitions
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of condensation on finite lattices in Section 3.6 and provide a proof of our main
result in Section 3.7. In Section 3.8 we review a process that does not exhibit sta-
tionary product measures and discuss further the differences between condensation

on a finite lattice and in the thermodynamic limit.

3.2 Definitions

Condensation appears in the mathematical and physical literature in many different
forms, and therefore, one global definition which encompasses all relevant results is
difficult to come by. In this section, we discuss various definitions of condensation
in the thermodynamic limit and on finite lattices, which are appropriate for the
interacting particle systems discussed in this thesis.

Formally, we consider interacting particle systems on the countable state
space NA where |A| = L < co. We assume the interacting particle system conserves

particle density, is translation invariant, and is irreducible on the state space

QL,NZ{UENA¢Z%=N} ; (3.1)
z€A

which implies that the process exhibits a unique invariant measure 77, xy on Qf, .
Furthermore, from translation invariance we have mp, n[{n, € -}] = mp n[{ny € -}]
for all x,y € A.

In the thermodynamic limit, where

N
N, L — oo such that 7P (3.2)

we define condensation via a local weak limit of the sequence of probability measures
7N to a measure p, (if it exists) on NY. For a sequence of probability measures

LN, local weak convergence means that

LN (f) = po(f) for all f € CY <NN> , (3.3)

where C’g (NN) is the set of bounded cylinder functions on NY. Note that local weak
convergence is equivalent to convergence in distribution of all finite dimensional
marginals. For a more complete discussion of weak convergence in the context of
interacting particle systems see [12]. Condensation in the thermodynamic limit is

then defined as follows:

Definition 3.2.1. A stochastic particle system with canonical measures mr N ex-
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hibits condensation in the thermodynamic limit (3.2) for some p if there exists
a measure i, on NN such that the sequence of measures TN converges to fi, in the
sense of (3.3) with

o (M0) < p .

Heuristically, this definition indicates that mass has been lost in the thermo-
dynamic limit. Large finite systems phase separate into a condensate, where a finite
fraction of particles concentrates in a vanishing volume fraction, and a fluid or bulk
phase where the remaining particles are homogeneously distributed.

This has been established rigorously for interacting particle systems that
exhibit stationary product measures (2.11) with stationary weights w(n) > 0 which

decay sub-exponentially, i.e.

1
—log (w(n)) - 0asn — oo .
n

For such models, Dy = [0, ¢.] and there is an invariant product measure vy, with
density p. := p(¢.) < co. Then for p > p. the limit measure v, is the grand canonical
measure at a critical density p., which satisfies 11,(1n0) = vg,(10) = pe < p. Then
condensation according to Definition 3.2.1 occurs as a continuous phase transition
at p = pe. In [72, 73], heuristic computations and numerical simulations show
a condensation transition for processes that exhibit stationary measures that are
finite range Gibbs measures on €27, n.

Condensation has also been established as a discontinuous phase transition
for processes that exhibit stationary product measures with size-dependent station-
ary weights wr,(n) [74]. In this case, there exists a transition density, ptrans, and
critical density, p., such that for all p > pirans the system separates into a condensate
and fluid region distributed according a critical measure with density pe.

In the infinite particle limit N — oo on fixed lattices A, i.e. |[A| = L <
00, condensation could be defined by the same approach as in the thermodynamic
limit by excluding condensed sites using order statistics or cut-off. This approach,
however, fails to capture examples of condensing systems as we will discuss in Section
3.6. Therefore, for finite systems we outline two definitions of condensation by first

defining the maximum occupation numbers

Mp,(n) := maxn, . (3.4)
TEA

First, consider a definition of condensation by using the weak law of large number

for the maximum occupation number.
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Definition 3.2.2. A stochastic particle system with canonical measure 7, N on

Qp N with L > 2 exhibits weak condensation (on finite lattices) if

My,

TL N
N ——1as N - o0,

where ~25 denotes convergence in probability, i.e.
My,
1i — —1|>¢| =0 3.5
Novoo N H N ‘ ] (3:5)

for all e > 0.
A second definition, which was first used in [64], is given as follows.

Definition 3.2.3. A stochastic particle system with canonical measure 7, N on

Qr. N with L > 2 exhibits condensation on fized finite lattices if

dim lim 7wy (M > N - K] =1. (3.6)
In [64] condensation according to Definition 3.2.3 was proved for processes
that exhibit stationary (conditional) product measures on Q y with stationary
weights of the form w(n) ~ n~? for b > 1. Furthermore, it was proved that the dis-
tribution 77, y with the maximum occupation M, (1) removed converges weakly (or
equivalently in total variation) to the critical grand-canonical measure on L —1 sites.
In Section 3.3 we generalise this result for processes that exhibit stationary (condi-
tional) product measure with stationary weights that have a general sub-exponential
tail. It is immediate that Definition 3.2.3 implies Definition 3.2.2 (condensation im-
plies weak condensation) since (3.6) implies a weak law of large numbers for the
rescaled maximum occupation My /N. However, the two definitions are not equiv-
alent as we will discuss in Section 3.6.
A law of large numbers analogous to (3.5) has also been proved in the ther-
modynamic limit for particular models with stationary product measures in [65, 66],

which implies that the condensed phase actually concentrates on a single lattice site.

3.3 Results

In this section, we outline our main result on characterising condensation on finite
lattices for processes that exhibit stationary product measures as stated in Definition
3.2.3 (condensation). We also give a brief discussion on this result and state some

common distributions that exhibit condensation.
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CHAPTER 3. CHARACTERISATION OF CONDENSATION

Recall the (homogeneous) conditional product measures 77y on the finite

state space {27, y introduced in Section 2.3.1 with mass function

7TLN Hwnw WGQLN) . (37)

Our results hold for systems with general stationary weights, w(n) > 0 for
each n € N| subject to the regularity assumption that

lim w(n —1)/w(n) € (0, 0] (3.8)

n—oo

exists. Under this regularity condition, this limit is given by the radius of conver-
gence ¢, of the grand canonical partition function z(¢) (2.12). If ¢. < oo then
weights that satisfy (3.8) are sometimes called long-tailed [75], which is discussed in

more detail in Section 3.5.

Proposition 3.3.1. Consider a stochastic particle system as defined in Chapter 2
with (conditional) stationary product measures as defined by (3.7) satisfying reqular-
ity assumption (3.8). Then the process exhibits condensation according to Definition
3.2.8 (condensation) if and only if ¢p. < 0o, Dy = [0, ¢.], and

V¢2>C [ +n2 = N] . Za N
m = lim

N=oo Vg [m = N| N w(N)2(d0) € (0,00) emists . (3.9)

In that case, the distribution of particles outside of the mazimum converges weakly

equivalently in total variation) to the critical product measure v-=Y, i.e. for fized
q y iz 5

ni,...,nr_1 > 0 we have
TLNIm =n1, .. L1 = np1|Mp =n1] — H Vo [ni =ni] as N — o0 .
(3.10)
Proof. See Section 3.7. O

Note that for ¢, € (0,00) we may rescale the exponential part of the weights
to get ¢, = 1 and we can further multiply with a constant, so that in the following

we can assume without loss of generality that

w(0)=1 and ¢, = nlgrolo w(n—1)/wn) =1. (3.11)
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The condition (3.9) can also be written as

Z
lim 2N _ lim 7(11)*10)(]\[)

N—o00 w(N) N—o00 w(N)

€ (0,00) exists , (3.12)

where (w x w)(N) = Zivzow(k:)w(]\f — k) is the convolution product. This is a
standard characterization to define a class of distributions with sub-exponential
tail (see e.g. [76, 77]). Implications and simpler necessary conditions on w(n) which
imply (3.12) have been studied in detail, and we provide a short discussion in Section
3.4.

Proposition 3.3.1 provides a generalization of previous results on condensa-
tion on finite lattices [64]. The class of sub-exponential distributions that fulfil (3.9)
and therefore exhibit condensation on finite lattices is large (see e.g. [68, Table 3.7]),

and includes in particular
e power law tails w(n) ~ n~" where b > 1,

e log-normal distribution

1
w(n) = — exp{—(log(n) w)?/(20%)} (3.13)
where p € R and ¢ > 0, which always has finite mean,
e stretched exponential tails w(n) ~ exp{—Cn?} for 0 <y < 1, C >0,

e almost exponential tails w(n) ~ exp{ — W} for 8 > 0.

For the last two examples, all polynomial moments are finite. This covers all previ-
ously studied models of condensation on fixed finite lattices according to Definition
3.2.3 and in the thermodynamic limit for zero-range processes [7, 64, 67]. It can
also be shown that the limit in (3.12) is necessarily equal to 2z(¢.) and that in fact
% — Lz(¢)E~! for any fixed L > 2 [71].

Since we consider a fixed lattice A, p. = p(¢.) < oo is not a necessary
condition for condensation as opposed to systems in the thermodynamic limit. Even
if the distribution of particles outside the maximum has infinite mean, condensation
in the sense of Definition 3.2.3 (condensation) can occur. However, if z(¢.) = 0o (e.g.
for power law tails with b < 1), the distribution of particles outside the maximum
cannot be normalized, condition (3.9) fails, and there is no condensation in the sense

of Definition 3.2.3 (condensation).
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CHAPTER 3. CHARACTERISATION OF CONDENSATION

3.4 Sub-exponential distributions

In the previous section, we saw an equivalence between condensation on finite lat-
tices for processes that exhibit stationary product measures and sub-exponential
distributions. In this section, we give an overview of sub-exponential distributions
and their properties.

Sub-exponential distributions are a special class of heavy-tailed distributions,
the following characterization was introduced in [78] with applications to branching
random walks, and has been studied systematically in later work (see e.g. [71, 69,

70, 76]). For a review see for example [68] or [77].

Definition 3.4.1. A non-negative random variable X with distribution function
F(z) =P[X < x] is called heavy tailed if F(0+) =0, F(x) <1 for all x >0, and

eM(1—F(z)) = 00 asz — 00 forallA>0. (3.14)

It is called sub-exponential if F(0+) =0, F(z) <1 for all x > 0, and

1 — F*2(x)

Here F*%(z) = P[X; + X3 < 7] denotes the convolution product, the distri-
bution function of the sum of two independent copies X7 and Xs. It has been shown
[78, 79] that (3.15) is equivalent to either of the following conditions,

1_F*L
g&l_Fé?:L forall L>2, or (3.16)
P -L_ X; >
lim (i Xi > 2] —1 forall L>2. (3.17)

T—00 P[maX{Xi 11 E {1,--~7L}} > :L']

The second characterization shows that a large sum of independent sub-exponential
random variables X; is typically realized by one of them taking a large value, which
is of course reminiscent of the condensation phenomenon. It was further shown in

[78, 68] that sub-exponential distributions also have the following properties,

. 1-F(z-y)

(1-F(z))e” — 00 Ve>0 (heavy tailed in the sense of (3.14)) .  (3.19)

=1 WyeR, (3.18)

Most results in the literature are formulated in terms of distribution functions and

tails and apply to discrete as well as continuous random variables. [71] provides a

29



3.4. SUB-EXPONENTIAL DISTRIBUTIONS

valuable connection to discrete random variables in terms of their mass functions

w(n), n € N. Assume the following properties for a sequence {w(n) > 0:n € N},

(a) wgz;)l) — 1 asn— oo,

(b) 2(1) =37 jw(n) < oo (normalizability),

(¢) imy_o0 % =C € (0,00) exists.

Then [71, Theorem 1] asserts that C' = 2z(1) and w(n)/z(1) is the mass function of

a discrete, sub-exponential distribution. The implication

(W) ()

() — Lz(1)I™! as N — oo for L > 2

is given in [71, Lemma 5]. Sufficient (but not necessary) conditions for assumption
(c) to hold are given in [71, Remark 1]. Provided z(1) < oo, then (c) holds if either

of the following conditions are met:

. —k
(i) supi<g<nso % <K
for some constant K > 0, or
(i) w(n) = e ™M

where 9 (z) is a smooth function on R with ¢(z) \, 0 and z%|¢’(x)| /' 0o as z — oo,
and [~ dz e 2 W' @] < o0,

Case (i) includes distributions with power law tails, w(n) ~ n~? with b > 1.
The stretched exponential with ¢(x) = 771, v € (0, 1), and the almost exponential
with ¢(z) = (log(z))™?, B > 0, are covered by case (ii). The class of sub-exponential
distributions includes many more known examples than the list given in Section 3.3
(see e.g. [68, Table 3.7]). Analogous to the characterisation of sub-exponential
distributions, given by (3.17), for discrete distributions the existence of the limit

(w* w)(N)/w(N) is equivalent to the following condition

]P)[Xl + X :N}

—+las N —o0. 3.20
Plmax{Xy, X} =N] % (3.20)

This holds, since we have the following equality of ratios

P[X; + Xy = N] ZaN _ (wxw)(N)

P[max{X;,Xo} = N|  20w(N)XN jwn) 2wN)N  jwn)

Specific properties of power law tails w(n) are used in [64] to show condensa-

tion for finite systems in the sense of Definition 3.2.3. In Proposition 3.3.1, proved
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CHAPTER 3. CHARACTERISATION OF CONDENSATION

in the Section 3.7, we extend this result to stationary product measures with gen-
eral sub-exponential tails. In this context, condensation is basically characterized
by the property (3.17) which assures emergence of a large maximum when the sum
of independent variables is conditioned on a large sum. As summarized in the in-
troduction, condensation in stochastic particle systems has mostly been studied in
the thermodynamic limit with particle density p > 0, where L, N — oo such that
N/L — p. In that case conditions on the sum of L independent random variables

become large deviation events, which have been studied in detail in [80, 81].

3.5 Connection with the thermodynamic limit

In the thermodynamic limit, we have defined condensation by a weak limit of mea-
sures as given by Definition 3.2.1 (condensation in the thermodynamic limit). Equiv-
alently, the approach presented in [65, 62] follows the classical paradigm for phase
transitions in statistical mechanics via the equivalence of ensembles (see e.g. [82] for
more details). A system with stationary product measures (2.11) exhibits conden-
sation if the critical density (2.15) is finite, i.e. p. < co and the canonical measures
N are equivalent to the critical product measure vy, in the limit L, N — oo such
that N/L — p for all super-critical densities p > p.. The interpretation is again that
the bulk of the system (any finite set of sites) is distributed as the critical product
measure in the limit. It has been shown in [65] (see also [62] for a more complete
presentation) that the regularity condition (3.8) and p. < oo imply the equivalence
of ensembles, which has therefore been used as a definition of condensation in [62,
Definition 2.1]. Condensation on fixed finite lattices in the sense of Definition 3.2.3
implies the regularity condition (3.8) and therefore, if in addition p. < oo, this im-
plies condensation in the thermodynamic limit. This includes all previously studied
examples [7, 67], however there exist distributions that satisfy (3.8) with p. < oo but
do not satisfy the conditions of Proposition 3.3.1 and do not condense for fixed A.
This is illustrated by an example given below. It is also discussed in [62, Section 3.2]
that assumption (3.8) is not necessary to show equivalence of ensembles, but weaker
conditions are of a special, less general nature and are not discussed here. Note also
that equivalence of ensembles does not imply that the condensate concentrates on
a single lattice site, the latter has been shown so far only for stretched exponential
and power-law tails with p, < oo in [66, 67].

The condensation phenomena can also be studied for continuous random

variables on the local state space [0, 00), see for example [81]. The following contin-
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3.5. CONNECTION WITH THE THERMODYNAMIC LIMIT

uous example, taken from [70] is shown to satisfy (3.8) but is not sub-exponential.
We show that the distribution has a finite mean and exhibits condensation in the
thermodynamic limit, as shown in [65], but not on a fixed finite lattice in the sense
of Definition 3.2.3. For a real-valued random variable X with distribution function
F(z) = P[X < z], assume F'(z) = ¢'(z)e 9%, Let (2,)nen be an increasing se-
quence with g = 0 and g(z) be a continuous and piecewise linear function such
that g(0) =0 and ¢'(z) = 1/n for x € (z5,—1,xy). The sequence (z,,)nen is defined

iteratively as follows

Ty — Tyq = 2ned@n-1) ,

9(zn) = g(xn_1) = 2e9n1) | (3.21)

and g(z) — g(zpn_1) = === for & € [zn_1,%,). The mean can be computed as

follows

o e_g(znfl) Tn T—Tp_ ]
/ g _ _
/ xF'( dx—g / zTe —g / ze n dr .
0 Tn—1 n Tn—1

Evaluating the integral we find

/Oo 2F(2)dz = i e 9em=1) (n +an-1—(n+ :En)e_%)

0
e}
= E ne”9@n-1) 4 E Ly 1e 9(@n-1) E ne=9@n) E Lpe @)
n=1

Using (3.21) we can simplify the final term to show

/ oF'(x)dx = Ze*g(“) < o0,
0 n=0

where the final step uses the relation g(z,) — g(zn_1) = 2e9@n=1) > 2(1 + g(x,_1))
and g(zo) = 0, which implies g(z,) > 2(2" — 1), to bound the series from above.
For all long-tailed but not sub-exponential measures Z, y/w(N) does not
have a limit in (0, 00) as N — oo and with Proposition 3.3.1 there is no condensation
on finite lattices according to Definition 3.2.3 (condensation). In the following, we

adapt the example above for discrete random variables on N. First redefine the
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CHAPTER 3. CHARACTERISATION OF CONDENSATION

sequences (zp)nen and (g(zy))nen as follows

Ty — Ty = n290n-1)

g(xn) _'g($n_4) ::Zg(xn—l)7

with o = 0 and g(xg) = 0, which ensures z,, € N and g(z,) € N for all n € N. For
k € [xp—1,zy) let the weights be given by

k—x,,_
w(k) = 2790 = g=9en-=(=) (3.22)

Following the approach given in [70] we show Z; y/w(N) — oo for N = z,, as
n — oco. By dropping the terms k € {0,...,z,-1 — 1} we have

7, Zn
i > Q_Q(k)—g(ﬂﬁn—k)-‘rg(mn) )
oy 2 2

g

k=xp_1

Since g(-) is linearly increasing and ¢'(k) = % for k € [xp—1,xy), which is decreasing,

we have L
9(xn) — g(zn — k) > kg,(:ﬁn) = n
Therefore,
k—x,_ k
—g(k‘) +g(xn) - g(mn - k) 2 _g(xnfl) - Tl + E Z —g(ﬂﬂnq) )
which implies
Zan > i 9—=9(k)—g(xn—k)+g(zn)
w(rn)
k=xp_1
Z Zn: 27g(xn,1)
k=xn_1

> 2_9(36”_1) (xn - xn—l) =n,

which diverges as n — oo. For this example, following the proof of Proposition
3.3.1, this implies that mo n[m A 12 < K] — 0 along the subsequence N = z,, as
N — oo (and n — o0) for all K > 0. Therefore, the L = 2 bulk occupation number
n1 Ang diverges in distribution as N — oo by receiving a diverging excess mass from
the condensate due to the light tail. Since the distribution is long-tailed the model

does exhibit condensation in the thermodynamic limit according to Definition 3.2.1
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(condensation in the thermodynamic limit) where the excess mass can be distributed

on a diverging number of sites.

3.6 A law of large numbers for the rescaled maximum

occupation number M (n)/N

In this section, we discuss the links between Definition 3.2.3 (condensation) and
condensation defined by the weak law of large numbers for the rescaled maximum
occupation My, /N in Definition 3.2.2 (weak condensation). As previously discussed,
it is clear that assuming condensation holds according to Definition 3.2.3 (con-
densation) then a weak law of large numbers holds for the rescaled maximum,
i.e. M /N TN as N — 00, and condensation holds according to Definition
3.2.2 (weak condensation). However, the converse is not true as we will show with
the following example.

Consider a conditional product measure with weights of the form

1
win) = n+1’
then the critical partition function z(¢.) = 2(1) = > 07, n%q = oo and the critical

measure does not exist. Also the ratio % — 00 as N — oo and, therefore, by

Proposition 3.3.1 condensation does not occur according to Definition 3.2.3 (conden-
sation) on two sites. We now show that the weak law of large numbers is satisfied
for L = 2 and, therefore, condensation occurs according to Definition 3.2.2 (weak
condensation). We have Ma(n) € {|N/2],..., N}, and then (3.5) holds if

lim m N [[N/2] < My < N — |eN]|] =0,
N—oo

for all € > 0 small enough. For simplicity consider the case when N is odd, then we

have

N
ran [[N/2] < My < N — |eN]] < Zl
2.N

)
n=

—[eN]
Z w(n)w(N —n) . (3.23)

To find a lower bound for the partition function we note w(n)w(N —n) is symmetric
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under n <+ N —n, and w(n)w(N — n) is decreasing for n € {0,... 5| }, so

= N1
ZQN:22310(n)w(N—n)>2/2 ! ! dx
’ s ~ Jo r+1IN+1—-2z
_2log(N+3)
-7 N+2

The numerator in (3.23) can be bounded above by

(N+1)(N—|eN]+1)
1 1 IOg( (N13)([eN]+1) )

[EN]+1N+1— [eN] N +2 ’

which implies
mon [[N/2] < My < N — [eN]] = 0 as N — oo

and the weak law of large numbers holds for the sequence Ms/N. Therefore, Defini-
tion 3.2.2 (weak condensation) does not imply Definition 3.2.3 (condensation) and
the two statements are not equivalent. For this example, the minimum occupation
number holds an o(/N) number of particles which diverges as N — oo, in contrast
to processes that condense according to Definition 3.2.3, where a finite number of

particles occupy the minimum in the limit as N — oc.

3.7 Proof of Proposition 3.3.1

Let us first assume that the process exhibits condensation according to Definition
3.2.3 (condensation) and has canonical distributions of the form (2.18) where the
weights fulfil (3.8), i.e. w(n —1)/w(n) = ¢, € (0,00] as n — oo. In this part of the
proof we establish that;

1. ¢ < o0,

2. % has a limit as N — oo,

3. z(¢.) < 0o, which also implies ib\% — Lz(¢e)*1 as N — oo, and

4. convergence of if]\% — Lz(¢e)L~" for some L > 2 implies convergence for

L = 2 and therefore (3.9) holds.

Step (1), show ¢, < co. Assume first that w(n — 1)/w(n) — oo as n — oo.
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For all K € N and N > K we have

K
L
mN[ML > N = K] = — > Zpnw(N —n)
L,N n=0
K+1
< — .
<L Zin oo (Zr-1n) max (w(N —n))

Let n* = argmaxo<n<x (w(N —n)). The partition function Zy, y is trivially bounded
below by the event that site 1 takes N — n* — 1 particles and the second site takes

the remaining n* + 1 particles, i.e.
Zr.n > w(0) " 2w(n* + Dw(N —n* —1) .

Therefore

L K+1 N —n*
+ w( ') max (Zr—1,) — 0

Mp,>N—-K| <
7TL,N[ L= ]— w(O)L*Q w(n*—l—l)w(N—n*—l) 0<n<K

as N — oo, which implies condensation cannot occur in the sense of Definition 3.2.3
(condensation) contradicting the initial assumption, therefore ¢. < oo.
Step (2), prove Zp ny/w(N) converges as N — co. By Definition 3.2.3 the
limit
aK = ]\}gnooﬂ-L’N[ML >N - K], (3.24)

exists and ax > 0 for K sufficiently large. For N > K we have

K
w(N) w(N —n)
Mp>N-—-K|=L—— 2 Am———" . 3.25
TLN[ML > ] Zin ngo L—1,n w(N) (3.25)
Since w(N —n)/w(N) — ¢, K is fixed, and ax > 0, (3.25) implies the convergence
of Zp n/w(N) as N — oo.
Step (3), prove z(¢.) < 0o. By (3.6) we have ax — 1 as K — oo, with the

limit as N — oo of (3.25) this implies

K—o0

K 00
lim Y Zp an¢p =Y Ziia¢p < oo (3.26)
n=0 n=0

Since we also have Y °° [ Z1 1 ,¢" = z(¢.)P71, this implies 2(¢.) < co. Using
ax — 1, (3.25) then also implies Z7, n/w(N) — Lz(¢e)L7! as N — oo.
Step (4). We have seen above that condensation implies ¢, < 0o, z(¢.) < 00,
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and Zp y/w(N) — Lz(¢.)*~1 as N — oo, then [83, Theorem 2.10] implies

lim 22N =
N—o0 w(N)

2Z(¢)C) )

completing this part of the proof.

To prove (3.10), let us consider a stochastic particle system with canonical
distributions of the form (2.18) which fulfil (3.11) and (3.12) with ¢, = 1 and
2(1) < co. We keep the notation for ¢, = 1 general in the following to clarify the

argument. From [71, Theorem 1 and Lemma 5], we have

Z1,N

o) — Lz(¢o)t ! as N — o0, (3.27)

therefore it is immediate that
’R—L,N[ML = N] = Lw(N)/ZL,N — z((bc)_(L_l) >0.

Then we have for all fixed K and N > K

N—-n)Zi 1, N —n) Lw(N
L N[Mp > N — K] = LZ ZLNLI —ZZLln ol )) ZL(N)

z
%Z “"% = vg.(m + ...+ o1 < K)

as N — oo. Since vy, is a non-degenerate probability distribution, this implies that
Vg (m + ...+ 11 < K) = 1as K — oo, which is (3.6).
To compute the distribution outside the maximum we get for fixed ny,...,np_1

and large enough NV

w(ny) --wnp_1)w(N —nj—...—ng_
7rL,N[771:m,...,77L—1=nL—1|ML:7IL] = ( 1) ;L;[}\ZL(:%] Z;N : 1)
1 w(N —n1 —...—ng—1) Lw(N)
= w(ng) - w(ng_
L n[Mp = nL] (m) (ne-1) w(N) Zr.N
—w(m) - wng_y)ee T 2(g) P (3.28)

as N — co. Here we have used that spatial homogeneity of the measure and asymp-
totic uniqueness of the maximum according to (3.6) imply 77 y[My = nz] — 1/L.
This completes the proof of Proposition 3.3.1.
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3.8 Condensation beyond stationary product measures

We have defined the critical density p. only for systems with product stationary
measures (see (2.15)). In general, the critical density on a fixed system of size

L > 2, with unique invariant measure 7y, y, can be defined as

pe(L) == limsup RZQ(N) , (3.29)

N—o0

where the background density is defined as

RY(N) := 7 i (N = M) (3.30)
Notice if w7, ; are conditional product measures (2.18) then p.(L) is consistent with
(2.15) and in-particular independent of L, which follows from Proposition 3.3.1 (or
more explicitly (3.10)).

In this section, we introduce the chipping model, which is a process that
does not exhibit stationary product measures. This process has been shown to
exhibit condensation via heuristic computations in the thermodynamic limit [84,
85, 86]. By computing the stationary measure for the process on two sites we show
that the process exhibits condensation according to Definition 3.2.3 (condensation).
We also compute the critical density (3.29), p.(2), which leads to the suggestion
that the critical density can be dependent on the system size for processes without
stationary product measures. We further demonstrate this claim with numerics from
simulations of the process shown in Figure 3.1.

The chipping model is a stochastic particle system on the state space 21, n
introduced in [84, 85]. The dynamics of the chipping model are constructed such
that either all particles at site x € A jump collectively at rate 1 or a single particle
jumps at rate w > 0. Once a transition occurs at site x the collection of particles
jump to site y € A according to an irreducible random walk p(z,y). The dynamics

are defined by the generator

L) = wl(ng > 0)p(a,y) (f(1™Y) — f(n))

z,yEN

+ > 10 > 0)p(a,y) (f(n +na(8y — 62)) — F(0) (3.31)

z,yEN

where 7+ 1,(d, — d,) denotes the configuration after all the particles at site  have
jumped to site y.
For the chipping model in the case L = 2 with p(1,2) = p(2,1) = 1, the
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process reduces to a 1-dimensional process on {0,..., N} defined by the generator

LY f(n) =1(n > 0) (£(0) = f(n)) + wl(n > 0) (f(n—1) = f(n))
+1(n< N)(f(N)—=f(n)+wlin< N)(f(n+1)—f(n)) . (3.32)
The stationary measure of the two site chipping model can be computed exactly

and is given in the following proposition.

Proposition 3.8.1. Let my n[-] be the stationary measure of the two site chipping
model defined by the generator (3.32) on Qo n. Define pun[n] := mo n[(n, N — n)]
then

AL (A — 1+ AN - AN A (A -1 AY - A

/,LN[TL] - 9 (Af‘*‘l B Aiv'H) > (333)
where
A 1+w=x+vV1+ 2w
+ = .
w

Proof. Directly from the master equation (2.9) and since the process is homogeneous

we have that the measure py[n] is stationary if it satisfies the following conditions;

(i) 21 +w)pn[n] = wunn — 1] +wpy[n + 1] for n € {1,...,N — 1},
(i) (1+w)x(0) = S0 unlk] + wpn (1], and
(i) (14 w)un[N] = 3355 (k] + wpn[N —1].

To simplify the later parts of this proof we first show that the measure uy[n]
is symmetric. To see this, first note that AL A_ = 1, which implies

AN (A =14 AN - ALY AN (A -1 AY Al
2 (Af“ —AT“)
AT (A AN w1 - Al - AT (AN - AY 1Ay
P (Af“ - A]_V“)

uN[N —n] =

Multiplying by A} A =1 we see that (i) holds for (3.33).

Condition (i) holds since

wpyn — 1] +wpn[n+ 1] =
A (Ay =14 AN =AM (A ) - An (A -1 AY - AV (1 wa)

9 (Afﬂ B AJXH)
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and

(i +wAi> =21 +w) .

By the geometric series formula it is easy to see ZnNzo pn[n] =1 and con-
dition (ii) holds. Finally, condition (iii) holds by the symmetry condition given

above. O

By equation (3.29) and Proposition 3.8.1 the two site critical density p.(2)
can be computed explicitly to find

N/2
pe(2) = lim 2 > npnn] = % (Vi+t2w—1) . (3.34)
n=1

Condensation, according to Definition 3.2.3 (condensation), occurs in the L = 2

chipping model since

lim po n[Ms> N — K| = lim 2us N [772 > N—K‘m < 772]
N—o0 N—o0

K
= lgn QZ%MN[n]
Ay (At
Ay

Where the final term tends to 1 as K — oo since 0 < A_ < 1 for all w > 0.
In [84, 85, 86] the critical density in the thermodynamic limit is defined as
()

N
pc:—sup{p.L—)OasN,L%oosuchthatL%p} ,

and heuristic computations show that

pe=vVw+1—-1. (3.35)

This suggests that the critical density can depend on the system size L for distribu-
tions with non-product stationary measures, which is highlighted in Figure 3.1 for
the chipping model on a complete graph.

The /w scaling of the critical density can be intuitively understood in the
two site chipping model with N particles. This process can be interpreted as a
symmetric random walk on the state space {0,..., N} with jumps ¢ — i+ 1 at rate

w and random jumps to either boundary (resetting, i — 0 or N) at rate 1. After
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Figure 3.1: System size dependence of the background density Rl]):g (N) (3.30) for
the chipping model on a complete graph with L = 2 N = 200, L = 10 N = 50,
and L = 64 N = 320 as a function of w. The two site critical density p.(2) (3.34)
and thermodynamic limit critical density p. (3.35) and are given by black and red
lines. Results show a dependence on the system size L for the critical density p.(L)
(3.29), which appears to approach p. as L increases. All simulations of the chipping
model were performed using the algorithm described in Appendix A.3.1.

a reset, the particle diffuses at rate w and reaches a typical distance \/w from the
boundary until the next reset. This model is a spatially homogeneous process that
heuristically exhibits a condensation transition with finite (size dependent) critical
density, but it does not exhibit stationary product measures. Condensation is also
observed in models where chipping is absent (w = 0) and the dynamics result in
a single block of particles jumping on the lattice {1,...,L} corresponding to the
critical density p. = 0.
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CHAPTER 4

Monotonicity and Condensation

in Stochastic Particle Systems

4.1 Introduction

In this chapter, we focus on spatially homogeneous models with stationary product
measures as discussed in Chapter 2, which can exhibit a condensation transition
that has recently been studied intensively.

Monotone or attractive particle systems preserve the partial order on the
state space in time, which enables the use of powerful coupling techniques to derive
rigorous results on large scale dynamic properties such as hydrodynamic limits (see
[45] and references therein). These techniques have also been used to study the
dynamics of condensation in attractive zero-range processes with spatially inhomo-
geneous rates [9, 87, 88, 89, 90|, and more recently [91, 92]. As we discuss in Section
4.5, non-monotonicity in homogeneous systems with finite critical density can be
related on a heuristic level to convexity properties of the canonical entropy. For
condensing systems with zero-range dynamics, it has been shown that this is related
to the presence of metastable states resulting in the non-monotone behaviour of
the canonical stationary current/diffusivity [16]. This corresponds to a first order
correction of a hydrodynamic limit leading to an ill-posed equation with negative
diffusivity in the case of reversible dynamics. Heuristically, this is of course con-
sistent with the concentration of mass in a small, vanishing volume fraction, but
poses great technical difficulties to any rigorous proof of hydrodynamic limits for
such particle systems. First results in this direction only hold for sub-critical sys-
tems under restrictive conditions [93], and due to lack of monotonicity there are no
results for non-reversible dynamics.

Condensing monotone particle systems would, therefore, provide interesting

examples of homogeneous systems for which coupling techniques could be used to

42



CHAPTER 4. MONOTONICITY AND CONDENSATION

derive stronger results on hydrodynamic limits. However, our result implies that
this is not possible for condensing models with stationary product measures and a
finite critical density on finite lattices. In the thermodynamic limit condensation
occurs if the critical density is finite, which implies the tail of the stationary mea-
sure is long-tailed. In the previous chapter, we proved that condensation occurs
on fixed finite lattices according to Definition 3.2.3 if and only if the stationary
measure is sub-exponential. However, as discussed in Section 3.5, since there exist
long-tailed measures which are not sub-exponential, condensation can occur in the
thermodynamic limit but not of finite lattices. Therefore, possible monotonicity for
such models remains an open problem, see Sections 3.4 and 3.5, for a more detailed
discussion.

For systems with infinite critical density condensation can still occur on finite
lattices, and since the point at which monotonicity is broken typically occurs above
the critical density such processes can also be monotone. For power law tails of
the stationary measure that decay faster than n~3/2 with the occupation number
n, we prove that such processes are still non-monotone. In Section 4.4 we present
preliminary results for tails that decay slower than n~3/2, for which we present
partial and numerical evidence that a monotone and condensing particle system
exists. The existence of a monotone processes with stationary weights of the form
n~3/2 has recently been proved in [54].

The chapter is organised as follows. In Section 4.2 we state our main result.
In Section 4.3 we prove our main theorem by induction over the size of the lattice,
showing that the family of canonical stationary measures is necessarily not mono-
tonically ordered in the number of particles. In Section 4.4 we review examples of
homogeneous processes that have been shown to exhibit condensation, and present
some explicit computations for misanthrope processes and processes with power law

tails.

4.2 Notation and results

4.2.1 Condensing stochastic particle systems

We consider stochastic particle systems on fixed finite lattices A = {1,..., L}, which

are continuous-time Markov chains on the countable state space Q;, = N* defined
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by the generator (2.7), i.e.

Lfm= Y. cmOf©)-fm), (4.1)
(e}

for all continuous functions f : 0, — R. We assume the process conserves the total
number of particles N =}, 7, and is irreducible on the finite state space Q7 v =
{neQyr: Z:ceA ne = N}. On Qp n the process has a unique stationary distribution
mr,N, and the family {ﬂ'L, N: N> O} is called the canonical ensemble as discussed
in Section 2.3.1. We focus on systems for which the stationary distributions are
spatially homogeneous, i.e. the marginal distributions 7y, n (1, € -] are identical for
all x € A. This typically results from translation invariant dynamics on translation
invariant lattices with periodic boundary conditions, but the actual details of the
dynamics are not needed for our results.

In this chapter, we focus on systems that condense on fixed finite lattices

according to Definition 3.2.3 (condensation), i.e.

lim lim TI'L7N[ML > N—K] =1 y

K—00 N—oo

where M(+) is the maximum occupation number (3.4).

4.2.2 Monotonicity and product measures

Recall, from Section 2.4, the natural partial order of configurations and the stochas-
tic order of measures on the state space §2j..

A stochastic particle system on 7, with generator £ and semi-group (S(t) =
et 1t > 0) is called monotone (attractive) if it preserves stochastic order in time,

le.
p<p = pS@t)<S(t) forallt>0.

Coupling techniques for monotone processes are an important tool to derive
rigorous results on the large scale dynamics of such systems such as hydrodynamic
limits. There are sufficient conditions on the jump rates (4.1) to ensure monotonicity
for a large class of processes (see e.g. [45] for more details), however for our results

we only need a simple consequence for the stationary measures of the process.

Lemma 4.2.1. If the stochastic particle system as defined in Section 4.2.1 is mono-
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tone, then the canonical distributions w, N are ordered in N, i.e.
TL,N < TL,N+1 fOT’ all N > 0. (4.2)

The proof is completely standard but short, so we include it for completeness.

Proof. Consider two initial distributions p and 4/, concentrating on Qy, x and Qr n1

respectively, given by

pl) =1(m =N) and p[E]=1(&=N+1),

forn € Qp y and § € Qp ny1. Clearly o < 1/, and so by monotonicity of the process
this implies pS(t) < p/S(t) for all ¢ > 0. Furthermore, by ergodicity we have

LN :tlngO,uS( ) < lim HS( ) = TLN+1 -

t—o00

O]

All rigorous results on condensing particle systems so far have been achieved
for processes for which the measures 7y, y take a simple factorized form. In this
case, the process (4.1) has a stationary product measure with un-normalized single-
site weights w(n) > 0, n € N, which we first discussed in Section 2.3.1 for general
zero-range processes. For clarity, we redefine these (homogeneous) measures here.

Due to the conservation of particle number the process exhibits a whole
family of homogeneous product measures

w(1);)

z/é [n] = g\%[nz] with marginals  vy[n,] = @)

(4.3)

which are defined whenever the normalization z(¢) = Y 2, ¢"w(n) is finite. The
family {V¢ NS D¢} is also called the grand-canonical ensemble. Since the process
is irreducible on Q, x for all N € N we have w(n) > 0 for all n > 0. The canonical

distribution can be written as

mpnm =vEm Y ne=N] forall ¢ € Dy, (4.4)
rEA

which is independent of the choice of ¢. Equivalently

Hw ne) where Zpn = Z Hw(nw) (4.5)

xEA neQL,N xEA

TLN[
ZLN

45



4.2. NOTATION AND RESULTS

is the (canonical) partition function. Note that throughout this chapter we charac-
terize all measures by their mass functions since we work only on a countable state

space 17, and the measures TL,N concentrate on finite state spaces (2 L,N-

4.2.3 Results
In this chapter, our results hold for systems with general stationary weights, w(n) >
0 for each n € N, subject to the regularity assumption that

lim w(n —1)/w(n) € (0, ] (4.6)

n—oo

exists, which is then necessarily equal to ¢. by (2.13).

Theorem 4.2.2. Consider a spatially homogeneous stochastic particle system as
defined in Section 4.2.1 which exhibits condensation on fixed finite lattices in the
sense of Definition 3.2.3, has stationary product measures that satisfy (4.6), and

has finite critical density

1 [e.e]
pe = vo.(m) = ——= > mw(n)g; < oo. (4.7)
Then the canonical measures are not stochastically ordered so the process is neces-
sarily not monotone (see Lemma 4.2.1).

basn—)oo

The same is true if (4.7) is replaced by the assumption that' w(n) ~ n~
with b € (3/2,2], i.e. stationary weights have a power law tail with infinite first

moment (p. = 00).

4.2.4 Discussion

We will prove non-monotonicity in the next section by showing that expectations
for a particular monotone decreasing observable f : {1y — R under 77 y are not
decreasing in N. The chosen function is related to (but not equal to) the number
of particles outside the maximum (condensate), which has been shown previously
to exhibit non-monotone behaviour for a class of condensing zero-range processes
in the thermodynamic limit (3.2) [16, 67]. When the number of particles N > p.L
just exceeds the critical value, typical configurations still appear homogeneous. Only
when the number of particles is increased further the system switches to a condensed

state that contains almost all of the particles in the system. We present numerical

'For functions g, h : N — R we use the notation g(n) ~ h(n) if % — c € (0,00) as n — oo.
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Figure 4.1: Non-monotone behaviour of the expected background density RZg (N)
(4.8) for lattice sizes L = 32 and L = 128; (a) (finite mean) power law tails with
b =5, (b) log-normal tails with z = 0 and ¢ = 1/1/2, and (c) almost exponential
tails with 8 = 1 (see Section 3.3 for details). The dotted black line shows the limit
as L, N — oo and N/L — p, which is monotone and non-decreasing.

evidence of this non-monotone switching behaviour for the background density

RE(N) = L (N~ My) (4.8)

in Figure 4.1. This is a finite size effect which disappears with increasing L, and
for specific models it has been shown to be related to the existence of super-critical
homogeneous metastable states [16, 74]. For large L, the switching to condensed
states occurs abruptly over a relatively small range of values for N/L. Our result
implies that this behaviour is generic for all condensing systems with finite critical
density. We also discuss a connection to convexity properties of the entropy of the
system in Section 4.5.

There are several examples of homogeneous, monotone particle systems with
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4.3. PROOF OF THEOREM 4.2.2

finite critical density that condense in the thermodynamic limit, which have been
studied on a heuristic level as summarized in Section 4.4. Their stationary mea-
sures are not of product form and no explicit formulas are known, so these systems
are therefore hard to analyse rigorously. In models with product measures different
parts of the lattice are uncorrelated and can therefore independently accommodate
fluctuations of occupation numbers beyond the critical value, which intuitively ex-
plains the presence of metastable fluid states with densities higher than p. around
the critical point. For systems with non-product stationary measures, upward fluc-
tuations in the density which are homogeneously distributed may be suppressed
strongly enough, so that those metastable states do not exist. Such models may
then be also monotone.

We excluded the case ¢, = 0 in the presentation in Section 4.2.3 for notational
convenience, but it is easy to see that our results also hold in this case. With the
convention 0° = 1 we have z(0) = w(0) = 1 and p. = 0, and then existence of the

limit Zs y/w(N) is equivalent to

(N)w(0)  2w(0)
Zon  22(0)

w
7T27N[M2:N]:2 :1,

i.e. condensation of all IV particles on a single site. This can easily be extended to
all L > 2 with Proposition 4.3.2. Considering only events with all N particles on
one site, or NV — 1 particles on one site and 1 particle elsewhere, we have convergence

from above

ZLN _p0Yet > L(L — l)w(O)L_2w(1)w<N — 1)

w(N) w0

This includes non-monotonicity of 77 n as we will see in Section 4.3. Examples
of this kind have been studied in [94] for zero-range dynamics with rates which
asymptotically decay to 0 as the occupation number diverges. This leads to super-
exponential stationary weights w(n) with ¢. = 0. A further example is given by the

condensing inclusion process studied in [22] and [23].

4.3 Proof of Theorem 4.2.2

We assume that the process exhibits condensation in the sense of Definition 3.2.3
and has stationary product measures, so the canonical measures 77 n are of the
form (4.5). Furthermore, we assume the weights satisfy the regularity assumption

(3.11), where without loss of generality ¢. = 1. We show that the family of canonical
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measures is not stochastically ordered in N, which implies non-monotonicity of the

process by Lemma 4.2.1. To achieve this, we use the test function

fm)=1m=nn=...=n9-1=0), (4.9)

which indicates the event where all particles concentrate in the maximum at site L.

Lemma 4.3.1. The function f: Qp — R defined in (4.9) is monotonically decreas-
ing, which implies that

Z1L.N Z1,N+1
w(N) — w(N+1)

for all N >0, (4.10)

whenever the canonical measures 7y, N are stochastically ordered in N .

Proof. Fix configurations 7,{ € Q such that n < ¢. If f(n) = 0 then n has
at least one particle outside of site L, therefore so does ¢ which implies f({) =
0. If f(n) = 1 then necessarily f(n) > f(¢) since f({) € {0,1}. Therefore f
is a decreasing function. Using (4.5) and the convention (3.11), we find that the

canonical expectation of the function (4.9) is given by

w(0)L 1w (N) _ w(N)
ZL.N ZrN

LN (f) =

So if the canonical measures are monotone in N, monotonicity of f implies (4.10).
O

By Proposition 3.3.1 we know that for condensing systems the ratio Zs y/w(N)
converges and then by [71, Theorem 1 and Lemma 5], which is summarised below in

Proposition 4.3.2, the sequence Zy, y/w(N) in Lemma 4.3.1 converges for all L > 2.

Proposition 4.3.2. Consider conditional product measures (4.5) with weights w(n) >
0 for all n € N, which satisfy

w(n—1)

* um)

— ¢ as n — 00, the reqularity assumption (3.11),

* 2(¢c) < o0,

Z2 N
w(N)

Then C = 2z(¢.) and furthermore,

° —C as N — o0o.

Z1L.N
w(N)

— Lz(¢po)"" as N — oo for all L > 2 . (4.11)
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Figure 4.2: Non-monotone behaviour of Hy(N) (4.12), which is the expected value
of the observable (4.9) rescaled by its limit; (A) power law tails w(n) ~ n~" for
L = 2 with b = 3, 1.75 and 1.35, where the latter is conjectured to be monotone
(see Section 4.4); (B) log-normal tails (3.13) with 4 = 0 and o = 1/4/2 for L = 2,
L =32and L =128.

Note that the limit in (4.11) states that the probability of observing a large
value of N under the critical product measure is asymptotically equivalent to the

probability of observing a large value of N on any one of the L sites, precisely

_ vE [Si(n) = N]
lim =
N—o0 LI/¢C[771 :N]

This is further equivalent to the canonical probability of the maximum containing
the total mass converges to the critical probability that L — 1 sites are empty, i.e.
mLN[Mp = N] — ygc_l[n =0].

To complete the proof we show a sub-sequence of Z7, y/w(INV) converges from
above, which contradicts the assumption of monotonicity. We present a numerical

illustration for the monotonicity properties of the function

1 Z1,N

EOETTIR (4.12)

HL(N) =

in Figure 4.2, which is normalized such that Hy(N) — 1 as N — oco. The proof of
the following Lemma represents the most significant part of the proof of Theorem
4.2.2 and is given in Section 4.3.1 for the case of finite mean and in Section 4.3.2 for

the power law case.

Lemma 4.3.3. Under the conditions of Theorem 4.2.2, and assuming (3.11) without
loss of generality, for each L > 2 there exists a sequence Ny, € N with N,, — o0 as
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m — oo such that

ZLn L-1
min —— — Lz(1 > C/Ny, .
n<Np, (w(Nm) ( ) B / mn

Therefore, we know that there exists some N* € N such that Zy, y+/w(N*) >
Lz(1)*~1, contradicting the monotonicity assumption. By Lemma 4.3.1 this implies
that the canonical measures are not stochastically ordered in IV, and thus the process

can not be monotone by Lemma 4.2.1. This completes the proof of Theorem 4.2.2.

4.3.1 Proof of Lemma 4.3.3: The finite mean case

In order to prove Lemma 4.3.3 we first specify a non-decreasing subsequence {N,, :
wW(Npm—n)

(N below.

m € N} on which we can bound the ratio

Claim 4.3.4. For weights {w(n) : n € N} with finite and non-zero first moment,
1.e. 0 < p. < 00, there exists a sequence N,, € N with Ny, — o0 as m — oo such
that for all k € {0,..., Ny — 1}

k
>14 —. (4.13)
Proof. For each m € N, define N,, as follows

Ny, = max{n <m:nw(n) = jrr%ifl;zljw(j)} .
By definition N, is a non-decreasing sequence. Assume for contradiction that IV,
is bounded above, then for all j € N we would have jw(j) > j*w(j*) > 0 for some
Jj* € N, and therefore ), nw(n) — oo contradicting the assumption of finite first
moment. For k € {0,...N,, — 1} we have

O]

Claim 4.3.5. For weights {w(n) : n € N} with finite first moment, there exists a

Z Ny—n

subsequence {Ny : £ € N} of the sequence defined in Claim 4.3.4 such that w(z\e@ >
22(1) for alln € {0,..., Ny} and ¢ sufficiently large.

Proof. By neglecting at most a single term in the sum defining Z7, v, the ratio Z?J\J,V)

o1
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can be bounded below as follows,

al -n LN w(N —n
f(zjfvv) = gw(n)% > 2 Z_% w(n)(wN(N)). (4.14)

We define

K,, = max{k:* <N, :Zy== min Zy k}
’ 0<k<N,

to be the largest index where the ratio w%vk ; is minimized. In particular

22 Non—n — 42K
w(Np) — w(Npy)

forall m >0 and ne{0,...,Np,}. (4.15)

By definition K, < Ny, and so r := limsup,, ,. Km/Nm < 1. There exists a
subsequence (my : £ > 0) such that K,,,/N,,, — r, with a slight abuse of notation
we denote the subsequences N,,, and K,,, simply by N, and K,. Suppose r < 1, by
Claim 4.3.4 we have

ZQ,Kg Z27KZ B & . . .
w(Ne) = w(Ky) <2 > —22(1)(2 =) > 22(1),

which together with (4.15) contradicts Proposition 4.3.2, therefore Ky/N, /1.
By (4.14) and applying Claim 4.3.4 we then have

LKe/2]- [Ke/2]-1 [Ke/2]-1
Zg K/z —k) 2 Ky
>2 _— > — 22— — .
Z Ne) >N, kZ:O kw(k)+ ( Ng) kzzo w(k)
Subtracting 2z(1) we get
22K,
— —2z(1
9 [K,/2]-1 00 K | K. /2]—-1
> = - — L (4
> ko) -2 > w(k) + 2(1 Ne) S w(k). (4.16)
k=0 k=|K,/2) k=0
Neglecting the final term in (4.16) we have
Zo [Ke/2]-1 00
N, £ —22(1)) >2 kw(k) — 2N w(k
(g ~20) 72 X kw28 3 wib
= =[K¢/2]
[Ke/2]-1 4N o0
>2 Y kwk) - = > kw(k) = 2pe2(1) > 0,

k=|K,/2]
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using Ky/N; — 1 as £ — oo, where p, is the critical density defined in (4.7). Together
with (4.15) this completes the proof of Claim 4.3.5. O

To complete the proof of Lemma 4.3.3 we proceed by induction on the system

size, L. We make the following inductive hypothesis;

(H) there exists a sequence {N,, : m € N} such that % > Lz(1)F=1 for all
n € {0,..., Ny} and m sufficiently large.

The case L = 2 is given by Claim 4.3.5. Analogously to the proof of Claim 4.3.5 we
define
Ko = max {K* < Ny : Zppe = | min Ziy}. (4.17)

—=+i¥m

By the same argument as in the proof of Claim 4.3.5 there exists a subsequence
(myg : £ > 0) such that K,,,/N,, /1, again we denote the respective subsequences
by K; and N,. For /¢ sufficiently large, we have

[Ke/2] [Ke/2]-1

K,
Z1+1,K, 21K~k ZLKZ Kz k)
ZEELRe N (k) 2RE k + ZLk
vy~ Oy 2 R N
[K¢/2] [Ke/2]-1
Ny — K, k
>Lz)F0 ST wk) + > ZL7;§<1+ENZ+>,
¢
k=0 k=0

where the final inequality follows from the inductive hypothesis (H) and Claim 4.3.4.
Subtracting (L + 1)z(1)* we get

ZLiK, (L+Dz) > Lz Y w(k)
w(lNe) k=LK 2] +1
LK@Z/QIJ 1 Kg LK%
kZpx+ (1—> 2Lk
Ne k=0
LKe/ZJ—l
S Zpp—z(1)E (4.18)
k=0

Now, following the proof of Claim 4.3.5, multiply (4.18) by Ny and neglect the second

term on the second line. Then the first term vanishes, since

0< Ny Z w(k)§J Z Ew(k) =0 asfl—oo.

Ky
k=|K¢/2]+1 k=|Ke/2]+1

In terms of the normalized grand-canonical measure Zp,, = z(1)LvE[SL = k], so we
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have

ZkZL’k = 2(1) Il (Sy) = peLz(1)F € (0,00) (4.19)
k=0

where p. is the critical density as defined in (4.7). This implies that the first term in
the second line of (4.18), after multiplication with Ny, converges to a strictly positive
constant. Finally, the third line in (4.18) converges to zero after multiplying by N,

since we have Y°° ) Z; , = z(1)¥, which implies

LK /2] -1

00 N, 00
02Ng< Z ZL’k—Z(l)L> :—Ng Z ZL,kZ —m Z kZL’k—>0
k=0

k=|K,/2] k=|Kq/2]

as ¢ — o0, by (4.19) and using that Ky/N, converges to 1. Using the definition of
K, in (4.17), this implies that there exists a constant C' > 0 such that for all ¢ large

enough

. [ ZLitin L
— —(L+1)2(1 > C'/N,
T{g%<w(N£) (L+1)z(1)") = C/Ne ,
so (H) holds for L+1, completing the induction, which concludes the proof of Lemma

4.3.3 for the case where the critical measure has finite mean.

4.3.2 Proof of Lemma 4.3.3: The infinite mean power law case

We consider stationary weights of the form w(n) = n~h(n) with w(0) = 1, h(n) —
c € (0,00), and b € (1,2). We prove non-monotonicity of Zy, x/w(N) for b € (3/2,2)
and h(n) = 1 for all n € N via an exact computation. The case b = 2 can be
done completely analogously but involves different expressions with logarithms in
the resulting limits, and is presented in Section 4.3.4. The proof remains valid for
general converging h(n) with only minor differences, which we explain in a remark
at the end of this section. Convergence of Z y/w(N) — 2z(1) from above or below
for the exact power law depends on the parameter b € (1,2), as summarized in the

next result.

Lemma 4.3.6. For stationary weights of the form w(n) = n~° and w(0) = 1 with
be(1,2)

Nb1 <f(2]<7v) - 2z(1)> — Fy(b) as N — 00 , (4.20)
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where

[ee) i—1 b—1—1 _ - 3
1 =i -1 [0 ifbe (32
QZZH”’H—H@ 201 . 3y
i=1 " j=0 <0 ifbe(l,3)

For L > 2 we have

Jim N7 (5@% - Lz(l)L1> = Fr(b) := 2(1)Fp_1(b) + (L — 1)2(1) "2 Fy(b) |

(4.21)

which has the same sign as F5(b) and is given by F(b) = $L(L — 1)z(1)E=2F5(b).

This result implies that whenever w(n) = n=° for n > 1 and w(0) = 1 with
b € (3/2,2) Lemma 4.3.3 holds with C' = F5(b). This completes the proof of Lemma
4.3.3 in the case h(n) =

Proof of Lemma 4.3.6. To prove this result we make use of the full Taylor series of
(1 —2)7? at = 0 and integral approximations to compute the asymptotic behaviour
of summations. To simplify notation we assume that N is even. For odd N there is
no term with multiplicity one and there exists an obvious modification. First note
that w(n) fulfils the regularity assumption (3.11) and Zp x/w(N) — Lz(1)X7! as
N — oo for all L > 2 [64], so by Proposition 3.3.1 a process with stationary measures
7, v will exhibit condensation. For L = 2 we subtract 2z(1) from Zy y/w(N) to

get
N/2
Za. N —n) w(N/2)w(N/2)
— —2z(1) =2 w(n)i -2
w(N) 2 Z w(N)
N/2 N
- —b —b 2b AT —b
_22_:171 <1—N> —22_:171 — 22Nt (4.22)
Substituting the Taylor expansion of (1 — z)~° we find
Z N/2 3 1—1
2,N —b 2b A7 —b
a2 =22 Zﬂ( ) 1+ _2Zn o2y
00 1 i—1 N/2
— —b+i 2b A7 —b
=23 =11 j—i—bNZZn —2 Z b_9%Nb
i=1  j=0 n=N/2+1

(4.23)
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In the last line the ¢ = 0 term was combined with the second term, and we adopt
the usual convention that empty products are equal to one. Both summations in n
are over continuous and monotone functions g : R — (0, 00), therefore we can use

the usual integral approximation for decreasing (increasing) functions

d+1 d
/ g(@)do < ()3 g(n) < (2)g(0) + / o(x) da (4.24)

n=c

for all c € N and d € NU {oco}. Multiplying by N°~! we find the limit as N — oo
of (4.23) to be

( ob—1—i ob—1

-2 .
1—-b+1 b—1

o) —1
Fy(b)=2)" % (j +0) (4.25)
i=1 =0

j=
It is shown in Section 4.3.3 that this is positive (and finite) in the region b € (3/2, 2)
and negative (and finite) in the region b € (1,3/2), completing the proof of Lemma
4.3.6 for L = 2. The result holds for general system size, L. > 2, and is proved by

induction. The inductive hypothesis states

lim N1 < ZLN _ Lz(l)L_1> = Fr(b) = 2(1)FL_1(b) + (L — 1)z(1)“ 2R (b) .

N—oo ’LU(N)
(4.26)
Similar to the case L = 2 we write
Z
b—1( 4L+1,N L
<w(N) (L+1)z(1) )
N/2 N/2-1
_ N —n) _ ZL,N-n
— NV 7, — (1)) 4 N! Non _po)E)
(gﬁ oy A0 ) N (S e S - )
ZL.N OrL,N
(4.27)

We first establish the limit of the function ©p, y in equation (4.27). The inductive
hypothesis (4.26) can be written as
Z Fr(b 1
Lin _ 7(b) + 0n(1) —|—Lz(1)L71 : (4.28)

w(n) nb—1
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which implies ©, y can be written as

N/2-1
_ N-—n) ZpN-n
— N1 w( : — La(1)E
LN T;) v =omwy wy -y~ W
N/2-1
_ N —n) [Fp(b) +on(1) _
— Nb-L w( Lo(DE| — Lo
D i I = U s
Rearranging terms and noting that wg\(]&;‘) ( NJX 1;;)117_1 = (X &”)1_% we then have
N/2—-1 N —p\ 12
Oy ~(F0) +ox(1) 3 w(w( ")
n=0
N/2-1
N —n)
+L21L_1Nb_1( wnw(—zl>.
) I

After Taylor expanding (1 —z)!=2

appearing in the first line above, and using (4.24)
we see that the limit of the first line is given by F,(b)z(1) as N — oo. Using the

L = 2 result to calculate the limit of the second line we find

LZ(l)L_lFQ(b)

Or N — Fr(b)z(1) + 5

as N — 00 . (4.29)

To identify the limit of 2 n in (4.27), we again make use of the Taylor expansion

of (1 — x)~° similarly to the two site case and we write
N/2

00 1 i—1 %
EL,N :Nbil <ZL,O+ZZL,nZZ.! (]+b) <]T\l/v> _Z(l)L) :
n=1 =0  j=0

Changing the order of summations, separating the ¢ = 0 term and using » >~ Zr,,, =
2(1)% we have

0o — N/2 IS
S O35 | BT JOILAED D BENCED
i—1 " j=0

n=N/2+1

For all i > 1 and b € (1,2) we have N*"1=% — 0 as N — oo, which implies that
for any fixed N1 € N we have Nb-1=i ZNl ! Z'ZLyn — 0. Therefore, the following
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limits are equal

_ N/2 oo
1 i—1 1 '
hm ELN = hrn Nb= 1<ZH j+b anZLn— Z ZLn>.
| ) )
N= N=eo =1 " j=0 NI n=N n=N/2+1
Using the inductive hypothesis (4.28) we have limy_,o =7, n is given by
> 010 1 Iz w(n) = w(n)
Jim N0 +ox ) (L [T+ 3w - Y 4
oo i=1 " j=0 n=Ni n=N/241
1 i—1 N/2 00
+ lim N°7'Lz(1 L1< —H j+b)— Z w(n) — Z w(n))
|
N=roo i=1 v j=0 NZ n=N1 n=N/2+1

(4.31)

Now applying the L = 2 result, by identifying (4.25) in the second line and proving
that the first line converges to 0, we have
LZ(l)LilFQ(b)

=LN — — 5 (4.32)

where the limit of the first line of (4.31) was 0 by the additional factor 1/n’!
appearing in the summations. Combining (4.29) and (4.32) we have

v—1( ZL+1,N
w(N)

—(L+ 1)2(1)L> — 2(1)Fr(b) + Lz(1)X71Fy(b) as N — oo ,

concluding the induction so the result holds for all L > 2. From the recursion (4.21)
it is obvious that .
FL(b) = S L(L+ 1)) 2 F0)

which will have the same sign as F»(b), completing the proof of Lemma 4.3.6. [

A slightly modified version of Lemma 4.3.6 also holds if the stationary weights
are of the form w(n) = n~h(n) where lim,_,o h(n) = ¢ € (0,00). The limit in
(4.20) only depends on the tail behaviour of the weights and is now given by cF»(b).

Briefly, this can be seen as follows, (4.22) becomes

N/2 —b ()
_ _ _yh(N/2)h(N/2)
23" nh(n )<1_”> ~ 23 nth(n) 4 22yt MADNNT2)
2 o 0w 2 A(N)
Taylor expanding (1 — z)™® and rearranging to find terms of the form

58



CHAPTER 4. MONOTONICITY AND CONDENSATION

N1-b—i N/ 2 h(n)n="*" and using the same argument to calculate the limit of LN
g g ;

we have
N/2 N/2
lim N*"'0Y " h(n)n "t = lim NPT1Y T en TP < oo
N—o00 N—o0
= n=N1

for all ¢ > 1 and any N; € N, and the result follows. Similar modifications are
required in the inductive step and the new limit in (4.21) is given by c¢*~1Fy,(b) for
all L > 2. This does not change the sign of the limit in (4.21) and therefore Lemma
4.3.3 still holds.

4.3.3 On the sign of F,(b)

In this section, we compute the sign of Fy(b) for b € (1,2), where

i —i 2b71

1;[‘7+b1—b+ o)

To compute the sign we first show

V2207112 — b)
(b=DT(5-b)

Recall the definition of the Pochhammer symbol

Fy(b) = —

(q) 1 ifn=20
q)n = ,
(@Q(q+1)...(q+i—2)(g+i—1) forn>1

and the hypergeometric function

QFl(C, d,e,z) — Z Zi(c)l(d)z )

i—0 7! (6)1

‘We now show

2b

Fy(b) = —7—

1
Fi(1-bb2-b-] . 4.
12 1( » Yy 72> (33)

Factorising the term 2°/(b — 1) from F,(b) and rearranging terms inside the sum-
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mation we have
2 (1 /1\'C b—1
E(b) = —— == j+b)——— —1
2(0) = 53 Zz'(Z) 16 +0—
20 1 (1\' T b—1
= — == j+b)—— .
12 <2> 1G+0=1
=0 7=0
Now use the following identities to simplify the terms inside the summation

i—1
[1G+0) =) and (1_1,“):(1_[))(?—5)1:

=0

which gives the required result (4.33).
To complete the proof, we use the following two relations for hypergeometric

functions, Euler’s transform [95, 15.3.3]
2F1(Cv d7 €, Z) = (1 - z)e_d_CQFl (6 —ce— da €, Z) ’

and Gauss’s second summation theorem [95, 15.1.24]

1 1\ THTEA+c+ad)
2f <C’d’2(1+c+d)’2> B I‘(%(Ql—l—c;)F (3(1+a))
Therefore,
Fo(b) == b—l (1 ;)
22b1
L <1,22b2b )
B \f22b 1F( b
(b=1r(5-0)

To calculate the sign of Fy(b) we first note that the gamma function is given
by [95, 6.1.3]

e "

(z) = ﬁ [(1 + 5)71 ei] for some 7y > 0 .

X
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This implies I'(z) < 0 for z € (—1,0) and I'(x) > 0 for x > 0 and we have

<0forbe(1,3/2)
>0 for b € (3/2,2)

F(b)

4.3.4 Proof of Lemma 4.3.3: The infinite mean power law case with
b=2

Consider stationary weights of the form w(n) = n~2 with w(0) = 1, we prove the
non-monotonicity of Zy, y/w(N) in a similar fashion to the proof of Lemma 4.3.6

summarised in the following lemma.

Lemma 4.3.7. For stationary weights of the form w(n) = n=2 with w(0) = 1 we

have N s
2,N .
— — 2z(1 Iy=4as N )
log(N) <w<N> 3 )> —Fr=das Nooo
For L > 2 we have
N ZL.N L—1 : ~ Loz
vy~ Lzl Fp = 2(1)Fp1 + (L —1)2(1)*"%F as N
log(N) (w(N) z(1) — Fp = 2(1)Fp1 + ( )2(1) 2 as N — oo,

(4.34)
which is positive for all L > 2 since Fg > 0.

Proof. First consider the case L = 2. As in the proof of Lemma 4.3.6 we will utilise
the full Taylor expansion of (1 — 2)~2, integral bounds on monotone series, and
assume N is even, for N odd there exist obvious modifications to the proof. We
have from (4.22)

N/2

ffN — 2y —2Zn (1_7) —2Zn _9iN2

Where the terms n = 0 in the above summations cancel. Substituting the Taylor

expansion of (1 — x)~2 we find from (4.23)

N/2

Zy N
CERHINS STRTIORS RIS SR SRR

n=N/2+1

Now we are in a position to apply the integral bounds (4.24), first noting that n =2+

is decreasing for ¢ = 1, constant and equal to 1 for ¢ = 2, and increasing for ¢ > 3.

Multiplying both sides of (4.35) and applying the integral bounds it is easy to show
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N Zz’N — 2z as 00
Tog (V) (w(N) 2 (1)) —4as N — 0. (4.36)

Now consider the case L > 2 and make the following inductive hypothesis

. N ZL.N 1\ _ A > 27
A log(NV) <w(N) - L) 1) = FL=aFoo+ (L= D)

As in the proof of Lemma 4.3.6 write

N <ZL+17N —(L+ 1)z(1)L>

log(N) \ w(N)
N N/2 w(N — n) . N N/2-1 Zinn )
- log(N) <nZZOZL’nw(]V) —=() > + log(N) < ngo w(n) w(N) — Lz(1) ) .
ELN é):N

(4.37)

We first establish the limit of (:)L,N in (4.37). The inductive hypothesis can be

rewritten as 7 log(N)
LN _ [ 0g L-1
O = (FL + oN(l)) “E 4 La() (4.38)
Similar to the proof of Lemma 4.3.6 éL,N can be written in the form
N/2—1
. N . w(N —n)log(N —n)
OLN =ioa™) (FL +"N(1)> ( nz:% W)= N T N—n
N/2—1
4 N w(N —n)
+ Lz(1)E 1 w(n)———= — z(1 . 4.39
1) 1og<N>(nZ% o <>) (439)

Since log(N — n) is decreasing for n € {0,... N/2 — 1} we can find upper and lower
bounds of the first term, by pulling out the logarithm, of the form

log(N/2 —1) /- NED O w(N—m) N
log(N) (FL + ON(l)) T;O w(n) w(N) N-—-n
N/2—1

N - w(N —n)log(N —n)

= Tog (V) (Fr+ov(n) ;) W) =N Non
N/2-1 .

< (Frrox) | 2 w(")w(z]uV(N) )N]in

n=0
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Applying (4.24) to the upper and lower bounds above, and (4.36) to the second term
in (4.39) we have

A ~ 1 N
lim Op n = z(1)F + §Lz(1)L_1F2 . (4.40)

N—oo

To identify the limit of = LN in (4.37) we again follow the steps given in the

proof of Lemma 4.3.6, which implies
lim 2y = }Lz(l)L’ng : (4.41)
N 2

Combining this with (4.40), we have

N <ZL+1,N

7 (i = (L4 D)) = Fray = 20y + L)y s N

From the recursion (4.34), it is obvious that Fj, will have the same sign as Fp,

completing the proof of Lemma 4.3.7.
O

4.4 Examples of homogeneous condensing processes

In this section, we review several stochastic particle systems that exhibit conden-
sation. By Theorem 4.2.2, if these processes are homogeneous and monotone with
a finite critical density they do not have stationary product measures. To prove
monotonicity for the examples mentioned below, it is sufficient to construct a basic
coupling of the stochastic process on the state space (2, n, 2, n4+1) where particles
jump together with maximal rate. For a definition of a coupling see [44] and for the
statement of Strassen’s theorem linking stochastic monotonicity and the coupling

technique see [56]. The steps to construct a basic coupling are outlined in [45].

4.4.1 Misanthrope processes and generalizations

Condensation in homogeneous particle systems has mostly been studied in the frame-
work of misanthrope processes [11, 45]. At most one particle is allowed to jump at
a time and the rate that this occurs depends on the number of particles in the exit

and entry sites. The misanthrope process is a stochastic particle system on the state
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space Q;, = N defined by the generator

L™ ) = > v, my)p(x,y) (F(n™Y) = f(n)) - (4.42)

z,yeEA

Here n*¥ = n — 0, + 0, denotes the configuration after a single particle has jumped
from site x to site y, which occurs with rate 7(n;,n,). The purely spatial part of
the jump rates, p(z,y) > 0, are translation invariant transition probabilities of a
random walk on A.

As discussed in Sections 2.3.1 and 2.3.2 misanthrope processes exhibit sta-

tionary product measures (2.11) and we recall that the stationary weights satisfy

wk+1)  w@) r(1,k) and w(n) ﬁ r(l,k—1)

- r(k,0)

w(k) — w(0)r(k+1,0) (4.43)

k=1

Misanthrope processes are monotone (attractive) [11] if and only if the jump rates

satisfy

r(n,m) < r(n+1,m) i.e. non-decreasing in n,

r(n,m) > r(n,m + 1) i.e. non-increasing in m . (4.44)

In Theorem 4.2.2, we have proved that processes that exhibit stationary
product measures and condensation with finite mean or power law tails, w(n) ~
n~?, with b € (3/2,2] are necessarily not monotone. For power law tails with b €
(1,3/2] convergence of Zy, y/w(N) is from below and our method does not disprove
monotonicity of the measures 7,y or monotonicity of the underlying process. Using
the specific form of the stationary measures (4.43), it is clear that possible examples
of monotone processes with stationary product measures of this form cannot be of

misanthrope type.

Lemma 4.4.1. A misanthrope process defined by the generator (4.42), that has sta-
tionary product measures and exhibits condensation on fized finite lattices according

to Definition 3.2.8 is not monotone.

Proof. Proposition 3.3.1 implies the existence of the critical measure vy, with ¢. <
oo as a necessary condition for condensation. (4.44) gives necessary conditions for
the monotonicity of the misanthrope process and implies with (4.43) that

w(n —1) r(n,0)

w(n) B r(l,n—1) (44)
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is non-decreasing. This implies that the ratio converges to ¢. and we have

w(n —1)

w(n) <p. = wn)>whn—1)¢;" (4.46)

for all n € N. Therefore, w(n) > w(0)¢,™ which implies

N N
Zw(n)dg > w(0) Zqﬁ?qﬁ;" — 00 as N — o0 . (4.47)
n=0 n=0

We conclude that the critical partition function diverges, hence Proposition 3.3.1
fails and therefore, condensation does not occur in misanthrope processes with sta-

tionary product measures. O

In [45] generalised misanthrope processes have been introduced where more
than one particle is allowed to jump simultaneously. They are defined via transitions
n —n+n(dy —d;) for n € {0,...,m,} at rate I')  (y — x) and conditions on the
jump rates for monotonicity are characterized. This class provides candidates for
possible monotone, condensing processes with product measures as we discuss in

the next subsection.

4.4.2 Generalised zero-range processes

Recall the definition of the generalised zero-range process (gZRP) from Section 2.3.3
on the state space Q7 = N* with the generator

LR () = ) Zak n2)p(x,y) (F(n" ") = f(n)) - (4.48)

z,yeN k=1

Further recall that these processes exhibit stationary product measures if

and only if the jump rates have the explicit form

h(n — k)

0x(n) = g()) L

(4.49)

where g, h : N — [0, 00) are arbitrary non-negative functions with A strictly positive
and the stationary weights are then given by w(n) = h(n). Monotonicity of the

gZRP can be characterized in terms of

z_: (n—m(n) — ans1—m(n+1)) . (4.50)
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The gZRP is monotone if and only if

Ri(n) >0foralln>1and k € {1,...,n}
ar(n+1) > Rg(n) for alln > 1 and k € {1,...,n} . (4.51)

These conditions on the transition rates arise from a basic coupling of the gZRP,
which is given in Section 4.4.2.1. We note these conditions arise from a special case
of the results in [45, Theorem 2.11] on generalised misanthrope models, since ag(n)
depends only on the occupation of the exit site and not the entry site.

In this class, which is discussed in detail in [54], there exist processes which
condense on fixed finite lattices according to Definition 3.2.3 which are monotone,
homogeneous, and have stationary product measures with a power tail w(n) ~ n=°

with b € (1,3/2]. As an example, consider the gZRP with rates given by

0 ifk=0orn=0
ar(n) = k(1 - E)b ifke{1,...,n—1} (4.52)
1

otherwise .

Since ag(n) is of the form (4.49), the process exhibits stationary product measures

with weights of the form

1 ifn=0
w(n) =

n~t  otherwise

For all b > 1 and L > 2 the ratio % converges to Lz(1)Y~1 as N — oo [64]
so by Proposition 3.3.1 the process exhibits condensation. To prove the process is
monotone, we must show the rates satisfy the conditions given in equation (4.51). We
first prove Ri(n) > 0forall k € {1,...,n—1} and n > 1. Since a,(n) —a,+1(n) =0
for all n > 1 we can drop the m = 0 term from the definition of Ri(n). We have

Rk(n)zgm_b[<l—:>_b— (1—nT1>_b] . (4.53)

Since (1 — z)7? is increasing in = € (0,1) and b > 0 we have

Ri(n) >0forallke{l,....,n} andn >1.

We also need to show ag(n+1) > Ri(n) forall k € {1,...,n—1} and n > 1. Taking
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A(n)

Figure 4.3: Monotonicity condition (4.54) for b = 1.25, b = 1.5 and b = 1.65. For
b = 1.65 the function A(n) falls below zero, implying the process is non-monotone.
For b = 1.25 and b = 1.5 the function A(n) is positive, indicating the process is
monotone.

discrete derivatives in k and using (4.53)

akr1(n+1) = Rpp1(n) — (ag(n+ 1) — Rk(n)) = ax(n) — ag(n + 1)

—b —b
:k:_b<1k> k‘b<1 K > >0,
n n+1

so ag(n + 1) — Ri(n) is an increasing function in k. Therefore,

ar(n+1) — Rk(n) > ai(n+1) — Ri(n) ,
and it suffices to show
An) :=a1(n+1)— Ri(n) >0foralln>1. (4.54)

We present numerical evidence in Figure 4.3 which corroborates our claim that the
process with rates (4.52) is indeed monotone for b € (1,3/2] and is not for b > 3/2.
Instead, consider the alternative formulation of condensation given by Defini-
tion 3.2.2 (weak condensation) given in Section 3.2, and the gZRP with rates (4.52)
and b = 1. In Section 3.6, we showed that the sequence My/N — 1 as N — oo
in probability and, therefore, the process exhibits weak condensation according to
Definition 3.2.2. We claim that this process is monotone. For this example, the
function Ry (n) remains non-negative for all k € {1,...,n} and n > 0. Therefore, to

prove the process is monotone we have to show (4.54) holds, which is equivalent to
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the sequence ZZ;% k~!(n — k)~! being non-increasing in n. Since

1

n—1 n

S ki n—k) = %

k=1

e
Il
e

1

taking a discrete derivative in n and a simple application of the integral test shows
the sequence is non-increasing. Therefore, A(n) > 0 for all n, which implies the

process is monotone.

4.4.2.1 Coupling the gZRP

In this section, we construct a coupling of the gZRP to establish conditions on the
jump rates for monotonicity. Consider n € €y y and £ € 1, y41 such that £ = n+9;
for some i € A. In order for the coupled process to preserve the order it is necessary
that when k particles leave site ¢ in the 1 process we have either k or k£ + 1 particles
leave in the { process. At sites where n; = §; for j € A the same number of particles
leave the 1 and & processes. The coupled jump rates are defined hierarchically and
are given below. Let Ry(n) be as (4.50), then

=n ;=N
n Y at rate aq(n + 1) — Ri(n)
S=n+1 &=n
=n i=n—1
n Y at rate Ri(n)
S=n+l1 &=n
n=n n=n-—1
— at rate ag(n + 1) — Ra(n)
§i=n+1 &=n—1
=N i=k—1
T — n at rate Ry41-r(n)
E=n+1 &=k
i ="n n =k
— at rate apy1-k(n+1) — Rpp1-(n)
S =n+1 &=k
o L
T — n at rate R,_x(n)
E=n+1 &LE=k+1
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=n == 1
i — & at rate ap(n + 1) — Ry (n)
gl =n+1 €z =1
n — i at rate Ry (n)
& =n+1 &E=1
N ="n 7; =0

— at rate apt1(n +1) — Rpy1(n) = app1(n+1) .

L=n+1 & =0

The transition rates are constructed in this hierarchical way to ensure the
marginals of the coupled process correspond to the individual processes n on €17, n
and £ on Qp, yy1, which are defined by the generator (4.48). This can be seen by
calculating the total rate n — k particles leave site 4 in the 1 process, which is given
by

nt1-k(n + 1) = Rpj1-k(n) + Ry—k(n) = an—k(n) ,

and the total rate n 4+ 1 — k particles leave site i in the £ process, which is given by
Rov1-k(n) + app1k(n+1) = Ryp1k(n) = anp1-k(n+ 1) .

Since all transitions in the coupled process must be non-negative we see that this

coupling construction implies the conditions (4.51).

4.4.3 Homogeneous monotone processes without product measures

The chipping model is a stochastic particle system on the state space 0 = NA,
introduced in [84, 85], see Chapter 3 for more details.

It is easy to see that a basic coupling will preserve the partial order on the
state space {1, as defined in Section 2.4. Therefore, by Strassen’s theorem [56], the
chipping model is a monotone process and Lemma 4.2.1 implies that conditional
stationary measures of the process are ordered in N, with monotonic convergence
of the background density Rgg (N) shown explicitly in Figure 4.4. The condensation
transition in the chipping model was established on a heuristic level in [84, 85, 86] in
the thermodynamic limit. In Section 3.8 we showed that the process exhibits con-
densation according to Definition 3.2.3 for the process on two sites. Therefore, this
model is a monotone and spatially homogeneous process that heuristically exhibits
a condensation transition with finite (size dependent) critical density, but it does

not exhibit stationary product measures.
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Figure 4.4: Simulation results calculating the background density Rgg (N) (4.8) for
the two site chipping model with w = 1, w = 1.5, and w = 2. Rgg(N) converges
monotonically to the critical density p.(w) = % (\/1 + 2w — 1) given in Section 3.8.

4.4.4 Non-monotonicity of processes beyond misanthrope dynam-
ics
We can further generalise zero-range and misanthrope processes, here called long

range misanthrope processes (LRMP), to stochastic particle system on the state

space Q;, = N defined by the generator

LERME )y = > 7 ray(p(a,y) (F(0™Y) — f(n)) (4.55)

z,yeN

where the jump rate r,, : {1y — R is dependent on the full configuration n € Q..
For processes with totally asymmetric dynamics, p(z,x + 1) = 1, then it is
known that they can exhibit pair-factorised or cluster-factorised stationary measures

of the form

[loen w(n4,)

where 94, ={ny :y € Ay} and A, CA,
Z1,N

TN =
provided the jump rate r,, satisfies certain relations [96]. The sets A, for each
x € A are typically of the form {z,x + 1} for processes with pair factorised station-
ary measures or {x —d,...,z+d}, where d € N, for processes with cluster factorised
stationary measures. Condensation has been observed in totally asymmetric pro-
cesses that exhibit pair-factorised stationary measures [72, 97, 98] where due to the
enhanced correlations the condensate no longer sits on a single site (for numerical
evidence see [99]).

In Lemma 4.4.1, we proved that no monotone misanthrope process with sta-
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123(6) r23(6) ry3(6)
® o o
1 \2\_/\ 3 1 \Z\_j\ 3 1 \z\_j\ 3

T25(1) Ty3(1) r23(1)

Figure 4.5: Three examples of ordered configurations for the three site, L = 3,
totally asymmetric LRMP (4.55). The configuration n = (2,4, 3) (red particles) is
fixed for each example. The configurations £ (blue particles) each satisfy n < . A
coupling of the totally asymmetric LRMP must both preserve the partial order of the
state space and each marginal must behave as originally constructed. Looking at the
second and third examples, £ = (2,5,3) and £ = (2,4, 4) respectively, the construc-
tion of a basic coupling would imply that the rate 73 3(-) must be non-decreasing in
the exit occupation and non-increasing in the entry occupation. However, if the rate
r2,3(+) is not independent of the occupation of the first site the the basic coupling
cannot preserve the partial order. Since either a blue particle exits site 2 breaking
the order at site 2, or a red particle leaves site 2 breaking the order at site 3.

tionary product measures can exhibit condensation. We now prove that, under
totally asymmetric dynamics, monotone LRMPs are in fact monotone misanthrope
processes, and therefore, the conditions derived in Lemma 4.4.1 hold for these pro-
cesses. In Figure 4.5, we give the intuition for this result, which is based on the

construction of the basic coupling as discussed in Section 2.4.

Lemma 4.4.2. If the totally asymmetric LRMP defined by the generator (4.55) is
monotone then the jump rate ry,(n) only depends on the occupation numbers of the

exit, x, and entry sites, y, i.e. 54(N) = T(Nz, Ny)-

Proof. Since monotone processes preserve the natural order of the state space, the
evolution of increasing observables must remain ordered under the dynamics of the
process (2.26). Therefore, to prove that monotone totally asymmetric LRMPs are
in fact monotone misanthrope processes it is enough to consider how multiple ob-
servables behave under the dynamics of the process, starting from the same ordered
initial conditions.

Monotonicity implies that for all n < ¢ and f : Q0 — R increasing we have

S@t)f(n) < SE)f(E)
o etELRMP

where (S(t) = :t > 0) is the semi-group of the LRMP on C(€p).
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Consider f : € — R increasing such that
f(n) =1(n, > K) for some a € A and K € N.

Fix n and £ such that n, = &,, which implies f(n) = f(§). Furthermore, since the

process is monotone we can write the following inequality (see Section 2.4)

LERMP f(p) — ltiﬂ)l S(t)f(ﬁg - f(n) < 12%1 SO &)~ fE) _ LERMP f(e) | (4.56)

Consider the configurations n < £ which satisfy

K iifz=a K ifxz=a
Ne=4Q ifrx=a+1 and §E=40Q ifx=a+1 -

7,  otherwise &, otherwise
Since f(n) = 1(n, > K) we have
LEMEf() = —raani(n)  and  LYMPF(E) = —rg0a(€)
which by (4.56) implies

Ta,a-i—l(n) = Ta,a+1(7717 cee 7K7 QJ Na+1y--- 77L)
2 Ta,a—i—l(glv s 7K7 Q? §a+17 see §L> = Ta,a—i—l(é-) . (457)

Now consider the function h : Q — R increasing such that
h(n) =1(nsr1 > Q+ 1) for some a € A and Q € N.

Fix n and & as before, which implies h(n) = h(£). Furthermore, since the process
is monotone we can write the following inequality L/EMPh(n) < LIEMPR(€) see
(4.56). Since

,CLRMPh("?) = Ta,a+1 (77) and 'CLRMPh(é) = Ta,a+1 (6) ?

we have

Ta,a—i—l (n) = T'a,a+1(7717 veey K7 QJ Na+1y--- TIL)
S Ta,a—i—l(gh e 7K7 Q7 §a+17 e §L) = Ta,a'f'l(é) . (458)
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Combining (4.57) and (4.58), we see that the jump rate rqq+1(n) is both
non-increasing and non-decreasing in each coordinate x € A not equal to a and

a + 1, which implies
Ta,a+1(N) = 7(Nq, Nat1) for all a € A and n € Qp, .

Therefore, the jump rate depends only on the target and exit sites @ + 1 and a
respectively.
O

Whilst Lemma 4.4.2 holds for totally asymmetric misanthrope type processes
it is not immediately clear how this statement can be generalised. For example, the
Kawasaki Ising model can be monotone (attractive) (see for example [42]) even
though transition rates depend on a weighted average of the neighbouring configu-

rations.

4.5 Connection to statistical mechanics

Condensation and non-monotonicity are also related to convexity properties of the
entropy, which we briefly describe in the following in a non-rigorous discussion. In

the thermodynamic limit, the canonical entropy is defined as

1
s(p):== lim —logZrn . (4.59)
L—oco L ’
N/L—p
For the processes we consider, equivalence of canonical and grand-canonical ensem-
bles has been established in [65] for condensing or non-condensing systems, so s(p)

is given by the (logarithmic) Legendre transform of the pressure

p(¢) :=log2(¢) . (4.60)

This takes a particularly simple form since the grand-canonical measures are fac-
torisable, and is a strictly convex function for ¢ < ¢.. General results then imply
that s(p) also has to be strictly convex below the critical density p. (see e.g. [100]),
which holds for non-condensing systems and condensing systems with p. = oo. For
condensing systems with finite critical density, s(p) is linear for p > p., consistent
with phase separation phenomena, where in this case the condensed phase formally
exhibits density oo (see e.g. [74] for a general discussion).

It is not possible to derive general results for finite L and N, but if we assume
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that the ratio of weights w(n — 1)/w(n) is monotone increasing in n, we can show
that a monotone order of 7 y implies that N %log Z1, N is necessarily convex.
Note that with (4.6), our assumption implies that w(n) has exponential tails with
¢c € (0,00) or decays super-exponentially with ¢. = 0o, and in both cases the system
does not exhibit condensation. We can define w(—1) = 0 so that w(n; — 1)/w(ns)
is a monotone increasing test function on Q. It is easy to see that for its canonical

expectation we have for all L > 2 and N > 2

TFL,N<w(17x - 1)) _ ZL,N-1 '

w(nz) Z1,N (4.61)

Therefore, monotonicity of the canonical measures implies that the ratio of parti-
tion functions (4.61) is increasing and the discrete derivative of log Zy y in N is
decreasing. We expect that in the limit L — oo, the monotonicity assumption on
w(n—1)/w(n) is not necessary, and 7 log Z  is convex in N for all non-condensing
systems, consistent with strict convexity of s(p).

For condensing systems, the weights w decay sub-exponentially, and if w(n —
1)/w(n) is monotone then it has to be decreasing in n. Therefore the choice w(—1) =
0 which implies f(n) = w(n, — 1)/w(ng) is not a monotone test function, and
the above general arguments cannot be used to relate non-convexity of %log Z1LN
to the absence of a monotone order in 7y . For particular condensing systems,
however, it has been shown that % log Z, n is typically convex for small N < p.L and
concave for larger N > p.L [16, 67]. These results focus on power law and stretched
exponential tails for w(n), and have been derived for zero-range processes where
the ratio Zy, n—1/Z1, N is equal to the canonical current. Non-monotone behaviour
around the critical density has therefore implications for finite-size corrections and

derivations of hydrodynamic limits as mentioned in the introduction.
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CHAPTER 5

The Relaxation Time of a

Condensing Zero-Range Process
with Site Defects

5.1 Introduction

The relaxation time for an ergodic Markov process characterises the exponential rate
of convergence to the stationary measure. For reversible processes on a countable
state space, the relaxation time is given by the reciprocal of the smallest non-zero
eigenvalue of —L where L is the generator of the process, see Section 2.5 for more
details. Typically, sharp bounds for the relaxation time are derived using powerful
coupling tools that require the process to be monotone (attractive) (see [31, 101,
30] for zero-range processes, [38, 39] for exclusion processes and [44] for a general
discussion). Coupling methods typically rely on the coupled process preserving a
partial order of the state space, which does not occur for non-monotone processes. In
Chapter 4, we proved that homogeneous particle systems that exhibit a condensation
transition are necessarily non-monotone, which implies that these coupling tools
cannot be applied to bound the relaxation and mixing times.

For spatially homogeneous (non-condensing) zero-range processes on the
complete graph with jump rate g : N — (0,00), bounds on the relaxation time

T are known only in the following cases':

e g(k) =1(k>1) then T < (1 + p)? [30],

e g(k) =k for v € (0,1) then 7™ < (14 p)'=7 [101]?,

'For functions f,g : R — R we say f =< g if there exists a positive constant C' such that
&f(2) < g(x) < Cf(x) for all & € R.
2The current version of this proof contains a mistake, which has not been corrected at the time
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e g(k) is asymptotically linear in the sense that sup, |g(k + 1) — g(k)| < oo and
there exists kg € N and ag > 0 such that g(k) — g(j) > ae for k > j + ko then
T™! is a bounded function of the density p > 0 [31],

e there exists some M > 0 such that g(k) = 1(1 < k < M) and n, < M for all
x € A, then T is a bounded function of the density p € (0, M/L) [102].

For each example above with symmetric dynamics a factor L? appears in the scaling
of T™! due to single particle diffusions associated with the transport of mass.

In contrast to the homogeneous case, inhomogeneous processes that exhibit
stationary product measures can be both monotone and condensing, which allows
the use of coupling arguments to bound important quantities of interest. A simple
example of condensation arising due to system inhomogeneities is the constant rate
ZRP with a single site defect [8, 9, 87, 103]. This process can be interpreted as a
system of server queues each processing jobs at rate 1 with a single defect server
which processes a job at a slower rate. As the density increases jobs (particles)
will accumulate (condense) on the defect server whilst the density of the remaining
servers will remain fixed. Coupling constructions and necessary conditions for such
processes to be monotone are given in [11, 104, 45] and are reviewed in Section 2.4
with an explicit discussion for zero-range processes.

In this chapter, we calculate the relaxation time of two spatially inhomoge-
neous condensing zero-range processes on the complete graph. In both cases, the
relaxation time exhibits a dynamic transition as the density varies on ‘large systems’.
To calculate sharp bounds for the relaxation time of these process, we decompose
the state space into a finite number of disjoint subspaces. Understanding the dy-
namics of the process restricted to each subspace and a projection of the process,
which transitions between the disjoint subspaces under some ‘average dynamics’,
allows for a recursive method of calculating the relaxation time. This is the same
approach used for a non-condensing zero-range process [31] and the Kawasaki Ising
model [32], and for general Markov chains in [33]. In our case, the projection is
a birth-death chain which exhibits different behaviour depending on the density
p < pcor p > pe. The restriction chain, the process restricted to a subspace, is a
constant rate zero-range process previously studied in [30].

This chapter is organised as follows. In Section 5.2, we introduce the pro-
cesses, define the relaxation time in terms of the Dirichlet form and variance, and
state the theorems necessary for our proof. We state our main results in Section 5.4

and in Section 5.5 we construct the projection and restriction chains. The proofs of

of writing this thesis.
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our main results are given in Sections 5.6, 5.7 and 5.8. In Section 5.9, we present
preliminary results on the mixing times of the zero-range processes with one and

two defects.

5.2 Background and notation

Consider a spatially inhomogeneous zero-range process (ZRP) on the lattice A =

{1,..., L} with N particles, which is irreducible on the finite state space

L
Qyv={neN':> n,=N}. (5.1)

=1
Particles exit a site € A containing 7, particles at rate g,(n,) and move to a
neighbouring site y according to an irreducible random walk p(x,y). The dynamics

are defined by the generator (2.10) which we recall here

LEm) =Y gelna)p(a,y) (F" ) = f(n)) - (5.2)

z,yeEA

We consider the case when p(z,y) = ﬁ for all z # y, here called complete graph
dynamics. In this chapter, we consider the constant rate ZRP with a set of defect

sites A C A, with jump rates given by

I(n>1) ifzeA\A
gu(n) = where 0 <7 <1. (5.3)
rin>1) ifzxzeA

The process exhibits a family of stationary product measures {vy : ¢ € [0,7)}
on the state space Q7 = N? satisfying

vol{n=n}] =[] vil{n. = na}] .

TEA
The single site marginals are given by
wy(n)o" 1 if e A\A
vgl{n. =n}l = zT where wy(n) =9 . (5.4)
© r" ifreA
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(a) (b)

Below the critical density p < o, One defect site p> p.
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Two defect sites p> o,

pC-__ _____ ,Tf'l___ ________
TR NN T = ;
1

oy oo A 0 (0%

N
i
i
©
'S
S

Figure 5.1: Typical configurations of a condensing zero range processes with multiple
defect sites and the grand canonical density functions with » = 0.75. Figure 5.1ais a
typical configuration below the critical density for systems with defect sites. Figure
5.1b and 5.1c are typical configurations above the critical density for processes with
1 or 2 defects respectively. Figure 5.1d shows the grand canonical densities (5.5)
p(¢), the density for a non defect site, and py(¢), the density for a defect site.

The grand-canonical partition functions and densities are given by

L ifreA\A £ ifreA\A
zz(9) = 1r¢’ . px(®) = 1¢¢ . - (5.5)
—3 if x e A —3 ifxeA

As ¢ / ¢. = r and for each d € A the density pi(¢) diverges whilst the background
densities p,(¢) for each x € A\ A tend to = =: pc. If N > p.L the system separates
into a condensed phase on the defect sites and a fluid phase in the background, see
for example [62] and references therein. Typical configurations and grand canonical
densities of a condensing zero range process with multiple defect sites are shown in

Figure 5.1.
The process is irreducible on €7, y with a unique stationary measure 74 y [,
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which depends on the set of defect sites A and is given by

1

= A T_ZdEAnd]l(n S QLJ\/) , (5.6)
AN

i n[{n =n}]

and the partition function (normalisation) is given by

Ry = Y roZacand, (5.7)

nGQL,N
Since we only consider the process on the complete graph the location of the defects
is not important, therefore with slight abuse of notation we let

mpnl{n=n}] = W?\,N[{U = n}| for no defect sites,

)

WEN[{U =n}| = F}{\lNK}[{n =n}] for K defect sites,

and similarly Zg y denotes the respective partition function. The variance of a
function f: Qg n — R with respect to the measure 7% ,; is denoted Varf ~(f) and
the Dirichlet form is given by

1 x
DN () = —min (F£1) = g3y 2w (9a ) (FOF) = F0))F) - (59)
&
The spectral gap of the generator (5.2) on Q, xy with K defects is denoted )\f N and

is given by the variational principle given in Definition 2.5.1, i.e.

ALy = inf

; {DLK’N(f) :VarfN(f)yéO} : (5.9)

Varf,zv(f )

The relaxation time is defined by Tg , =1/ )\f N Where p:= N/L.

5.3 Preliminary results

Calculating an upper bound on the relaxation time of the zero-range process with
defect sites relies on the following theorems for the relaxation time of a constant
rate zero-range process [30, Theorem 1], and birth-death chains [105, Theorem 1]
and [106, Theorem 1.1].

Theorem 5.3.1 (Morris). There exist (universal) constants c1,ca > 0 such that the

relazation time for a constant rate zero-range process (A = ()) on the complete graph
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satisfies
a(l+p)?<T),<ca(1+p), (5.10)

for all L > 2.

Theorem 5.3.2 (Mufa). Consider a birth-death process on N with death rate a; and
birth rate b; with spectral gap \. Let v € V = {w = (w;)ien : w; > 0 for all i € N}
and define

a;

Ri(v) = ajt1 + b —

=i (5.11)

where ag = 0. Then

A = supinf R;(v) . (5.12)
vep 120

Theorem 5.3.3 (Chen and Saloff-Coste). Consider a reversible birth-death process
on N with death rates a; and birth rate b; with spectral gap A\ and unique stationary

measure p. Define

By(i)=sup | Y ! >y

x>0 y:i+1ﬂyay yow
i—1 1
5.0 s (5 ) S
x<i y:xﬂyy y<w

Let m be the median of p and
B = sup{By(m), B_(m)} ,

then

1
— <AL
4B — T

SN

5.4 Results

Our main results are stated in the following two theorems.

Theorem 5.4.1. There exist universal constants ci,c),ca,cy > 0 such that the

relaxation time of the ZRP with a single defect, on the complete graph, satisfies

PN P\, At
e | Vr— P} <Tp,<c(Vr— FES] 1+T )
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for all p < p.. For all p > p. we have

C
e (L+p)? LT}, < b (14 p)’ L (1 " Lp) , (5.13)

where G = (14 p)? (s +1).

In the thermodynamic limit (3.2) we have

—2
. (ﬁ— p—&) for all p < p. ,
Lp =
(1+ pe)’L for all p > p. ,

(5.14)

i.e. a transition in the behaviour of the relaxation time of the constant rate zero-

range process with one defect at density pe.

Theorem 5.4.2. There exist universal constants cy,c}, ca, ch, cs,c5 > 0 such that

the relaxation time of the ZRP with two defect sites, on the complete graph, satisfies

-2 -2 71
c1 (\/;—\/[)il> <T;,<d <\/77— pil) <1+LI—/1,p> :

for all p < p.. For p = p, we have

Tl
(1 +pe)’L < T? , < h(1+ po)’L (1 + L;*) . (5.15)
For all p > p.

1 272 _ 2 1 272 1 1 1
e (p=pe)’L” < Tp, < cg(p—pe)"L7 (14 Z‘f‘m Ti1,p) -

(5.16)
In the thermodynamic limit (3.2) we have
-2
(ﬁ—q/p%) for all p < p. ,
Tg,p = (]. + pC)ZL for all P = Pc (517)

(p - pc)2L2 for all P> Pe,

i.e. two transitions in the behaviour of the relaxation time of the constant rate
zero-range process with two defect sites at density pe.
To prove these theorems, we consider a decomposition of the state space

Qr, N via conditioning the ZRP to have n particles at a defect site. This method
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allows us to compare the relaxation time of the full ZRP with a copy of the ZRP on
Q11 N—n, called the restriction chain, and a projection chain which controls how
the process transitions from one set in the decomposition to another, i.e. n — n=41.
We see a transition in the relaxation time of the projection chain when p crosses
the critical density p., which leads to a transition in the relaxation time of the full
ZRP. If the process has one defect site then the projection chain above p. behaves
like a random walk with drift towards a point n* < (p— p.)L. For the ZRP with two
defect sites, the projection chain above p. then behaves like a symmetric random
walk, which leads to the relaxation time scaling like L?.

Theorems 5.4.1 and 5.4.2 can be easily extended to zero-range processes with
more defect sites. If K = |A| is the number of defect sites, then we conjecture that
if K is independent of L the scaling of the relaxation time above the critical density
Pe 1S ﬁ%(p — pe)?L?. We expect this to be the case since the region that the
projection chain behaves like a symmetric random walk decreases with the number
of defects since more mass can be accommodated in defect sites. Alternatively, the
typical number of particles in the background goes from (L — 2)p. to (L — K)p..
If instead we have order L defects, K =< L, then we do not expect the relaxation
time to be of order L?. In this case, it is natural to expect that the relaxation time
behaves like the that of a constant rate ZRP since a projection processes that moves
mass between defect and non-defect sites will exhibit bias towards the defect sites.
Heuristically, this projection chain will have a gap independent of the system size L.
Furthermore, the processes restricted to the defect or non-defect sites are constant

rate ZRPs with jump rates r or 1 respectively.

5.5 Decomposition: Projection and restriction chain

In this section, we decompose the state space 27, x into a disjoint union of subspaces
and construct the projection and restriction chains used to prove our main results.
This method has previously been used to calculate sharp bounds for the relaxation

time of the zero-range process with asymptotically linear jump rates [31].

Lemma 5.5.1. Consider the complete graph zero-range process (5.2) with K defect
sites on Qp n. For all f: Qp n — R we have

Varf () < swp {TIS A DEN() + TEDEN (Hy () . (5.18)
0<n<N

where Hy(n) = w,{fN(f\m =n) and TI{(N is the relazation time of a birth death
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process on {0,..., N} with rates

775:117]\[_1‘ (gz()) Zf] =i4+1,
q(i,j) = rl(i > 1) ifji=i—1, (5.19)

0 otherwise .

Proof. By the law of total variance, we have

Varf,N(f) = 7T£<,N (Vari{,N (flm)) + Varf,N (WEN (flm)) - (5.20)

Since ﬂ'l{( ~ 1s a product measure conditioned on the total number of particles, if

K > 1, the conditional variance appearing in the first term can be rewritten as

Varf v (f [m) = Varg 'y (F0ms-) (5.21)

We can now apply a Poincaré inequality for the zero-range process on €0y _1 n_;, as

follows
Varf__f,N_m (f(m,") < Tf__ﬁjv_mpf__ﬁ]v_m (f(m,-)) . (5.22)

Taking the supremum over 7; € {0,... N} and the expectation with respect to ﬂf N

we have

el (Ve (Fm) < swp AT(5h bl (DI, (Flm, ) - (529

Finally, it is easy to see that (see for example [31])

i (PE S (Fn,)) < DEN() - (5.24)

We now turn to the second term of (5.20). Defining

Hy(n) =npn (flm=n) (5.25)

then the second term is the variance of a function of one variable. Applying the
Dirichlet form (5.8) to a function h : {0,..., N} — R which depends only on 7 we

83



5.5. STATE SPACE DECOMPOSITION

have
DEw(h) =g =5 3 wh (as(0) 1o + 1) = o))
r#1
1

+ AL =1) ;szv (91 (m) [h(m — 1) — h(771)]2)

=l (T (o)) [+ 1) = B

& 2nf o (nm) B — 1) = hn)l?)

=:Df n(h) (5.26)

where we have used 7T£(__11M(gy(7’]y)) = Wf__llM(gz(nz)) for all y,z € A. ﬁfN(h) is
the Dirchlet form of a birth-death chain on {0,... N} with stationary measure

i n{m = n}) = uf xIn] | (5.27)

the marginal of the measure 7'('5 n onsite 1. The jump rates of the birth-death chain

(projection chain) are given by

T i (g2() W=+,
q(i,j) =  ri(i>1) fi—i—1, (5.28)

0 otherwise .
By applying a Poincaré inequality of the birth-death process, we have
Varf v (h) < TENDE N () (5.29)

where T' 5 y 1s the relaxation time of the birth-death chain. Applying this estimate
to the test function (5.25) and combining the estimates (5.23) and (5.24) we have

Vaffzv(f) < OSUEN {Tii_l?an} DEN(JC) + TgNYS{{,N (Hf(')) . (5.30)

O
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(a) (b)
One Defect (p—p)L Two Defects  (p—pc)L
~~~~~~~~~~~ P> Pc P> Pc
r —h— r S
= O g .
g N £ .
o *\‘ = \‘\
-~ P < Pc e AN =~ P < Pec — ~
- . - .
I -qmaty | ] T [ - - qn+l) N
NG N\ e ~
. N ~. \,
A A ‘\ A A \‘
1 N/4 3N/4 N 1 N/4 3N/4 N
n n

Figure 5.2: Jump rates for the birth-death chain (5.19) for p > p. and p < pe.
Figure 5.2a: rates for the projection chain with one defect site K = 1, the process
exhibits drift towards a point (p— p.)L above the critical density. Figure 5.2b: rates
for the projection chain with two defect sites K = 2, above the critical density the
process behaves like a symmetric random walk in the region {0, ..., (p — pc)L}.

5.6 Single site defect: Proof of Theorem 5.4.1

In this section, we calculate upper bounds for the relaxation times for the cases
p < pc and p > p. separately. Lower bounds of the same order are given in Section
5.8. For p < pc, the projection chain exhibits a strong drift to the origin giving
rise to a L independent relaxation time. For p > p., the associated birth-death
chain instead exhibits a drift towards a value n* =< (p — p.)L which grows linearly
with the system size and the relaxation time has a linear dependence on L. We
show numerical solutions and the upper bound of T é y for the relaxation time of
the birth-death chain in Figure 5.3.

In light of Lemma 5.5.1 and Theorem 5.3.1 we only have to bound the relax-
ation time of the projection chain and compare the Dirichlet forms of the projection
chain and the full process. This is contained in the following lemmas, which will be

proved in the following two subsections.

Lemma 5.6.1. There exists (universal) constants c1,co > 0 such that for all p < pe

-2
TLl,N <a <\[— 1j—p> , (5.31)

and for p > p. we have
Tty <ea(1+p) L. (5.32)
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Pc
[ T
6000 - :—AA—A—A—A—A—A—h
L 1
5000 i
L 1 A
[ 1
4000 L Numerics =500 —eeoos0seq
T [ | e NumericsI=1000 poe
2 30001 . 1
B . A Numerics [=1500 f °
b 1
2000 Theory —
i
i
1
1
1
T L L L L L L
1.0 1.2 14

Figure 5.3: The relaxation time of the projection chain, a birth-death chain, for the
zero-range process with one defect site. For L = 500, 1000, and 1500 with r» = 0.5
we plot the numerical solution for the reciprocal of the smallest non-zero eigenvalue
of the generator (gold, blue, and purple markers) with the scaling form of the upper
bound given in Lemma 5.6.1 (red line). Above the critical density the relaxation
grows linearly with the system size L

Lemma 5.6.2. For all f:Qp n — R

~ c 2
Bttty < (2+ 2 0 ()

where cy is the constant appearing in Theorem 5.5.1.

Therefore, the upper bound in Theorem 5.4.1 follows by combining (5.18),
Lemmas 5.6.1 and 5.6.2, and using the inequality

(02 < (VP 1_ﬁp)

for all » € (0,1) and p < p¢, which is used to compare the scaling forms appearing
in Theorem 5.3.1 and Lemma 5.6.1.

5.6.1 Proof of Lemma 5.6.1: The relaxation time of the projection

chain with one defect

Recall that the projection chain (5.19) is a birth death process (X;);>0 on {0, ..., N'}
with death rate ¢(n,n—1) = r1(n > 0) and birth rate ¢(n,n+1) = W%_LN_” (92(+))-

Since 7[‘%_1 N_n is the uniform measure on €171 y_, and the partition function is
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given by the size of Q) n, i.e.

N+L-1
Z) = QN = < N ) ,

then the birth rate ¢(n,n + 1) is given by

ngl,anq _ N —n
29 non N+L-n-—2

q(n,n+1) =75y N p(90()) =

We first calculate the spectral gap of the birth death process (X¢)¢>o for the
case p < p. using Theorem 5.3.2. Define

v =v= ri+r) (5.33)

p

for all i € {0,...,N}. We note that this is the same function used to calculate a
sharp upper bound for relaxation time of a birth-death process with death rate r

and birth rate ﬁ in [105]. Then

N —1 N—-i—1 r(1+p)
ki) = 532 1+ T N+L—i-3)\ ’
) +L—1 )

which is increasing on i € {0,... N} and positive for all p < p., therefore the

minimum is attained at Ro(v). Writing p = N/L we have

p p p—1/L
Ro(v) = —F 4 _
A A YT = s Sl gy
2
p p p
>+ -2 = - :
B TR Vi (\/; 1+p)

Therefore, the inverse of the relaxation time for the birth-death chain has the lower

bound
~ N\l 7 2
> . = _
(Tho) " 2 Rio) = Ralo) > (vi— 2]

which completes the first part of the proof of Lemma 5.6.1 for p < pc.
For p = p, the function v; = 1 for all ¢ gives the required lower bound since

R;(v) is increasing on {0,..., N} and

N N -1

Ro(v) = _ .
W)= NI 2 N+L_3

(5.34)
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Setting N/L = p. we have

L—2 L—2
Ro(v) = > : 5.35
) = T+ ) =) =)~ T+ po? (5:35)
which implies
Th oy < e(1+ pe)’L (5.36)

for some constant ¢ > 0.

For p > pc define nj y to be the smallest integer such that the difference

between the birth and death rates is minimised, which leads to

— N—-r(N+L-2)
L,N 1—r .
Define
1—2L ifief0,...,n% y—1},
v; = rL { Ly~ 1 (5.37)
1 ifie{n} ..., N}
then
N—i N—i—1 1 e
Ntz TT T T T NtL-i3 (1-77) ifi<niy
R,L(’U) et N N rL
—i —i—1 ep -
NTL-i—3 ~ N+L-i3 ifi>nj y
R;(v) is decreasing in i on the interval {0, ... ,n} y—1} and increasing on {nj y,..., N},
which implies the the minimum is given by
%Izlg R;(v) = min {Rn*&N,l (v), Rn; (U)} :
Therefore, taking the limit L, N — oo such that N/L — p > p. we find
L(a%MJ@»A»ufm2 and L(mﬁN@DAM1fm2
The critical density is given by p. = 7=, so we have 1 + p. = ﬁ, which implies

Tvlll,N < C(l + pC)2 L )

for some constant ¢ > 0. This completes the proof of Lemma 5.6.1.
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5.6.2 Proof of Lemma 5.6.2: Comparison of the Dirichlet forms

To compare the Dirichlet form of the projection chain and zero-range process we
follow the approach used in [31]. The major differences in this chapter are variance
estimates of the jump rate g, (7, ) with respect to the measure 7T‘LA7]|V and comparisons
with the zero-range process on 07,1 ny_.

Recall, the Dirichlet forms for the projection chain and the complete graph

zero-range process, see (5.26) and (5.8), with a single site defect are given by
N-1
1 1 2
h) = 3 E pr nn+1r (h(n+1) = h(n))” for h: {0,...,N} =R (5.38)

D) = 551 Do mho (912) (FO79) = F0))?) for £ O R

2(L—1) =
(5.39)
Using the same approach as [31], define M : Q7 vy — R as
M(n) = iﬁ;;f; o Z g:m2) (5.40)
Since
1 mpnlml 1

ralym+1 dmm+1)”

the function M (n) can be interpreted as the ratio of the actual rate into site 1 under
the zero-range dynamics and the rate into site 1 under the projection defined in

Section 5.5. By [31, Lemma 4.4] we can write

mrn(flm=n+1) - Wi,zv(f!m = n)

+7rL,N(M§f’771 =n) ,
where W}MN (M; flm = n) is the covariance of M and f with respect to ﬁi’NHm =

Therefore, using the Cauchy-Schwarz inequality we have 52 N(H(2)) is
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bounded above by

N—-1 1 . I B ,
n;) N {m n+1)] [”LJV (mggﬂw (F™h) = F(m) L(m = n>> }
(5.41)
N-1 9
+ Y rrpnl{m =n+1}] [Wi,zv (M; flm = n)} .
n=0

Define the first line as A{ (L, N) and the second as Ag (L,N). Using the Cauchy-

Schwarz inequality we can show

L
A[(L.N) <} (Ll_l > gulm) (7 - f(n))2>
r=2

< ﬁ DAY (gm(%) (f(n™¥) — f(n))2) = 2D} v(f) . (5.42)

x?y

We now turn to calculating an upper-bound for Ag(L, N). We first rewrite
Ag (L,N) as

L 2
1 1
A{(L,N) =} T e | i ge(a :
2 ) LN 77%,17]\77771 (gm(nm)) [ L—1,N—m L—1 xZQ ( )

and using the Cauchy-Schwarz inequality we have an upper bound given by

L
1 Var%fl,me (ZxZQ gx(”x))
LN
(L—1)2"" ﬂ-%—l,N—m (92(n2))

AL(L,N) < Var_y y_p, (f)

By Theorem 5.3.1 the first variance can be bounded above by the relaxation time
of the constant rate ZRP on the complete graph and its associated Dirichlet form.
Since gz(n) = L(n > 1) for x € {2,...L} and 772717]\,7”1 is the uniform measure

on {171 N—_y,, we can compute the following upper bound of the second variance
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scaled by expected jump rate of the form

0 L
1 Vb (S en) (L=2)(N —m ~2)
(L=12 7y Ny (92(02)) (L=DN+L-m=3)(N+L-m~-2)
(5.43)
P 1
TR (5.44)
cﬁ ifp>1.

Therefore, combining (5.44) and Theorem 5.3.1 Ag (L, N) is bounded above by

CQ%D},,N(JC) lfp < 1 ’

) (5.45)
DY W(f) ifp>1,

Combining (5.42) and (5.45) we have

~ c 2
Bh(sm) < (2+ 2025 ) D)

for all f:Q; ny — R, completing the proof of Lemma 5.6.2.

5.7 The complete graph zero-range process with two
defect sites: Proof of Theorem 5.4.2

For the constant rate ZRP on the complete graph with two defect sites the relaxation
time exhibits different behaviour for p < p¢, p = p. and p > p.. By the same method
as Section 5.6, we calculate the relaxation time by conditioning the process to have
n particles on one of the defect sites. This allows us to use results on the relaxation
time of the background process, a ZRP with one defect site. For p < p. the birth-
death chain exhibits a strong drift to the origin giving rise to a L independent
relaxation time. Unlike the birth-death process defined in Section 5.6, for p > p.
the birth-death process behaves like a symmetric random walk, which gives rise to
a L? dependence on the relaxation time.

In light of Lemma 5.5.1 and Theorem 5.4.1 we only have to bound the relax-
ation time of the projection chain and compare the Dirichlet forms of the projection
chain and the full process. This is contained in the following lemmas, which will be

proved in the following two subsections.

Lemma 5.7.1. There ezists (universal) constants ci,ca,c3 > 0 such that for all
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P < pc L
= p
T? v <c¢ r— ] — , 5.46
tyvza(viey i) (5.46)
for p=pc
Ty <e(l4p)’L, (5.47)
and for p > p. we have
~ 1
Tin <es—(p—pe)’L? . (5.48)

Lemma 5.7.2. Forall L>3, NeN, and f: Q. n - R

- P
B () < (24 3731, ) D)

Since the background process is a constant rate ZRP with a single site defect
on QL*LN*nLh’ the upper bound in Theorem 5.4.2 follows from (5.18), Theorem
5.4.1, as well as Lemmas 5.7.1 and 5.7.2.

5.7.1 Proof of Lemma 5.7.1: The relaxation time of the projection
chain with two defects

Recall that the projection chain (5.19) is a birth death process (X¢)i>0 on {0, ..., N}
with death rate ¢(n,n—1) = r1(n > 0) and birth rate ¢(n,n+1) = ﬂ-i—l,N—n (92(+))-
The birth rate is of the form

. Zi—l N-n—1
G(n,n+1) =714 n_p(9:(-) = —77——

)

1
ZL—l,N—n

where

N
nf(N—-—n+L-2
Zin=>_7 ( N o ) : (5.49)

n=0

By an equivalence of ensembles argument (see for example [62]) we have

(o) = 21 i p<pe

Tim 7wy gy (my)) = | (5.50)
N/L—p P(pe) =7 if p > pe
Furthermore, for p(1 — z) < p.
. p(1—z)
lim 77271,N7n(9y(77y)) =¢(p(l—2)) = m . (5.51)

L—oo
N/L—p and n/N—z
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As in the proof of Lemma 5.6.1 let v; = v = 7"(’)7;1) for all i € {0,...,N}.
By (5.51) and assuming p < p,

r(1+p(1—$))(m_l)+(l_w)<1_ Tu:”)

1+ p(1—2)

lim Ri(v) =
L—o0
N/L—p and i/N—zx

is increasing in x € [0, 1]. Therefore, by Theorem 5.3.2 for all p < p. the relaxation
time of the birth-death chain is bounded above by

-2
~ p
T? v < — | — .
N = Cl(‘” p+ 1)
The case N/L — p = p, follows as before, setting v; = 1 for all i € {0,..., N}
we have
T2 3 < eal1+ po)’L (5.52)

Now consider the case p > p.. In this case, for large L and n < (p — p.)L
the birth-death chain behaves like a symmetric random walk, and for n > (p — p.)L

the chain behaves like the random walk with the rates at the critical density p = p..

Therefore, we partition {0,1,..., N} into two disjoint subsets
0,1, N} = 0,1, (0= p) L} U{L(p— p)L) + 1., N} . (5.53)
=0 =09

A simple change of coordinates shows the birth-death chain restricted to €y is
the same as the chain when p = p. and therefore, the relaxation time scales like
(1+ pe)?L. Since 71 N—n, (9(*)) = ¢ =1 as N/L — p > p. the birth-death chain
restricted to §2; behaves like a simple-random walk on the lattice {0,1,..., (p—pc)L}
and the relaxation time scales like %(p— pe)?L%. Therefore, we expect the relaxation
time for the birth-death chain to scale like %(p— pe)?L?. This can be shown explicitly
by first noting that in the limit N, L. — oo such that N/L — p and n/N — x we

have

L1080y = (14 p(1 — ) log (1-+ p(1 ~ 2)) — p(1 — )05 (p(1 — )
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Via integral approximations of (5.49) we have

Lp
P Y R
(1+p)L(1+p) (1 (r(1+p)) )

f <
=y () TOSE 20
%pg—lr—upﬂ) for p > p.

Since the stationary measure for the birth-death chain is given by

1 _
H%,N[”] = W%,N[{m =n}] = 72 r nZiq,Nw )
LN

for large L, N such that N/L — p > p. and n/N -z <1 — %

V2L

—nrl - L—1,—L(p+1
r ZL—l,N—nA Pc T (o+1)

N

which is independent of n. For x > 1 — %, using the integral approximation (5.54)

)

r‘”ZifL ~N_n, can be shown to decay with x, and the functions appearing in Theorem

5.3.3 can be easily approximated to give a bound which scales like %(p — pe)?L2.

5.7.2 Proof of Lemma 5.7.2: Comparison of the Dirichlet forms

We now turn to the proof of Lemma 5.7.2. We follow the same approach outlined
in Section 5.6 and here we only note the major differences in the proof.

Again, define

1 W%,N[ﬁl]

M(n) = -
) r ”%,N[m +

1 L
0T > galns) (5.55)
=2

which gives the same upper bound for ﬁ%,N(Hf(Tll)) as equation (5.41). Splitting
the terms into A{(L, N) and Ag(L, N) as before, we have the same bound

AJ(L,N) < 2D} y(f) . (5.56)

We again use the Cauchy-Schwarz inequality to bound Ag (L, N) above by

1 1 L

2 1 1
T Vary 4y, (f)Vary_; no E 9z (N :
(L _ 1)2 L,N ( 1 (ga:(nx)) L—1,N 171( ) L-1,N—m ( ( )>>

7-‘—Lfl,me =2
(5.57)

Let J=L—1and M = N — ;. For some y ¢ A, a simple computation on
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the canonical measure of the constant rate ZRP with single site defect shows

1 L
17\/&1"3]\4 (Z 9z (7796)>

WJ,M(gy(ny)) o
J
=> a1 (ge e + 1) + (T = Df a1 (gy(ny)) — T°7 s ar(gy(ny))
r=1
=J—=1+r+J(J = Dmjari(9y(my)) — I°7h 00 (95 (my)) 5

where in the final step we have used ¢,(n, + 1) is equal to 1 for all z € A\ A and r
for x € A. Since gy(n) =1(n > 1) for y € A\ A we can rewrite the expected jump

rate as

TF}LM (gy(ny)) =1- W},M[{ny =0}],

which implies

1 L
anrlJ,M <Z 9z (%))

I
T M (9y —
L

= 7 (Ge(ne + 1)+ J(T = D) ar (99(ny)) — Ty ar (95(my))
r=2

=J=1+r+J(J = 1) (1= m)pyal{ny = 0}]) = J* (1 = ) pl{ny = 0}])
= J* (mal{ny = 03] = mhag 1 [{my = O}]) + Jmjay a[{ny = 0} + 7~ 1.

The zero-range process with one defect site is monotone (attractive), which implies
7r11]7 u(f) < 7T}L a1 (f) for all increasing functions f : NA SR,
Fix y € A, the test function k(n) = 1(n, = 0) is decreasing and we have
7T{1]’M[{’I’/y =0} — 7T(1]’M_1[{’r]y =0} <Oforall JMeN, (5.58)

therefore

T2 (g = 03 = mh g [{ny = O}) + T ag a[{ny = 0} +7 — 1
< Jmjn-1l{ny = 0}] .
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Now substituting J =L —1 and M = N —n; we have

L
1
Varj_y n 9o(n2) | < (L —=1)7f 3y, [{ny = 0}]
ﬂ_i_LN—nl(gy(ny)) L—1,N—m (;:2 x\!|x L—-1,N—m Y
(5.59)
and since ﬂ'i’ N 1s a probability measure we have
Wi—l,N—m [{Uy =0} <1.
Therefore, we have
L
1 1 1
Vary _q y_ 92(Ne) | < 77—, (5.60)
(L —1)? Wi,LM,m (gy(my)) — E7HNm <xz_:2 o L—1
which leads to 5
AJ(L.N) < 2T} ,Din(f) - (5.61)

where TL1—1, p is the relaxation time of the complete graph zero-range process with
one defect site. Combining (5.56) and (5.61) we have

~ 2
Bl () < (24 3731, ) D)

completing the proof of Lemma 5.7.2.

5.8 Lower bounds of the relaxation times

To complete the proofs of Theorems 5.4.1 and 5.4.2, we must derive lower bounds
of the relaxation times, which can be achieved by analysing the Dirichlet forms and

variance of appropriate test functions. We consider the sub and super critical cases

separately.
5.8.1 p<p.
Consider the models with one and two defects when p < p. and define F': Qf, y — R
as follows B(p)\ ™
p
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where a > —1/2, p = N/L, ¢(p) = m and let K = |A| € {1,2}. Since F(7n) is a

function of the first site only, the Dirichlet form reduces to

D (F) =gt (i > 0) (F@') — F(m))?)
o (T () (RO — F(m))?)
x%u; (r1m > 0) (F') = F(m))°)
+ 58 (v oy () (Fo) — F())?)
EE (0r8

Where we have used [62, Theorem 4.2] to replace the expectation with respect to the

S -

canonical measure with that of the grand canonical measure for sub-critical systems.
am
The variance of F'(n) = <9> is given by

T

s = (47) (1 ()
S((2)7) ()7 v

Again, we have replaced the expectation with respect to the canonical measure with
that of the grand canonical measure for sub-critical systems using [62, Theorem
4.2]. Since the measure 1/(]15[] is geometric with parameter ¢/r we can compute the

variance of F' exactly to find

Varl(F) = o(1-2) (- <%>a>2

Therefore, there exists a constant ¢ > 0 such that the spectral gap is bounded above
by

\K MQ inf r<1(f>1+a>2:c(\f\/<75)2

LN B VaI‘L N(F> Oé>—1/2
2
. _ P
c<\[ 1+p> '
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5.8.2 p>op.

Consider the case p > p. and the zero-range process with one defect site. Define
F:Q LN — R as
F(n)=m .

It is easy to see that the Dirichlet form is given by

Di,N(F) = ﬂ—i,N (g1(m)) < e =1

The variance is given by

L
VarlL,N(F) = VarlL,N(Th) :VarbN (N - Zm)

=2

L
:VarlL’N (Z 77x>

r=2
xLVar(lf,c (172)

Where we have replaced the expectation with respect to the canonical measure with
that of the critical grand canonical measure for super critical systems [62, Theorem

4.3]. Therefore, the spectral gap is bounded above by

Di,N(m) c
Vary n(m) (14 pe)?L

)‘IL,N <

for some constant ¢ > 0.

For the zero-range process with two defect sites, an upper bound for the
spectral gap follows from the variational principle (5.9), Theorem 5.3.3 and the
scaling arguments at the end of Section 5.7.1. By (5.9) the spectral gap of the
full process is bounded above by the spectral gap of the projection chain (5.19) as

constructed in Section 5.5, i.e.

K _ - ,Di(,N(f) . K
ALN = H}f {VarfN(f) : Varp, y(f) # 0

< inf m : Vark v (h) #£ 0 and h(n) = h(m) » = Xy,
T h VarfN(h) ’ ’

where Xf ~ is the spectral gap of the projection chain (5.19). By Theorem 5.3.3 and
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computations in Section 5.7.1 we have

M y<c (5.63)

,
(p— pe)*L?

for some constant ¢ > 0.

5.9 Coupling times and cut-off

In this section, we discuss convergence to the stationary measure in total-variation.
For two measures i and v on a countable state space €2, the total-variation distance
is given by
v = plley = i) — pln)l -
neq)
For the defect site ZRP with stationary measure Trﬁ N (5.6), the total-variation

mixing time is given by

d(t) == sup ||Pi(n,-) = 7L nllrv (5.64)
neQr, N
where P;(n, A) =P (n(t) € A|n(0) =n) for some A € Qp, n.
Consider a coupling of the defect site ZRP (n(t), ((t)):>0 on the state space
Qp N x Qr n such that ¢(0) ~ Trf’N, i.e. ((t) is stationary for all t > 0. Define the
coupling time as
TN =inf{t >0 : n(t) =((1)} -

Since ((t) is stationary the total-variation mixing time is bounded above by the

coupling time in the following sense

d(t) < sup P, (T >1), (5.65)
neQr N '

where Py (TE8P > t) = P (T8 > ¢ 0(0) = n and ¢(0) ~ 72y ).

In Figures 5.4 and 5.6, we present numerical evidence for the coupling time
of a ZRP with one and two defect sites respectively. We see vastly different types of
behaviour above and below the critical density, and with one and two defect sites.
In Theorems 5.6 and 5.7, we saw that the relaxation time of the full process is given
by the relaxation of the projection chain. In both cases, below the critical density
the projection chain behaves like a biased random walk. Above the critical density,
the projection chains behave differently; with one defect the chain exhibits drift

towards a value which scales like (p — p.)L, and for two defect the chain behaves
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like a symmetric random walk. In the latter case, it is known that the symmetric
random walk does not exhibit total-variation cut-off, and therefore, we expect to
not see total-variation cut-off in the ZRP with two defects.

In Figures 5.5 and 5.7, we present numerical evidence for the coupling time of
the projection chains with one and two defect sites respectively. In both cases, above
the critical density the coupling time of the projection chain behaves remarkably
similar to that of the ZRP. Heuristically, above the critical density the background
has enough time to reach a quasi stationary regime before the maximum occupa-
tion becomes macroscopic. Therefore, the slow site occupation (which is typically
the maximum) really behaves like the projection chain and the mixing time of the

projection chain is the mixing time of the ZRP.

5.10 Conclusion

In this chapter, we have studied a zero-range process that exhibits condensation
due to single site defects under complete graph dynamics. To calculate sharp upper
bounds of the relaxation time, we partition the state space into a disjoint union
of subspaces and analyse the restriction and projection chains. For the zero-range
process with one and two defect sites, the relaxation time exhibits a transition as the
density crosses a critical value as summarised in (5.14) and (5.17). This scaling of
the relaxation time arises from a transition in the relaxation time of the projection
chain. For one defect site, the projection chain below the critical density behaves
like a random walk driven to the left boundary and above the critical density, the
projection chain behaves like a mean reverting process. For two defects above the
critical density the projection chain behaves like a simple symmetric random walk.

We also give initial heuristic results on the mixing time of this process. By
Monte Carlo simulation, we numerically calculate the coupling time, which is known
to give good bounds for the mixing time of the process. We also numerically calculate
the coupling time of the projection chain and show that it exhibits remarkably
similar behaviour to the full process above the critical density. For the one defect
case, the coupling time appears to show a cutoff at L log(L), whilst for the two defect
case the coupling time appears to scale like L? with no cutoff, which is expected

since the projection chain behaves like a symmetric random walk.
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Figure 5.4: Coupling time for the complete graph zero-range process with one defect
site. Figure 5.4a: coupling time rescaled by L log(L) suggesting the process exhibits
total-variation cutoff. Figure 5.4b: coupling time rescaled by Llog(L) suggesting
the process exhibits total-variation cutoff.
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Figure 5.5: Coupling time for the projection chain (5.19) generated from the com-
plete graph ZRP with one defect site. Figure 5.5a: coupling time rescaled by L.
Comparisons with the biased birth-death chain shows explicitly that the process
exhibits cutoff at ¢, ,L with a window of order V'L, see [44] for more details. Fig-
ure 5.5b: coupling time rescaled by L log(L) suggesting the process exhibits total-
variation cutoff.
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Figure 5.6: Coupling time for the complete graph zero-range process with two
defect sites. Figure 5.6a: coupling time rescaled by Llog(L) for p < p. suggesting
the process exhibits total-variation cutoff. Figure 5.6b: coupling time rescaled by
L? for p > p. suggesting that the process does not exhibit total-variation cutoff, as
predicted by the dynamics of the projection chain.
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Figure 5.7: Coupling time rescaled by L? for the projection chain (5.19) generated
from the complete graph ZRP with two defect sites above the critical density. As in
the case for one defect site the coupling time of the projection chain is remarkably
similar to the coupling time of the ZRP with the same density p and rate . For this
example, above the critical density the projection chain behaves like a symmetric
random walk leading to a mixing time of O(L?) and exhibits no cutoff.
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CHAPTER 6

Birth-Death Chains:
Relaxation, Hitting and Mixing

Times

6.1 Introduction

In Chapter 5, we have seen that by understanding the dynamics of a zero-range
process under certain projections, we can find sharp bounds for the relaxation time
and heuristically give good estimates on the mixing time. For the defect site zero-
range process, it was natural to project the process onto the coordinate of the
slow site, the typical maximum, since it is natural to expect that the dynamics
of the defect site is the slowest mode in the system, and therefore dominates the
relaxation time. For homogeneous zero-range processes which condense via local
interactions, the location of the condensate is typically uniformly distributed on the
lattice A and, heuristically, the slowest time scale is the motion of the condensate
and not the single site dynamics. Intuitively, under homogeneous dynamics, the
stationary measure of a condensing process will contain |A| disjoint wells, which are
each associated with the condensate being located at a site x € A. The dynamics
within these wells can then be understood by a projection on a single birth-death
chain, which is an important step in estimating metastable time scales of these
processes [107, 18]. In this chapter we calculate the relaxation, hitting, and mixing
times for the birth-death chains which are associated with condensing homogeneous
ZEro-range processes.

This chapter is organised as follows. In Section 6.2, we introduce general
birth-death processes and state our main results. We also give a brief outline of the

main methods used to prove our results. We calculate relaxation times in Section
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6.3.1 and hitting and mixing times in Section 6.3.2.

6.2 Notation and results

A Dbirth-death chain (X¢)¢>0 is a continuous time Markov processes with at most
two possible transitions called births and deaths. We focus on finite state space
Zn ={0,...,N}. The process is defined by the generator

Lyf(n) =an(f(n=1) = f(n)) + Bu (f(n+1) = f(n)) . (6.1)

The death rate «,, > 0 satisfies a,, = 0 if and only if n = 0 and the birth rate 3, > 0
satisfies 3, = 0 if and only if n = N. This implies the process is irreducible on Zy
and therefore ergodic with unique stationary (reversible) measure puy on Zy which

is given by the mass function
1 n
= 7 H

Before stating our main results, we first define the notation for the spectral

N

where Zy = Z H BZ L (6.2)
k

n=0 k=1

gap, relaxation time, and mixing time of birth-death processes. We also give a short
review of the methods and theorems we use in this chapter.
We denote the variance of a function f : Zy — R with respect to the

stationary measure puy as Vary(f) and the Dirichlet form is given by

Dn(f) =—pun(fLNS) = Z anpun[n] (f(n —1) = f(n))? . (6.3)

The spectral gap of the generator (6.1) on Zy denoted by Ay is given by the varia-

tional principle given in Definition 2.5.1, i.e.

Dy (f)
Ay =inf ¢ ——~— : V. 0p . 6.4
N n {VarN(f) ary(f) # (6.4)
The relaxation time is defined as the reciprocal of the spectral gap T’ ]r\,el = 1/\N.

The spectral gap Ay is then also the optimal constant satisfying
Vary (P f) < e M Vary(f) , (6.5)

where Py(z,-) = P(X; € -| Xo = x), as stated in Proposition 2.5.2. To find a lower

bound for the spectral gap, we construct a coupling of the birth death process
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and utilise the following theorem [105, 101], which reduces the variational problem
appearing in (6.4) to a problem of finding a ‘good’ test function on the coupled state

space.

Theorem 6.2.1 (Chen). Let L be the generator of a Markov process on the (finite)
state space §) with spectral gap Agqp, and L be a Markovian coupling of L on the
state space 2 x Q. Furthermore, let F': Q0 x Q — R be any positive function such
that F(n,§) =0 if and only if n = £ then

A > min
moeaxa  F(n,§)
n#£E

gap = (6.6)
In this chapter, we are also interested in the the mixing time, which is defined

as the maximal distance dy(t) (over initial state = € Q) between Pj(x,-) and the

stationary measure py in total variation as defined in Section 2.5.2, i.e.

dn(t) := sup |[P(z, ) — pn|lTv - (6.7)
TELN

For each € > 0 the e-mixing time is given by
THX(e) ;= inf{t > 0:dn(t) <e}. (6.8)

Coupling methods can also be used to give good bounds for the mixing time
of a finite Markov process, and for birth death processes this can be further extended
to a calculation of expected hitting times by the following method. Let Z; = (X, Y})
be a coupling of two copies of the same process, such that X; <Y; for all ¢t > 0, and

define the coupling time as
TN =inf{t >0 : X; =Y;} . (6.9)

The distance from the stationary measure puy at time ¢ (6.7) is bounded above by

the probability that the two processes have not coupled in time ¢, i.e.

dy(t) < sup Poy (TN > 1) , (6.10)
I,yGZN

where Py, (Tyy'"F > t) =P (T >t : Xo == and Yy = y). Since the birth death
process is one dimensional the time, TICVOllp is bounded above by the time it takes

for the left most particle to hit NV starting at 0 or the right most particle to hit 0
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starting at N, i.e.

sup Puy (T > t) <min{Py (rn > t),Py (10 > t)} , (6.11)
x,yGZN

where 74 = inf{t > 0: X; € A} is the hitting time of a set A C Zy and we write

T{z} = Tz for point sets. Finally, a simple application of Markov’s inequality shows

Eo () En (TO)} : (6.12)

dyn(t) < mi
N()—mln{ ¢ ) £

where E,(74) = E (74 | Xo = z) is the expected hitting time of the set A with initial
condition Xg = z. Define Hy : Zny — R as

HA(QZ') = Em (TA) )

the expected hitting time of the set A with initial condition Xg = z. For a Markov
processes on a finite state space, the expected hitting time is given by the minimal

solution to the system

Ha(n)=0 forne A,

(6.13)
—LyHy(n)=1 forn¢ A.

See [47] for a simple proof using the total law of expectation and the Markov prop-
erty. The following proposition gives a solution to the system of equations (6.13)
[47], which allows us to calculate sharp bounds for the hitting times and mixing

times of birth death processes.

Proposition 6.2.2. For a birth-death process on Zy given by the generator (6.1)
with death rates oy, and birth rates B3,, the expected hitting time of a set A =
{kp,kr, +1,...,kr — 1,kgr} C Zy is equal to

1 & ]
Ha(n)= > - > B (6.14)
= B =5 unlk]
for all initial conditions n < kr, and
kr—1 N .
1 pn[N — j]
Hx(n) = —_ 6.15
aln) =" P > T (6.15)

for all initial conditions n > kp.
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The proof is completely standard and follows from (6.13) by first writing the
hitting Ha(n) as a telescopic series, Ha(n) = > ;" Ta(i) — Ta(t — 1), and then
solving for T4 (i) with an appropriate boundary condition.

As a first example, we can use Proposition 6.2.2 and (6.12) to derive an N2
bound for the mixing time of a symmetric random walk on Zy. First, note that the
stationary measure py([n] = 1/(N + 1) is the uniform measure on Zy and due to

the symmetry of the process the hitting times are symmetric, i.e. Hy(0) = Ho(N).

Therefore,
0 =3 S Vi = S w1 = v e
1= Papnln] k=0 n—0 2 7

which combined with (6.12) implies that the mixing time of the symmetric random
walk on Zy is of order N2. This bound can be shown to be sharp, in the sense that
there exists a constant ¢ > 0 such that T’ ]I\,nix > ¢N? which can be shown by use of a
distinguishing statistic and we refer to [44] for more details.

In general, the mixing time can be computed by calculating the maximal
expected hitting time a of a ‘large’ set A C  [57, Theorem 1] [58].

Theorem 6.2.3 (Peres, Sousi). For every irreducible and reversible Markov process
on a finite state space Q0 with stationary measure u, and for each o < 1/2 there

exists constants cq, ch,, depending only on a, so that

1
H <Thmiz | =) <€ H . 6.16
Ca x,AI:I;%>a A(-ﬁ) - <4> = Ca x,AI:E?/ﬁ>a A(l’) ( )

Consider the symmetric homogeneous zero-range processes on §0; = NA,

where A = {1,..., L} with periodic boundary conditions, defined by the generator
1 xX,T X, r—
LV ) = 5 D glne) (FO 1) + f™71) = 2f(n) - (6.17)
TzEA

In this chapter, we consider two zero-range processes, which are known to exhibit

condensation in the thermodynamic limit [7], with rates

N
g1(n) = <n—|—1) for n € {1,2,...} and ¢1(0) =0, (6.18)

for b > 3, and

ga(n) = e =" for p e {1,2,...} and g2(0) =0, (6.19)
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for b > 0 and 7 € (0,1). The zero-range dynamics with rates ¢;(-) and ga(-) exhibits

a family of stationary product measures (2.11) on Q, = N* as given in Section 2.3.1

1/5[77] = H vgne] with vgln] = (6.20)

TEA

with stationary weights wi(n) = (n + 1)7° and we(n) = e="" respectively. The
process preserves the number of particles and is irreducible on the state space 27, n

with unique invariant measure (2.18) with mass function

1
Z1,N

WANUIES [T w1 ey - (6.21)

z€EA

Consider the projection chain generated from the zero-range dynamics by
conditioning on the value 7; as derived for the defect site zero-range process in
Chapter 5 Section 5.5, noting that the projection chain is the same for both sym-
metric and complete graph dynamics. The projection chain is a birth death process
on Zy = {0,..., N} with rates

ap=g¢g(n) and By, =7mr_1n-n(9()) = Prn(n) . (6.22)

This projection chain is derived by applying the Dirichlet form to a test function
h(n) : Qr — R, which is a function of the first site occupation number only and

where the Dirichlet form is given by

Din(f) = —mon (FLRYF) . (6.23)

In this chapter, we also consider the approximation of this projection chain where
the jump rate is replaced by the expected jump rate given by the grand canonical

measure Vg, at criticality, 4.e. the birth death process with rates
anp=g(n) and By =ve (9(-)L(n < N)=¢.A(n < N) . (6.24)

Let dy(t), T*(¢), and T3 be the distance from stationarity, e-mixing
time, and relaxation time of the birth death process with rates (6.24). Let dr, y(t),
T in}i}(a), and Tie}v be the distance from stationarity, e-mixing time, and relaxation
time of the birth death process with rates (6.22).

Sharp estimates of the quantities T]r\fl and T]r\,niX are required to calculate
metastable time-scales of condensing interacting particle systems [17, 18, 23]. Zero-

range processes with jump rates given by (6.18) and (6.19) exhibit condensation
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[81], and in the former case are known to be metastable [17, 18]. For these con-
densing zero-range processes the slow time-scale is given by the time it takes for the
condensate to relocate from sites x — y € A, and the fast time scale is associated
to the dynamics of the background particles outside of the condensate.

Our main results are summarised in the following theorems.

Theorem 6.2.4. Consider the birth death process with rates (6.24) where ¢ = 1.
(i) Let the death rate be equal to gi(n) given by (6.18), then there exist

constants c1, ¢, ca,cy > 0 such that the relazation time satisfies
a(N+1)? <TE < (N +1)?, (6.25)

and the e-mizing time satisfies
1 4 1
c2 log (2) (N +1)2 <TH=(e) < {logg <>—‘ (N +1)2. (6.26)
€ €

Note that the constants c1, ¢}, ca, ¢y can depend on the model parameter b > 3.
(ii) Let the death rate be equal to ga(n) (6.19), then there exists constants

Cy, ¢y Cry, CL > 0 such that the relavation time satisfies
ey N2 < et < o N2 (6.27)

and the mizing time satisfies

‘ 1
T (e) < C {bgz <€>-‘ N, (6.28)
The 1/4-mizing time is bounded below by
TH(1/4) > CyN*7 . (6.29)

Theorem 6.2.5. Consider the birth death process with rates (6.22).
(i) Consider the birth death process defined by the projection of the zero-range
process with rates gi(n) (6.18). Then there exist constants ¢y, cj > 0 such that

T (e) < 4c, [IogZ (iﬂ (N + 1) (14 0n(1)) . (6.30)

(ii) Consider the birth death process defined by the projection of the zero-range pro-
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Figure 6.1: Birth and death rates for the processes (6.24) and (6.22). Figure 6.1a:
Rates with g1(n) (6.18) with b = 4 and N = 500. Figure 6.1b: Rates with ga2(n)
(6.19) with b = 1, v = 0.5, and N = 4500. Both processes show non-monotone
behaviour, which gives rise to a change in the scaling of the relaxation and mixing
times when compared with the rates given by (6.24).

cess with rate ga(n) (6.19), then there exists constants ., ¢, > 0 such that

T (e) < 4cy,, [mgg <iﬂ Nexp{b(2'""—1) (N + 1)} . (6.31)

It is known that the birth rates ®, n(n) = ¢. = 1 as N — oo, and therefore
for large N the processes (6.22) and (6.24) could expect similar behaviour. However,
convergence is only pointwise in n, and from Theorems 6.2.4 and 6.2.5 we see that the
mixing and relaxation times exhibit different scaling forms. In Figure 6.1, we plot the
birth and death rates for the processes (6.22) and (6.24) with rates (6.18) and (6.19).
As discussed in Chapter 4, the canonical current @, ;(n) is non-monotone, this gives
rise to and effective potential well and metastable behaviour for the associated birth-
death chain. This is not the case in the birth death processes (6.24), where the birth
rate is constant. In this case, the process is only weakly driven' towards the right
most boundary.

To calculate the bounds appearing in Theorem 6.2.5, we calculate the ex-
pected time Hy(0) of the chain starting in site 0 and hitting site N. Heuristically,
the birth death chain defined by projecting on the occupation of site one under the
measure 7y, v[-] exhibits two ‘wells” at p.L and (p — p.)L associated with the con-
densate being located on one of the L — 1 sites and the condensate at site 1 (or the

site we project onto) respectively. Then the time scale Hx(0) can be thought of as

LA birth death process is weakly driven to the the right most boundary if o, > 3, for all n
sufficiently large and a, — 8, — 0 as n — oo.
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Figure 6.2: The relaxation time for the projection chain (6.22) with rates (6.18)
with b = 5. Figure 6.2a: Fixed system size L = 32 and L = 256, and the predicted
scaling form N'+°. Figure 6.2b: Fixed density p =1 > p. and p = 2 > p,, and the
scaling form L°.

the time it takes for a condensate to transition to site 1 from one of the remaining
sites. However, the well at p.L should be deeper than the well at site (p — p.)L since
there is a larger probability, by a factor proportional to L, of having the condensate
outside of site 1. The time scale of condensate leaving site 1 and moving into the
background should be smaller then the reverse process. Therefore, we expect that
Hy(N) should give rise to the smaller hitting time and better bounds on the relax-
ation and mixing times. In Figure 6.2 we plot the relaxation times of the projection
chain for fixed L varying N and for fixed p varying L, which suggests this intuition
on the dynamics of the condensate is correct. However, for fixed L we appear to
have the scaling N appearing in Theorem 6.2.5 correct up to a constant which
depends on L. The correct scaling is expected to be given by N'*/L  which is

consistent with the thermodynamic scaling showing in Figure 6.2b.

6.3 Proof of Theorem 6.2.4

6.3.1 Relaxation times and the spectral gap

First, consider case (i) of Theorem 6.2.4 where the death rates are given by (6.18).
Define a basic coupling (Z;)i>0 = (X4, Yi)t>0 where particles move independently

until the first hitting time, thereafter particles jump together according to the orig-
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inal generator (6.1). The coupled generator is given by

ENf(nvm) =Cn (f(n - 17m) - f(nvm)) +5n (f(n+ 17m) - f(n7m))
+ am (f(n,m —1) = f(n,m)) + Bm (f(n,m + 1) = f(n,m))

for n # m and
ENf(”v”) :Ozn(f(n—l,n—l) _f(nan))"i_ﬁn(f(n"i_l:n"i_l)_f(nan)) .
Let F : Zn x Zn — R be given by

n+1)(m+1 ifn#£m
R (R I
0 otherwise

With out loss of generality assume n < m, then the ratio (6.6) is given by

_ENF(n,m) 1

- - - 32
F(n,m) ntl (o — Bn) + e (Qm — Bm) (6.32)
if [m —n| > 1, and
LyF(n,m) 1 1
Fla,m) 1o TPt am = oy (6.33)

if [m —n| = 1. For ay, = g1(n), whenever n > 1 we have a,, > 3, = 1, and since «,,
is decreasing for all n > 0 if follows that (6.32) is decreasing in n and m. Moreover,
since a, — 1 as n — o0, it is easy to see (6.32) tends to 0 as n,m — oo. In
addition, since 0 < n < m we have %Han — #Hﬁm > 0 which implies, (6.33) is
strictly bounded above by «,, + 8, > 1. Therefore, the minimum appearing in (6.6)
is obtained when |n —m| > 1. Since oy, — B > 0 for all m # 0, we can bound
(6.32) below by

_ENF(n,m)> 1
F(n,m) ~—n+1

(o, — Bp) forall n,m e Zy

which implies

_— — . 6.34
(n,m)rélzlgxlN F(n,m) — nISnf\lflil n+1 (@n = Bn) ( )
n#Em

To complete this part of the proof, we need the following lower bounds on the death
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rate o, = g1(n)
—b
1 b
an =gi1(n) = <1—> >1+—,
n n
and therefore by Theorem 6.2.1

b b

Ay > s 2
NENN-1) N2

We need to find a matching upper bound for the spectral gap, which can be found

by substituting a good test function into the variational principle (6.4). Let f(n) =

(n 4 1)°, the variance is given by
1 & 1 & i
2b —b b —b
Vary(f) = ZN E n+1)*n+1)"— (Z E (n+1)°(n+1) )

=0
(n+1)° (ZN21> .

N
Since (n + 1)° is increasing, the variance of f is bounded below by

Vary (f) = ZlN (1 +/ON(1 —i—x)bdx) _ <NZJ;\,1>2

1 1 N+1\?
- N+ 1)bH . :
ZNb+1<b+( +1) ) ( I ) (6.35)

I
|
(]

n=0

The Dirichlet form is given by

(nb— (n+1) )2

l\D\H

N
“33ne
i Vo 2+ )

[\DM—A

where we have bounded the term appearing inside the square as follows

(n+ 1) — b = (n+1)" (1— (nL)b) — (4 1) (1— (1+i)b>

< (n+1)" (1 - (1— b)) G, < 2b(n+1)"""

n n

113



6.3. PROOF OF THEOREM 6.2.4

Substituting the form of the invariant measure into the mass function (6.2), we have

5 N
Dx(f) < 7 Do g+ 1)

n=1

b

—b
Now since g1(n) = (niﬂ) is decreasing for n > 1 with a maximum of g(1) = 2°,

we get the following upper bound

pab? [N b2 p40° 1 b1 ob-1

Dy(f) < 202" (z+1) d:sz——((N+2) _9 ) . (6.36)
ZN 1 ZN b—1

Combining (6.35), (6.36), and knowing Zy has a finite limit as N — oo, the spectral

gap is bounded above by

)\N<Cb

< m(l +o0(1)), (6.37)

for some constant ¢, > 0.

For case (ii) of Theorem 6.2.4, we follow a different approach since the lower
bound (6.34) fails to give the correct scaling form for the spectral gap. Recall the
functions B4 (m) and B_(m) appearing in Theorem 5.3.3

T

By (m) = sup Z _ va[y] ;

e>m \ S0 1 [Ylay y>a
m—1 1
B_(m) = sup —_— UNY )
( ) r<m (; ,UfN[y]by> yZS; [ ]

where m is the median of the invariant measure puy. First, we approximate the

function B4 (m). Define

Bi(m,z) = Z ! " Z,UN[Q]

Il
PO
ML
m‘d
2
N———
]
@)
<,

where in the last step we simplified the equation by cancelling the partition functions

Zn and used the reversibility of the measure pun. Approximating the series by an
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integral, we have
N

1
Z:efyW = N/ e N ag
T

y=z

where & = 2z/N. Taylor expanding 3" about § = 1 we have

1 1
N/ e N g < N/ e N G-1) gy = lNl—We—N” (e—vN“’(i—l) — 1) )
; . v
T x

By the same method, we have

x—1

-
E ey <N
y=m

z—1/N
N ¥ gy = Lyt (3140 — o (811
m/N v

The function B (m,z) is then approximated by

N21=7)
2

Bi(m,z) < e V7 <€N7(1+(z—1—%)7) — @Nv((%—1)7—1)> (e*VN”(i‘*l) _ 1> ,

which is maximised when & = H‘;”% Therefore,

N2(1=7)
By (m) =<
Y

2 N,m7

where )

Coin = =7 (1 - 304mmN)

We have that Cn,, — 1 as N — oo since v € (0,1) and m < N, i.e. e N 4

1+m—N)N7—1

and e2( — 0 as N — oo. Therefore, the function B4 (m) has the

approximate form

To complete the proof, we must show that the scaling form of B_(m) is
not larger than N2(1=7). Since the measure py is sub-exponential, the median is
bounded above by a constant C'y > 0 which depends on the parameter . Hence,
the maximum appearing in the definition of B_(m) is over a finite interval and the
function being maximised is independent of the system size N. Therefore, B_(m)
is bounded above by a constant independent of N and by Theorem 5.3.3 there exist
constants c., C{Y > 0 such that the spectral gap is bounded above and below by

ey N2 < Ay < N2 (6.38)
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6.3. PROOF OF THEOREM 6.2.4

This completes the proof of the relaxation time statements in Theorem 6.2.4.

6.3.2 Mixing times via hitting times

Heuristically, since the birth death processes (6.24) with rates (6.18) and (6.19)
exhibit drift towards the left boundary (see Figure 6.1) the expected time to hit site
N from 0 should be larger than the expected time to hit 0 from N. This can be
made rigorous by the coupling argument constructed in Section 6.2

First, consider the process with death rates (6.18), where the stationary
measure puy has power law tails. The expected hitting time of the chain starting in

site N and hitting site 0 is given by

=

n

> N[N — k]

k=0

1

Ho() an_piN[N —n]

il
D

1 n
w(]\f—n—l)kZ:Ow(N_k)7

I
o

n

where in the last step we used detailed balance and simplified the equation by
cancelling the partition functions. Since the stationary weights satisfy w(n) = (n +

1)~ we have

N-1 n
Ho(N)=> (N=n)®Y (N —-k+1)"°
n=0 k=0
N—-1 N
=> (N=n) Y (k+1)7".
n=0 k=N-—n

The term in the second summation is decreasing, so we have the upper bound

=z

Ho(N)

IN

(N=n)’N -n+1)""(n+1)

P
Dy

< (n—i—l):%N(N—i—l)S (N+1)° .

N | —

3
I
=)

Therefore, by (6.12) we have

dn (g(N + 1)2> =

IS
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for all g > 0, which implies

TR™(e) <

1
— (N +1)?.
_26( +)

The € dependence can be improved by the inequality

1(e) < |1ogs (1) | 700 (6.39)

as derived in [44, Section 4.5]. This bound is sharp in N since for all ¢ > 0
mix 1 rel
TR™(e) > log ( o= (TN - 1) : (6.40)
€

see for example [44, Theorem 12.4], where a lower bound for T%¢! is give by (6.37).
Now, consider the process with death rates (6.19), where the stationary mea-
sure puy has stretched exponential tails. The expected hitting time of the chain
starting in site N and hitting 0 is given by
N-1 n
Ho(N) = N7y "= (V=R (6.41)
n=0

k=0

Setting x = n/N, we can approximate the first series as the integral

SR 2y / N gy
k=0 0

Expanding —(1 — y)” about y = 0 to first order we have
N7 arl—
N/x e N9 gy < N/x N1 gy = e” N (ewl\” -1) .
0 0 v

We can now approximate the expected hitting time as the integral

—N7 p71— 1-1/N
N
Hy(N) =< Ne/ NI (3N 1) da
v 0

Again, expanding (1 — x)7 about & = 0 to first order and integrating we have

N2—7 N2—2v N1-7 6N7_1(777N+N)7N7N272'y

+ . (6.42)
¥ ¥? 2

Hp(N) =
v 7

For v € (0,1) the leading order term is N2~7, which implies that there exists a
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constant cQ/ > 0 such that

Ho(N) < d,N*77, (6.43)
and therefore )
s C

TN (g) < §N2_7 . (6.44)

The e dependence can be improved by (6.39). To complete the proof, we must bound
the 1/4-mixing time below by a function which scales like N?>~7. By Theorem 6.2.3,
the 1/4-mixing time is bounded below by

TR™(1/4) > max Ha(w) (6.45)

for some set A such that py[A] > 1/2. Since the measure py is sub-exponential and
we are trying to bound the maximum over sets A C Zjy, we can choose the set A to
be of the form {0,...,m,} for some m, € Zy, which depends on the parameter ~.

Clearly, the maximum appearing in (6.45) is given when = = N, so we have
le(1/4) > Hp, (N) . (6.46)

Repeating the same computations as before, it is clear that there exists a constant
C, > 0 such that
m1x(1/4) > C NQ

completing the proof of Theorem 6.2.4.

6.4 Proof of Theorem 6.2.5

6.4.1 Upper bounds via hitting times

First, consider the birth death processes (6.22), the single site projection of the

(homogeneous) zero-range process with rates

g(n) = ( o )_b forn e {1,2,...} . (6.47)

n+1

The expected hitting time of the birth death process starting in site 0 and
ending at N is given by

ZZkOMLN] szow )Zr—1,N—k

@7 n(n)pr,n[n] O N ( n)ZL-1,N-n
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The inner summation can be bounded above by the partition function Zj, n, so we

have

Hy(0) < Z ZL.N i ZLN
M= = rn(n)w(n)Zr—1,N-n n)ZL-1.N-n

)

n=1

where in the last step we used detailed balance. Since g(n) > 1 for all n > 1, we
find

n)Z1,—1,N—n

Now, taking the maximum in the above summation we get

1
ZLN < NZLN max ————5—————
Z ZL 1,N—n 1<n<N w(n)ZL_LN_n

1 1
< NZp N max max ————
1<n<N w(n) 1<n<N ZL—l,N—n

1
= NZLy(N 4 1) ma e
=t = —hHATN

Since we know Zy, n/w(N) — Lz(1)*"! as N — oo for each L > 2, see Section 3.4.1

for more details, there exists a constant Cp > 0 such that

1
NZpn(N+1)° B <CyN(N 4+ 1)’Lz(1)I"1 (N +1)7%(1 4 on(1))
N> —1L,N—m

1
X
((L = Dz()F2(N + 1)~ (1 + ON(l))> ’
which is bounded above by

L
L—-1

2(D)CH(N + 1)1+ ox(1) < (N + 1) (1 + ox(1)) -

Therefore, by (6.12) we have

i (BN + 1)1+ ox (1)) g; (6.48)
for all 5 > 0, which implies
TR (o) < éc;,(N + 1) (1 + on(1)) . (6.49)
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Following the same approach we have the following bound
mix 1 —
TP (e) < gcng exp{b(2""7" - 1) (N +1)7} , (6.50)

for the projection chain with rates (6.19).
The e dependence in both bounds can be improved by (6.39).

6.5 Conclusion

In this chapter, we have calculated the relaxation and mixing times for a class of
projection chains arising from homogeneous condensing zero-range processes. From
Theorem 6.2.5, the mixing times (and therefore relaxation times) of the projection
chain are consistent with the metastable time scales of the motion of the condensate
[17, 18]. Since this metastable motion of the condensate is heuristically the slowest
mode in the system, this time scale is expected to give the scaling form of the
relaxation and mixing times. To find the relaxation time for the full zero-range
process we would need to follow the analysis outlined in Chapter 5. This method is
not expected to work here since it typically relies on having the restriction process
reach a stationary state on a time scale which is faster than the dynamics of the
projection 7 (t), which is not necessarily true in this case. Alternatively, one could
consider projections which are more natural to the underlying process. For example,
the decomposition of the state space into a disjoint union of metastable wells given
in [18]. However, this method would require sharp estimates of the relaxation time of
the zero-range process restricted to a metastable well, and current known estimates
are not expected to be sharp.

The replacement of the canonical current with the grand canonical current
(6.24) in Theorem 6.2.4 leads to a different scaling of the relaxation time and mixing
times. Whilst the dynamics of this birth-death chain are not consistent with the full
zero-range process they are used to give crude bounds for the mixing and relaxation
times of the zero-range process restricted to a metastable well [18]. In the metastable
well the location of the condensate is known and the distribution of background sites

is well approximated by the maximal invariant measure v, .

120



CHAPTER 7

Conclusion

In this chapter, we summarise the main results contained in this thesis and give a
short summary of possible future research.

In Chapter 3, we discuss various definitions of condensation in terms of the
stationary measure of the underlying process in both the thermodynamic limit and
on finite lattices. Whilst most rigorous results on condensation require the station-
ary measure to be a (conditional) product measure, the definitions we present are
general, up to spatial homogeneity of the process. In [64] it was shown that conden-
sation can occur on finite lattices if the tails of the single site marginals decay as a
power law. The main result of Chapter 3 is to generalise this to prove the equiv-
alence with a class of measures with a sub-exponential tail, which includes single
site marginals that have a stretched exponential tail, that has been well studied in
the literature on condensing particle systems. One interesting feature of the class of
sub-exponential tails is that they do not require the stationary measure to have a
finite first moment, which is a necessary condition for condensation in the thermo-
dynamic limit. This implies that processes can condense on finite lattices but not in
the thermodynamic limit. Condensation can also occur in the thermodynamic limit
but not on finite lattices if the tails of the single site marginal do not satisfy certain
regularity conditions, and we present such an example in Section 3.5. For processes
that do not exhibit stationary (conditional) product measures, rigours results are
difficult to obtain and what is known is obtained from heuristic methods and sim-
ulation. In Section 3.8, we study the chipping model which was first introduced in
[84]. By mapping the process on two sites to a 1-D random walk with resetting, we
prove that condensation occurs on fixed finite lattices according to Definition 3.2.3,
and furthermore, we calculate the critical density which is different to the predicted
critical density in the thermodynamic limit. This heuristically implies that the crit-
ical density can be dependent on the system size, which is not the case for processes

that exhibit stationary (conditional) product measures.
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In Chapter 4, we study the monotonicity properties of condensing stochas-
tic particle systems. Couplings, which require monotonicity, are powerful tools for
deriving hydrodynamic limits, relaxation times, and mixing times of Markov pro-
cesses. Previous results on condensing zero-range processes show non-monotonicity
by an overshoot of the canonical current, which results in a metastable hysteresis as
the process switches from condensed to non-condensed regimes [67, 16]. We prove
non-monotonicity for all condensing processes that exhibit stationary product mea-
sures with a finite critical density, where we rely on properties of sub-exponential
distributions discussed in Chapter 3. If the critical density is infinite, we are not
able to prove that all processes with stationary weights of the form w(n) < n=° for
b € (1,3/2) are non-monotone and in fact there exists a monotone example recently
found in [54]. For processes that do not exhibit stationary product measures con-
densing processes can be monotone, and the chipping model introduced in Section
3.8, is such an example.

In Chapter 5, we study a zero-range process that exhibits condensation due
to single site defects under complete graph dynamics. By a decomposition of the
state space first developed in [32] for the Kawasaki Ising model and for a zero-
range process in [87], we calculate the relaxation time for two condensing zero-range
processes. We decompose the state space by conditioning on the value of a defect
site, which allows us to compare the relaxation time of the full zero-range process
with a constant rate zero-range process and a projection chain that jumps between
the disjoint sets in the partition under some average rate of the dynamics. For
the zero-range process with one defect, below the critical density, the projection
chain exhibits drift towards the left most boundary resulting in a size independent
relaxation time. Above the critical density, the projection is driven towards a value
which scales as the system size and we show the relaxation time scales linearly with
the system size. This transition in the relaxation time for the projection chain
leads to a transition in the relaxation time of the full zero-range process. For the
zero-range process with two defects, above the critical density, the process behaves
like a symmetric random walk where the relaxation time scales like the square of
the system size resulting in a different transition in the relaxation time of the full
process. Heuristically, the dynamics of the defect site (the typical maximum) is
the slowest mode in the system and therefore, the mixing time of the projection
chain should be similar to the mixing time of the zero-range process. We validate
this heuristic by numerically calculating by simulation the coupling time of the full
zero-range process and the projection chain. The process with one defect appears

to show a cutoff at ¢,L log(L) with a window of order L for some constant ¢, > 0.
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The process with two defects does not appear to show a cutoff and the mixing time
scales like the relaxation time. A possible approach to prove this claim would be to
follow the method outlined in the sequence of papers [38, 40] by first showing that
before the mixing time the transition kernal of the process can be well approximated
by the kernel of the projection chain.

In Chapter 6, we calculate the mixing and relaxation times for the projection
chain given in Chapter 5 for condensing homogeneous zero-range processes. The
bounds we compute are consistent with the metastable time scales of the motion
of the condensate given in [17, 18], which is heuristically the slowest mode in the
system.

There exist several open and interesting problems which follow from the work
done in this thesis. In Chapter 3, we focus on processes that exhibit stationary
product measures, however, there has been recent work on condensing processes
where the stationary measure is pair-factorised or cluster factorised [72, 97, 99, 98].
It would be interesting to adapt Definition 3.2.3 of condensation for pair and cluster
factorised measures, similar to the equivalence of the definition with sub-exponential
measures for processes with stationary product measures. Difficulties may arise since
the condensate can be spatially extended (see for example [99]), which is typically
not the case for processes with stationary product measures. The sharp bounds
for the relaxation time of the projection chain of a homogeneous zero-range process
we give in Chapter 6 could be used to calculate a sharp bound for the relaxation
time of the full process. However, it is clear that the method outlined in Chapter
5 is not enough and better bounds are required when comparing Dirichlet forms.
An alternative approach is to consider a different partition by conditioning on the
location of the condensate, which is more natural to the process. So far, only
suboptimal bounds on the relaxation time for the zero-range process restricted to
a metastable well are known and given in [18]. Further difficulties may arise when
calculating the relaxation time restricted outside the metastable wells and when

comparing Dirichlet forms.
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APPENDIX A

Numerical methods

A.1 Numerics

In the following, we summarise methods of numerically calculating expectations of
relevant test functions with respect to a conditional product measure with mass

function

1
T g\w(m)ﬂ(n €QrnN) , (A1)

WAMUIES
where A = {1,..., L} and

QLVNZ{UENA : Zn:p:N}.
TEA

In Chapter 4, we provide numerics for the expectations of the test functions

fit) =1 (m=...=nr-1=0) (A.2)

and the background density

N — My (n)

——L (A.3)

fa(n) =
where

M p—
L(n) Max 7

is the maximum occupation number.
A simple computation shows that the expectation of (A.2) with respect to

TN is given by
w(0)"~'w(N)

A4
Zin (A.4)

mL.n (fi(n) =
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The partition function (normalisation) Zy, y satisfies

N
ZrLN = Z w(n)Zr—1,N-n -
n=0
Therefore, we can calculate the partition function recursively with an initial condi-
tion Z1, = w(n) for all n € N. For systems of size L = 2", for some n € N the

partition function can be written as

N
ZLN = Z Z1/204L/2,N—n
n=0
which gives rise to an efficient method of numerically calculating the partition func-
tion and (A.4) for large systems.
Recursive methods can also be used to numerically calculate the expectation

of the maximum occupation number and therefore, the background density

1
L—-1

RE(N) = mpn (fo(n) = N (N — Mgp(n)) .

First, we consider the cumulative distribution function of the maximum occupation

number )
mrN [Mp < M] = TQL,N,M .
N

)

As for the partition function, the function Q7 x s can be computed recursively since

M
Q=Y wn)QL 1N ;
n=0

and again for L = 2" for some n € N we can write

M
QrNm = Z Qr/2nMQL/2,N—nM -
n=0

The initial condition of the recursion is given by Q1 , v = w(n) for n < M and

Qin,m =0 for all n > M. The expectation of My, (n) with respect to mp, n is given
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by
N L
mrn (Mp(n) = nrpn [{Mr(n) =n}] = 7~ > n(Qryn— QLn-1]
n=0 1 n=0
Z1LN

A.2 Sampling from WﬁN[n]

Consider (n(t),((t))r>0 a coupling of the defect site zero-range process introduced
in Chapter 5. To calculate the coupling time, we must initialise ( according to the
stationary measure ﬂﬁ ~- In this section, we review a method of sampling perfectly
from wﬁ n Without simulating the zero-range dynamics.

First, consider the case when A = (), i.e. no defect sites and 7TK N 1s the
uniform measure on €17, n. To sample from 7'['%7 N> first initialise a configuration
¢ =(0,...,0) the zero vector of length L. Then, whilst the number of particles is
less than N, add a particle to site z € A with probability proportional to (, + 1. It
is easy to show, after N steps the configuration ¢ will be uniformly distributed on
Qr,n. This algorithm can be interpreted as a system of L independent continuous
time pure-birth chains ((t) = ((;4(t))zea, each corresponding to a site x € A with
birth rate ¢, + 1. Starting from the configuration ((0) = (0,...,0) and stopping
when )\ (z(t) = N gives a uniform sample from Qf, .

Now consider the case when A # (). Let ((t) = ((x(t))zea be a sequence of

pure-birth chains time dependent rates

G+ 1 where = ¢ A

(e — ¢ + 1 at rate .
h(t)((z +1) where z € A

Since we have a sequence of pure-birth chains, the distribution of (,(¢) at time ¢ can

be computed explicitly to find

PG, (1) | et (1—e)" for z ¢ A (A5)
x =Nl = .
e H(®) (1 — e_H(t))n forz € A

where H(t) = fot h(s)ds. To ensure that we have a sample from 7TﬁN when ) o\ G (t) =

N we can compare (A.5) with the grand-canonical single site marginal given by (5.4),
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- V] = (1—¢)o™ for x ¢ A
e (7¢><$)n forz €A

This gives the solution

) = M= (A7)

H(t)zlog(l .
Notice that h(t) and H(t) diverge as t — — log(1—7), which implies that the number
of particles added to the defect site will diverge whilst the number in the background
will remain finite in the time window [0, —log(1 — )). In Algorithm 1, we describe
how to simulate the sequence of independent pure-birth chains with time dependent
rates. For simplicity, we consider the case when A = {L}, i.e. one defect placed at
the last site.

A.3 Simulation methods

All simulations throughout this thesis are performed with a Gillespie type algorithm
[108], which produces statistically correct trajectories of the Markov process. Here,
we describe how to calculate the background density or the coupling time for the

chipping model and zero-range process respectively.

A.3.1 The chipping model

In Algorithm 2, we describe the Gillespie algorithm for calculating the background
density for the chipping model defined in Section 3.8 with L sites, N particles on
the complete graph, i.e. p(z,y) = ﬁ for all n # y.

Each update in the algorithm has complexity O(L), since in each time step
we must update the partial sums C), for n € {min{i,j},..., L} and calculate the
maximum occupation My, (n) = max{ni,...,nr}. The complexity can be reduced
to O(log(L)), at the expense of memory, by storing a binary tree. For simplicity,
consider lattices of length L = 2™ for some n € N, then the binary tree is defined
recursively by C; j = Cj_12j—1 + Ci—12; for i € {0,...n} and j € {1,..., 2"~} and
initial conditions Cp; = ¢; for j € {1,...,L}. Now the updates to the binary tree
can be performed by retracing the path of the binary search to select the transition
site, which has complexity O(log(L)). Furthermore, the maximum value can be

updated by comparing the prior maximum and the occupation of the entry site
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Algorithm 1 Growth algorithm to sample from ﬂﬁy y the stationary measure of the
defect site zero-range process on the complete graph with L sites, N particles, and
A a set of defect sites. The Algorithm outputs a configuration sampled from wﬁ N-

Require: A vector ( of length L
Require: List of L — 1 jump rates for each site in the current state (cz-)f:_l1
Require: List of partial sums C,, = ;" | ¢; with Cp =0
{Initialise ¢, the jump rates, partial sums, and time}
¢+ (0,...0)
ci=1forallie{l,...,L—1}
Cp,=nforallne{l,...L -1}
t<«+0
{Draw two exponential random variables with distribution Exp(Cr_;) and
H (Exp(C, + 1))}
E; + Exponential random variable with mean 1/Cf_
p < Exponential random variable with mean 1/(¢z, + 1)
Fy H-! (p)
for each i € {1,...,N} do
if F < Ey then
{Add a particle to a non defect site with probability ¢;/Cr_1}
p < Uniform random number on [0, CL_;)
Perform binary search for ¢ such that C;_; < p < Cj

G=G+1

{Update birth-rates, partial sums, time, and draw time of next event}
ci+ci+1

Update C), for n € {i,...L — 1}

t E1

{Draw an exponential random variable with distribution Exp(Cr_1)}
p <Exponential random variable with mean 1/C7_4
Fi+t+p
else
{Add a particle to the defect site}
L Cr+1
{Update time and draw time of next event}
t <+ Ey
p < Exponential random variable with mean 1/((z, + 1)
E « H(Ey)
E+« E+p
Ey + H(E)
end if
end for
return
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Algorithm 2 Gillespie update algorithm for the chipping model with N particles
on a lattice of L sites. Algorithm calculates the background density RbLg (N) for the
process.

Require: A vector n of length L
Require: List of L jump rates for each site in the current state (cl-)iL:1 where
¢i=14w)d(n; >0)
Require: List of partial sums C,, = Y ;" | ¢; with Cp =0
{Sample time increment from Exp(Cf)}
dt < Exponential random variable with mean 1/Cp,
t—t+dt
{Choose exit site with probability ¢;/Cp}
p < Uniform random number of [0, C},)
Perform binary search for ¢ such that C;_1 <p < Cj
{Choose entry site uniformly on remaining L — 1 sites}
j < Uniform integer on {1,...L — 1}
if j < ¢ then
JJ
else
j—Jj+1
end if
{Decide if one particle jumps or all particles jump}
p 4 Uniform random number on [0, 1 4 w]

if p < w then
ni <=M —1
nj =+l
else
’I7i<—0
NN+
end if

{Update transition rates and partial sums}
Update ¢; and ¢;

Update C), for n € {min{i,j},..., L}
{Calculate the maximum occupation}

My (n) < max{m,...,n5}

N—Mp,(n)
return =1
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given by the dynamics of the underlying random walk.

A.3.2 The zero-range process

In Algorithm 3, we describe the Gillespie algorithm for calculating the coupling time
of the defect site zero-range process on the complete graph with L sites, IV particles,
and a set A of defect sites.

The complexity of the algorithm is O(L), since at each time step we must
update the partial sums C,, for n € {min{i,j},..., L}, which can be reduced to
O(log(L)) by considering the binary tree discussed in Section A.3.1. Furthermore,
the performance of the algorithm can be improved by utilising the simplicity of the
coupled generator. For coupled processes (7(t)):>0 and ({(t))¢>0, the exit rate only
changes when max{7;,(;} jumps from 1 — 0 or 0 — 1, since the jump rates g,(n)

are positive and constant for n > 0 and 0 if and only if n = 0.
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Algorithm 3 Gillespie update algorithm for the coupled defect site zero-range
process with IV particles on a lattice of L sites with a set A of defect sites. Algorithm
calculates the coupling time for the process.

Require: Vectors n and ¢ of length L
Require: List of L jump rates for each site in the current state (c;)~,
Require: List of partial sums C,, = Y ;" | ¢; with Cyp =0
{Initialise n with N particles on a non defect site and ¢ sampled according to
W/%,N}
n < No, for some = ¢ A
¢ < Random sample from Wﬁ N
{Initialise list of jump rates}
ci = max{g;(ni), 9i(Gi)}
Fill list of partial sums C),
t«+0
while [{i:n; # (;}| >0 do
{Sample time increment from Exp(Cr)}
dt < Exponential random variable with mean 1/Cp,
t+—t+dt
{Choose exit site with probability ¢;/Cp}
p < Uniform random number of [0, Cf,)
Perform binary search for 7 such that C;_1 < p < C;
{Choose entry site uniformly on remaining L — 1 sites}
j < Uniform integer on {1,...L — 1}
if j <i then
JJ
else
j+—j+1
end if
{Update configurations according to coupled dynamics}
if ; > 0 and (; > 0 then
ni <1 —Land n; < n; +1
Q<—Q—1and§j<—ﬁj+1
else if n; =0 and (; > 0 then
Q<—Q—1and§j<—gj+1
else if 7; > 0 and (; = 0 then
n;i < n; —Land n; < n; +1
end if{Update transition rates and partial sums}
Update ¢; and c;
Update C), for n € {min{i, j},...,L}
end while
return ¢

131



[1]

2]

[10]

[11]

[12]

Bibliography

A. Einstein. Quantentheorie des einatomigen idealen Gases. Sitzungs- berichte
der Preuss. Akad. der Wissenschaften, 6:261-267, 1924.

M. H. Anderson, J. R. Ensher, M. R. Matthews, C. E. Wieman, and E. A.
Cornell. Observation of Bose-Einstein Condensation in a Dilute Atomic Vapor.
Science (80-. )., 269(5221):198-201, 1995.

J. F. C. Kingman. A simple model for the balance between selection and
mutation. J. Appl. Probab., 15(01):1-12, 1978.

S. Dereich and P. Morters. Emergence of condensation in Kingman’s model
of selection and mutation. Acta Appl. Math., 127(1):17-26, 2013.

G. Bianconi and A-L. Barabasi. Bose-Einstein Condensation in Complex Net-
works. Phys. Rev. Lett., 86(24):5632-5635, 2001.

J-P. Bouchaud and M. Mézard. Wealth condensation in a simple model of
economy. Phys. A Stat. Mech. its Appl., 282(3):536-545, 2000.

M. R. Evans. Phase transitions in one-dimensional nonequilibrium systems.
Braz. J. Phys., 30(1):42-57, 2000.

M. R. Evans. Bose-Einstein condensation in disordered exclusion models and
relation to traffic flow. Eur. Lett., 36(1):13-18, 1996.

J. Krug and P. A. Ferrari. Phase Transitions in Driven Diffusive Systems With
Random Rates. J. Phys. A-Math. Gen., 29:1.465—1471, 1996.

F. Spitzer. Interaction of Markov processes. Adv. Math., 5:246-290, 1970.

C. Cocozza-Thivent. Processus des misanthropes. Z. Wahrscheinlichkeitsthe-
orie, 70(4):509-523, 1985.

C. Kipnis and C. Landim. Scaling Limits of Interacting Particle Systems.
Springer, Berlin, 1999.

132



BIBLIOGRAPHY

[13]

[14]

[15]

[16]

[17]

[21]

22]

J.-M. Drouffe, C. Godreche, and F. Camia. A simple stochastic model for the
dynamics of condensation. J. Phys. A-Math. Gen., 31(1):L19, 1998.

M. R. Evans, S. N. Majumdar, and R. K. P. Zia. Canonical Analysis of
Condensation in Factorised Steady States. J. Stat. Phys., 123(2):357-390,
2006.

S. N. Majumdar, M. R. Evans, and R. K. P. Zia. Nature of the Condensate
in Mass Transport Models. Phys. Rev. Lett., 94(18):180601, 2005.

P. Chleboun and S. Grosskinsky. Finite Size Effects and Metastability in
Zero-Range Condensation. J. Stat. Phys., 140(5):846-872, 2010.

J. Beltran and C. Landim. Metastability of reversible condensed zero range
processes on a finite set. Probab. Theory Rel., 152(3-4):781-807, 2011.

I. Armendariz, S. Grosskinsky, and M. Loulakis. Metastability in a condensing
zero-range process in the thermodynamic limit. Probab. Theory Relat. Fields,
pages 1-71, 2016.

C. Godreéche. Dynamics of condensation in zero-range processes. J. Phys.
A-Math. Gen., 36(23):6313, 2003.

W. Jatuviriyapornchai and S. Grosskinsky. Coarsening dynamics in condens-
ing zero-range processes and size-biased birth death chains. J. Phys. A Math.
Theor., 49(18):185005, 2016.

C. Godreche and J. M. Drouffe. Coarsening dynamics of zero-range processes.
2016.

S. Grosskinsky, F. Redig, and K. Vafayi. Dynamics of condensation in the

symmetric inclusion process. Electron. J. Probab., 18(0), 2013.

A. Bianchi, S. Dommers, and C. Giardina. Metastability in the reversible

inclusion process. 2016.

J. Cao, P. Chleboun, and S. Grosskinsky. Dynamics of Condensation in the
Totally Asymmetric Inclusion Process. J. Stat. Phys., 155(3):523-543, 2014.

R. L. Dobrushin and S. B. Shlosman. Constructive Criterion for the Unique-
ness of Gibbs Field. In Stat. Phys. Dyn. Syst., pages 347-370. Birkh&user
Boston, Boston, MA, 1985.

133



BIBLIOGRAPHY

[26]

[27]

28]

[33]

[34]

[35]

[36]

D. Stroock and B. Zegarlinski. The logarithmic sobolev inequality for discrete
spin systems on a lattice. Commun. Math. Phys., 149(1):175-193, 1992.

F. Martinelli and E. Olivieri. Approach to equilibrium of Glauber dynam-
ics in the one phase region. I. The attractive case. Commun. Math. Phys.,
161(3):447-486, 1994.

F. Martinelli and E. Olivieri. Approach to equilibrium of Glauber dynamics in
the one phase region. II. The general case. Commun. Math. Phys., 161(3):487—
514, 1994.

J. Quastel. Diffusion of color in the simple exclusion process. Commun. Pure
Appl. Math., 45(6):623-679, 1992.

B. Morris. Spectral gap for the zero range process with constant rate. Ann.
Probab., 34(5):1645-1664, 2006.

C. Landim, S. Sethuraman, and S. Varadhan. Spectral gap for zero-range
dynamics. Ann. Probab., 24(4):1871-1902, 1996.

S. L. Lu and H-T. Yau. Spectral gap and logarithmic Sobolev inequality for
Kawasaki and Glauber dynamics. Commun. Math. Phys., 156(2):399-433,
1993.

M. Jerrum, J. B. Son, P. Tetali, and E. Vigoda. Elementary bounds on
Poincaré and log-Sobolev constants for decomposable Markov chains. Ann.
Appl. Probab., 14(4):1741-1765, 2004.

D. Aldous and P. Diaconis. Shuffling Cards and Stopping Times. Am. Math.
Mon., 93(5):333, 1986.

P. Diaconis. The cutoff phenomenon in finite Markov-chains. Proc. Natl. Acad.
Sci. U.S.A., 93:1659-1664, 1996.

P. Diaconis and M. Shahshahani. Time to Reach Stationarity in the
BernoulliLaplace Diffusion Model. SIAM J. Math. Anal., 18(1):208-218, 1987.

H. Lacoin and R. Leblond. Cutoff phenomenon for the simple exclusion process

on the complete graph. 2010.

H. Lacoin. The cutoff profile for the simple-exclusion process on the circle.
2015.

134



BIBLIOGRAPHY

[39]

[40]

[41]

[42]

[43]

[44]

[45]

H. Lacoin. Mixing time and cutoff for the adjacent transposition shuffle and
the simple exclusion. Ann. Probab., 44(2):1426-1487, 2016.

H. Lacoin. The simple exclusion process on the circle has a diffusive cutoff
window. 2016.

H. Rost. Mixing of the symmetric exclusion processes in terms of the corre-
sponding single-particle random walk. Z. Wahr. Ver. Geb, 58:41-53, 1981.

T. M. Liggett. Interacting Particle Systems. Springer, 2006.

T. M. Liggett. Continuous Time Markov Processes: An Introduction, volume
113. American Mathematical Society, 2010.

D. A. Levin, Y. Peres, and E. L. Wilmer. Markov Chains and Mizing Times.
American Mathematical Society, 2009.

T. Gobron and E. Saada. Couplings, attractiveness and hydrodynamics for
conservative particle systems. Ann. I. H. Poincare-PR, 46(4):1132-1177, 2010.

L. Saloff-Coste. Lectures on finite Markov chains. pages 301-413. Springer
Berlin Heidelberg, 1997.

J. R. Norris. Markov chains. Cambridge University Press, 1998.

E. D. Andjel. Invariant Measures for the Zero Range Process. Ann. Probab.,
10(3):525-547, 1982.

T. E. Harris. Nearest-Neighbor Markov Interaction Processes on Multidimen-
sional Lattices. Adv. Math., 9:66-89, 1972.

T. M. Liggett. An Infinite Particle System with Zero Range Interactions. Ann.
Probab., 1(2):240-253, 1973.

C. Giardina, J. Kurchan, F. Redig, and K. Vafayi. Duality and Hidden Sym-
metries in Interacting Particle Systems. J. Stat. Phys., 135(1):25-55, 2009.

C. Giardina, F. Redig, and K. Vafayi. Correlation Inequalities for Interacting
Particle Systems with Duality. J. Stat. Phys., 141(2):242-263, 2010.

B. Waclaw and M. R. Evans. Explosive Condensation in a Mass Transport
Model. Phys. Rev. Lett., 108(7):70601, 2012.

L. Fajfrova, T. Gobron, and E. Saada. Invariant measures of Mass Migration
Processes. 2015.

135



BIBLIOGRAPHY

[55]

[56]

[67]

M. R. Evans, S. N. Majumdar, and R. K. P. Zia. Factorized steady states in
mass transport models. J. Phys. A-Math. Gen., 37(25):L275-1.280, 2004.

G. Grimmett and D. Stirzaker. Probability and Random Processes. OUP
Oxford, 2001.

Y. Peres and P. Sousi. Mixing Times are Hitting Times of Large Sets. J.
Theor. Probab., 28(2):488-519, 2015.

D. Aldous. Some inequalities for reversible markov chains. J. London Math.
Soc., 2(3):564-576, 1982.

N. S. Pillai and A. Smith. Elementary Bounds On Mixing Times for Decom-
posable Markov Chains. 2015.

1. Jeon, P. March, and B. Pittel. Size of the largest cluster under zero-range
invariant measures. Ann. Probab., 28(3):1162-1194, 2000.

C. Godreche and J. M. Luck. Condensation in the inhomogeneous zero-range
process: an interplay between interaction and diffusion disorder. J. Stat. Mech.
Theor. Exp., (12):P12013, 2012.

P. Chleboun and S. Grosskinsky. Condensation in Stochastic Particle Systems
with Stationary Product Measures. J. Stat. Phys., 154(1-2):432-465, 2013.

M. R. Evans and B. Waclaw. Condensation in stochastic mass transport mod-
els: beyond the zero-range process. J. Phys. A-Math. Theor., 47(9):095001,
2014.

P. A. Ferrari, C. Landim, and V. Sisko. Condensation for a Fixed Number of
Independent Random Variables. J. Stat. Phys., 128(5):1153-1158, 2007.

S. Grosskinsky, G. M. Schiitz, and H. Spohn. Condensation in the Zero Range
Process: Stationary and Dynamical Properties. J. Stat. Phys., 113(3-4):389—
410, 2003.

I. Armendériz and M. Loulakis. Thermodynamic limit for the invariant mea-
sures in supercritical zero range processes. Probab. Theory Relat. Fields, 145(1-
2):175-188, 2008.

I. Armendariz, S. Grosskinsky, and M. Loulakis. Zero range condensation at
criticality. Stoch. Proc. Appl., 123(9):3466-3496, 2013.

136



BIBLIOGRAPHY

[68]

[69]

[70]

78]

[79]

C. M. Goldie and C. Kliippelberg. Subexponential Distributions. In A Pract.
Guid. to Heavy Tails Stat. Tech. Anal. Heavy Tailed Distrib., pages 435-459.
Birkh&user, Boston, 1998.

J. L. Teugels. The Class of Subexponential Distributions. Ann. Probab.,
3:1000-1011, 1975.

E. J. G. Pitman. Subexponential distribution functions. J. Austral. Math.
Soc. Ser. A, 29:337-347, 1980.

J. Chover, P. Ney, and S. D. Wainger. Functions of probability measures. J.
d’Analyse Mathématique, 26(Issue 1):pp 255-302, 1973.

M. R. Evans, T. Hanney, and S. N. Majumdar. Interaction-driven real-space
condensation. Phys. Rev. Lett., 97(1):010602, 2006.

B. Waclaw, J. Sopik, W. Janke, and H. Meyer-Ortmanns. Mass condensation
in one dimension with pair-factorized steady states. J. Stat. Mech. Theory
Ezp., 2009(10):P10021, 2009.

P. Chleboun and S. Grosskinsky. A dynamical transition and metastability in
a size-dependent zero-range process. J. Phys. A-Math. Theor., 48(5):055001,
2015.

S. Foss, D. Korshunov, and S. Zachary. An Introduction to Heavy-Tailed
and Subexponential Distributions, volume 38 of Springer Series in Operations
Research and Financial Engineering. Springer New York, New York, NY,
2011.

C. Kliippelberg. Subexponential distributions and characterizations of related
classes. Probab. Theory Relat. Fields, 82(2):259-269, 1989.

A. Baltrunas and C. Kliippelberg. Subexponential Distributions - Large De-
viations with Applications to Insurance and Queueing Models. Aust N Z J
Stat, 46(1):145-154, 2004.

V. P. Chistyakov. A Theorem on Sums of Independent Positive Random Vari-
ables and Its Applications to Branching Random Processes. Theory Probab.
Appl., 9(4):640-648, 1964.

P. Embrechts and C. M. Goldie. On closure and factorization properties
of subexponential and related distributions. J. Austral. Math. Soc. Ser. A,
29(02):243-256, 1980.

137



BIBLIOGRAPHY

[80]

[85]

[36]

[87]

[88]

[89]

[90]

[91]

D. Denisov, A. B. Dieker, and V. Shneer. Large deviations for random walks
under subexponentiality: The big-jump domain. Ann. Probab., 36(5):1946—
1991, 2008.

I. Armendériz and M. Loulakis. Conditional distribution of heavy tailed
random variables on large deviations of their sum. Stoch. Proc. Appl.,
121(5):1138-1147, 2011.

H. O. Georgii. Canonical Gibbs Measures, volume 760 of Lecture Notes in
Mathematics. Springer Berlin Heidelberg, Berlin, Heidelberg, 1979.

P. Embrechts and C. M. Goldie. On convolution tails. Stoch. Process. their
Appl., 13(3):263-278, 1982.

S. N. Majumdar, S. Krishnamurthy, and M. Barma. Nonequilibrium Phase
Transition in a Model of Diffusion, Aggregation, and Fragmentation. J. Stat.
Phys., 99(1-2):1-29.

S. N. Majumdar, S. Krishnamurthy, and M. Barma. Nonequilibrium Phase
Transitions in Models of Aggregation, Adsorption, and Dissociation. Phys.
Rev. Lett., 81(17):3691-3694, 1998.

R. Rajesh and S. N. Majumdar. Exact phase diagram of a model with aggre-
gation and chipping. Phys. Rev. E, 63(3):036114, 2001.

C. Landim. Hydrodynamical limit for space inhomogeneous one-dimensional

totally asymmetric zero-range processes. Ann. Probab., 24(2):599-638, 1996.

I. Benjamini, P. A. Ferrari, and C. Landim. Asymmetric conservative processes
with random rates. Stoch. Proc. Appl., 61(2):181-204, 1996.

E. D. Andjel, P. A. Ferrari, H. Guiol, and C. Landim. Convergence to the
maximal invariant measure for a zero-range process with random rates. Stoch.
Proc. Appl., 90(1):67-81, 2000.

P. A. Ferrari and V. Sisko. Escape of mass in zero-range processes with random
rates. IMS Lect. notes, Asymptotics Part. Process. Inverse Probl., 55:108-120,
2007.

C. Bahadoran, T. Mountford, K. Ravishankar, and E. Saada. Supercritical
behavior of asymmetric zero-range process with sitewise disorder. page 48,
2014.

138



BIBLIOGRAPHY

[92]

[95]

[96]

[97]

[98]

[99]

[100]

[101]

[102]

[103]

C. Bahadoran, T. Mountford, K. Ravishankar, and E. Saada. Supercriticality
conditions for asymmetric zero-range process with sitewise disorder. Braz. J.
Probab. Stat., 29(2):313-335, 2015.

M. G. Stamatakis. Hydrodynamic Limit of Mean Zero Condensing Zero Range
Processes with Sub-Critical Initial Profiles. J. Stat. Phys., 158(1):87-104,
2014.

1. Jeon, P. March, and B. Pittel. Size of the Largest Cluster under Zero-Range
Invariant Measures. Ann. Probab., 28(3):1162-1194, 2000.

M. Abramowitz and I. A. Stegun. Handbook of mathematical functions : with

formulas, graphs, and mathematical tables. Dover Publications, 1970.

A. Chatterjee, P. Pradhan, and P. K. Mohanty. Cluster-factorized steady
states in finite-range processes. Phys. Rev. E, 92(3):032103, 2015.

B. Waclaw, J. Sopik, W. Janke, and H. Meyer-Ortmanns. Mass condensation
in one dimension with pair-factorized steady states. J. Stat. Mech. Theor.
Ezxp., 2009(10):P10021, 2009.

M. R. Evans and B. Waclaw. Condensation in models with factorized and
pair-factorized stationary states. J. Stat. Mech. Theor. Exp., 2015(9):P09005,
2015.

E. Ehrenpreis, H. Nagel, and W. Janke. Numerical survey of the tunable
condensate shape and scaling laws in pair-factorized steady states. J. Phys.
A-Math. Theor., 47(12):125001, 2014.

H. Touchette. The large deviation approach to statistical mechanics. Phys.
Rep., 478(1-3):1-69, 2009.

Y. Nagahata. Spectral gap for zero-range processes with jump rate g ( x ) =
X 7. Stoch. Process. their Appl., 120(6):949-958, 2010.

P. Caputo. Spectral gap inequalities in product spaces with conservation laws.
In T. Funaki and H. Osada, editors, Adv. Stud. Pure Math., volume 39. Math.
Soc. Japan, Tokyo, 2004.

A. G. Angel, M. R. Evans, and D. Mukamel. Condensation transitions in a
one-dimensional zero-range process with a single defect site. J. Stat. Mech.
Theor. Exp., (04):P04001, 2004.

139



BIBLIOGRAPHY

[104] W. A. Massey. Stochastic Orderings for Markov Processes on Partially Ordered
Spaces. Math. Oper. Res., 12(2):350-367, 1987.

[105] C. Mufa. Estimation of spectral gap for Markov chains. Acta Math. Sin.,
12(4):337-360, 1996.

[106] G.-Y. Chen and L. Saloff-Coste. On the mixing time and spectral gap for
birth and death chains. ALEA Lat. Am. J. Probab. Math. Stat., 10(1):293—
321, 2013.

[107] J Beltran and C. Landim. Tunneling and Metastability of Continuous Time
Markov Chains. J. Stat. Phys., 140(6):1-50, 2010.

[108] A. B. Bortz, M. H. Kalos, and J. L. Lebowitz. A new algorithm for Monte
Carlo simulation of Ising spin systems. J. Comput. Phys., 1975.

140



	Acknowledgments
	Declarations
	Abstract
	Chapter Introduction
	Chapter Interacting Particle Systems
	Markov Processes
	Stationary measures
	Example processes
	The zero-range process
	The misanthrope process
	Generalised zero-range processes

	Monotonicity and couplings
	Constructing a coupling for the zero-range process

	Mixing, hitting, and relaxation times
	The relaxation time and the spectral gap
	Mixing times
	Hitting times


	Chapter Characterisation of Condensation
	Introduction
	Definitions
	Results
	Sub-exponential distributions
	Connection with the thermodynamic limit
	A law of large numbers
	Proof of Proposition 3.3.1
	Beyond product measures

	Chapter Monotonicity and Condensation
	Introduction
	Notation and results
	Condensing stochastic particle systems
	Monotonicity and product measures
	Results
	Discussion

	Proof of Theorem 4.2.2
	Proof of Lemma 4.3.3: The finite mean case
	Proof of Lemma 4.3.3: The infinite mean power law case
	On the sign of F2(b)
	Proof of Lemma 4.3.3: The infinite mean power law case with b=2

	Examples of homogeneous condensing processes
	Misanthrope processes and generalizations
	Generalised zero-range processes
	Homogeneous monotone processes without product measures
	Non-monotonicity of processes beyond misanthrope dynamics

	Connection to statistical mechanics

	Chapter The defect site zero-range process
	Introduction
	Background and notation
	Preliminary results
	Results
	State space decomposition
	 One Defect: Proof of Theorem 5.4.1
	Proof of Lemma 5.6.1: The relaxation time of the projection chain with one defect
	Proof of Lemma 5.6.2: Comparison of the Dirichlet forms

	Two Defects: Proof of Theorem 5.4.2
	Proof of Lemma 5.7.1: The relaxation time of the projection chain with two defects
	Proof of Lemma 5.7.2: Comparison of the Dirichlet forms

	Lower Bounds
	<c
	c

	Coupling times and cut-off
	Conclusion

	Chapter Birth-Death Chains
	Introduction
	Notation and results
	Proof of Theorem 6.2.4 
	Relaxation times and the spectral gap
	Mixing times via hitting times

	Proof of Theorem 6.2.5
	Upper bounds via hitting times

	Conclusion

	Chapter Conclusion
	Appendix
	Appendix Numerical methods
	Numerics
	Sampling from ,N[]
	Simulation methods
	The chipping model
	The zero-range process



