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CHAPTER

Arbitrary bipartite interference
oraphs

This chapter is based on:
S.C. Borst, F. den Hollander, F.R. Nardi, M. Sfragara. Wireless random-access net-
works with bipartite interference graphs. |arXiv:2001.02841], 2020.

Abstract

We consider random-access networks where each node represents a server with a
queue. Each node can be either active or inactive. A node deactivates at unit rate,
and activates a rate that depends on its queue length, provided none of its neighbors
is active. We consider arbitrary bipartite graphs in the limit as the queues become
large, and we identify the transition time between the two states where one half of
the network is active and the other half is inactive. We decompose the transition into
a succession of transitions on complete bipartite subgraphs, and formulate a greedy
algorithm that takes the graph as input and gives as output the set of transition paths
the system is most likely to follow. Along each path we determine the mean transition
time and its law on the scale of its mean. Depending on the activation rate functions,
we identify three regimes of behavior.



CHAPTER 3

3. Arbitrary bipartite interference graphs

§3.1 Introduction

This chapter is a continuation of Chapter 2. We turn our attention to general bipartite
interference graphs: the node set can be partitioned into two nonempty sets U and
V', but not necessarily all nodes in U interfere with all nodes in V.

In Section [3.1.1] we describe the setting and the mathematical model of interest in
this chapter. In Section we introduce the key idea behind our main results and
give an outline of the remainder of the chapter.

§3.1.1 Setting

We refer to Sections [I.1.5] and 2.1.1] for a general introduction to the mathematical
model. In this section we refine it with some extra notions we will need in the chapter.

Consider the bipartite graph G = ((U, V), E), where U UV is the set of nodes and
E is the set of (undirected) edges that connect a node in U to a node in V', and vice
versa (see Figure for examples). Through the chapter we assume |V| = N.

Figure 3.1: Examples of bipartite graphs: cyclic ladder (left), hypercube (center), even torus
(right).

We study the internal model with activation rates depending on the queue lengths
as in (L.5). We assume the activation rates to satisfy Definition and we focus
on the following.

Definition 3.1.1 (Assumptions on the activation rates).
We assume polynomial activation functions of the form

gu(x) ~ Bzf, 1z — oo,

gv(x) ~ B’xﬁl, T — 00, (3.1)

with B, B', 8, 8" € (0,00). We assume that nodes in V" are much more aggressive than
nodes in U, namely,

B> pB+1. (3.2)

As we will see later, this ensures that the transition from u to v can be decomposed
into a succession of transitions on complete bipartite subgraphs.
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§3.1. Introduction

We begin by recalling the results for complete bipartite graphs from Chapter 2
(Theorem [2.1.6)). Note that they are strongly related to the initial queue lengths at
the nodes in U, which are assumed in ) to be Qu(0) = ~yr.

Theorem (Theorem [2.1.6)).
Let G be a complete bipartite graph.

(I) B < (0, |U‘1_1): subcritical regime. The transition time satisfies

(I11)

Eu[TG] = Fsub QU(O)ﬁ(lUlil) [1 + 0(1)]a T —r 00,

with Fyy, = and

___1
[UB-(0T-D »

lim

P ¢ = - . —e ¥
Jim. U<Eu[7—c]>x) /x Psub(y) dy = ™7, x € [0,00)

with
Psub(z) =e 7, z € [07 OO)
8= |U|1_1 : critical regime. The transition time satisfies
Eu[Ta] = Fer Qu(0) [1 + 0(1)], r — 00,
with F.. = |U|B,(‘U|}1>+(67PU), and
A P <]E ~ x) / Perly
1*O‘T) EC, ZfIE[O,%),
0, if v €[, 00),
with

- —CE"2 1
Po2) :{ (1-0)0-Ca)e ize [01, &)
O, ZfZ € [5700)7
and C = Fo, (¢ — py) € (0,1).

B e (\U\lq

o0): supercritical regime. The transition time satisfies

E.[7¢] = Faup Qu(0) [1 4 o(1)], r — 00,

with Fyup = L and

c—pu’

o0 1, fzel0,1),
. T1
lim P, v :/ Poun (y) dy =
rhoo <Eu[TG] I) . p() dy {0, if x € [1,00),

with

Psup(z) = 01(2), z € [0, 00),

where 61(z) is the Dirac function at 1.

(3.9)

(3.10)

(3.11)
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CHAPTER 3

3. Arbitrary bipartite interference graphs

Theorem shows that there is a trichotomy: depending on the value of § the
transition exhibits a subcritical regime, a critical regime or a supercritical regime.
Our goal is to extend Theorem [2.1.6] to arbitrary bipartite graphs. Note how the
mean transition time depends on the actual value of the initial queue lengths at nodes
in U: for complete bipartite graphs, those are fixed and equal to yyr; for arbitrary
bipartite graphs, we will see how the mean transition time depends on the way the
queue lengths are changing when nodes in V' activate.
Next, we define some key notions that we will need in the chapter.

Definition 3.1.2 (Fork).

For a node v € V, we define the set of neighbors of v as N(v) = {u € U: uwv € E}
and the degree of v as d(v) = |N(v)|. Given a node v € V, we refer to fork of v as
the complete bipartite subgraph of G containing only node v, its neighbors N(v) C U
and the edges between them. We talk about a d-fork when d(v) = d with d € N.

Definition 3.1.3 (Updated queue lengths).
Let Qu = {QU,i}L:‘l be the sequence of queues associated with the nodes in U,

and Qv = {QV7.7‘}|]"Q1 the sequence of queues associated with the nodes in V. Put
Q = (Qu,Qv), and let Q% = (QF, Q%) be the pair of sequences representing the
updated queue lengths after k nodes in V' activated (see Definition later for more
details).

We denote by 7'(? the transition time of the graph G when the initial queue lengths
are @ = (Qu,Qv). It represents the time it takes to reach v starting from u. Below,
we define the nucleation time in order to distinguish between the full transition of
G and the successive transitions (nucleations) of the subgraphs of G related to each
node activating in V.

Definition 3.1.4 (Nucleation time).

We call nucleation time of the fork of v the time it takes for the nodes N(v) to

deactivate and for v to activate. We denote this time by 7,9 = TJ\C,Q(U) ,» Where v

represents the activating node and @) represents the initial queue lengths. It can be
seen as the transition time of the complete bipartite subgraph of G represented by
the fork of v. Note that, for v,w € V, T,.9 and 7,9 are dependent random variables
when N(v) N N(w) # 0.

§3.1.2 Key idea and outline

The key idea behind this chapter is to define an algorithm that allows us to identify
the set of paths A the network is mostly likely to follow while nodes in U deactivate
and nodes in V activate. We label the nodes in V' based on their first activation and
we denote by a* the path that the network follows. More precisely, a* = (v],...,vy)
with v{,..., v} all distinct, where v} is the first node that activates and v} the last
one. Let £(a*) denote the event that any of the paths in A occurs. We will prove
that

lim P,(E(a*)) = 1. (3.12)

r—00
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83.2. The algorithm

In particular, we will show that if we condition on the event
A, = {the network follows path a € A}, (3.13)

then we are able to identify how the mean transition time E, [TC? | A,] depends on
the sequence of nucleation times of the forks of the nodes in V', ordered as in the
path a (Theorem @ We derive the asymptotics of the mean transition time as
r — 00 (Theorem @ and identify the law of the transition time divided by its
mean (Theorem @ To do so, we determine how the queue lengths change along
the given path (Theorem . Similarly as for the complete bipartite graph in
Theorem we distinguish between three regimes for the value of 8 (subcritical,
critical and supercritical), in which the queues behave differently and, consequently,
so does the transition time.

Outline of the chapter. The remainder of this chapter is organized as follows. In
Section [3.2] we introduce the algorithm, show that it has two important properties,
greediness and consistency, and give an example of how it works. In Section [3.3] we
state our main theorems. In particular, we show how both the mean transition time
and its law on the scale of its mean can be determined according to the path that
the algorithm chooses. In Section [3.4] we show how the nucleation times depend on
the graph structure and we analyze how the queue lengths at the nodes change along
each path that the algorithm chooses. In Section we provide the proof of the two
algorithm properties mentioned above and we discuss the algorithm complexity. In
Section [3.:6] we prove our main theorems. In Appendix C, we show some technical
computations for the mean nucleation time in the special setting of disjoint forks
competing for activation.

§3.2 The algorithm

In this section we introduce the algorithm that describes, step by step, how the net-
work behaves while nodes in U deactivate and nodes in V' activate. The presentation
is organised into a series of definitions and lemmas. In Section we define how the
algorithm works iteratively. In Section[3.2.2] we show that the algorithm is greedy and

consistent (Propositions 3.2.7). In Section we explain how the algorithm

is used to capture the nucleation of the forks. An example of a bipartite graph and
how the algorithm acts on it are given in Section

§3.2.1 Definition of the algorithm

Let N = |V| be the number of nodes in V. The algorithm takes as input the bipartite
graph G = ((U,V), E) and gives as output a sequence of triples that is needed to
characterise the transition time, namely,

G = (Yi, dig, ni) =1, (3.14)

where Y} is a random variable with values in {1,..., N} describing the index of the
node selected at step k, di € N is the degree of the selected node and n; € N is
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a parameter that counts how many possibilities there are at step k to choose the
next node in V' (uniformly at random) from the remaining nodes with least degree.
Sometimes we will write v} instead of vy, to emphasise that the network is following
a specific order of activation for the nodes in V.

Definition 3.2.1 (Algorithm).
Set G = G1 = ((Ul,Vl),El). Given the graph Gk = ((Uk,Vk),Ek), find the graph
Gr+1 = ((Ug41, Vit1), Ex11) by iterating the following procedure until Vi1 is empty.

e Start from the graph Gy.

Look at the nodes in Vi and at the minimum degree di in Gg.

e Pick a node uniformly at random from the ones with minimum degree in Gy.

Denote the chosen node by v}, and the number of choices by ny,.

Eliminate the node v; and all its neighbors in Uy, together with all their adjacent
edges. Denote the resulting bipartite graph by Gj41.

The idea of eliminating step by step the nodes in U that deactivated comes from
the fact that when a node in V activates, it “blocks” all its neighbors in U, which,
with high probability as r — oo, will remain inactive for the rest of the time. This
is due to the aggressiveness of the nodes in V' compared to the nodes in U (recall
Definition . The following lemma will be proved in Section m

Lemma 3.2.2 (Activation sticks).

Consider a node u € U and let N(u) C V' be the set of neighbors of u. Denote by t,
the first time a node v € N(u) activates. Then, with high probability as r — 0o, u
remains inactive after t, i.e., X, (t) =0 for all t > t,.

Definition 3.2.3 (Mean nucleation time for the algorithm).

The algorithm generates a sequence v7, ..., v} of successively activating nodes in V.
Associated with step k of the algorithm is the nucleation time of the fork of node vj;
(see Definition , which according to Theorem satisfies

TS )= FFEQE N D 140D, rooe.  (315)

Here F* is a pre-factor that depends on the degree dj,, which plays the role of |U] in
Theorem and on its relation with 3. The term E,[Q} '] represents the mean
updated queue lengths at the nodes in Uy, in the subgraph Gi_; (see Deﬁnition,
and plays the role of the initial queue lengths in Theorem Note that QY is fixed,
while Q},, Q%,...,Qn " are random.

Intuitively, the sum of the mean nucleation times associated with the path gener-
ated by the algorithm gives the mean transition time along that path. We will see in
Section that the pre-factors F* actually need to be adjusted by certain weights
that depend on the graph structure.
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83.2. The algorithm

§3.2.2 Properties of the algorithm

Definition 3.2.4 (Maximum least degree).
Given the sequence (di)Y_, generated by the algorithm, let

d* = max dj, (3.16)
1<k<N

be the mazimum least degree of the path associated with (dj)N_,.

Each time we run the algorithm, it may generate a different sequence, since it decides
uniformly at random which node in V' with minimum degree to pick next. We know
that the set of paths A generated by the algorithm is the set of most likely paths
the network follows. The order of the nodes in a path is given by their successive
activation in V.

The following lemma and two propositions will be proved in Section [3.5.2]

Lemma 3.2.5 (Comparing maximum least degrees of different paths).
Consider two different paths a,b such that a € A is generated by the algorithm. For
k=1,...,N, denote by CZ;W and CZM, the minimum degrees at step k in paths a and
b. Let d;; = MaXj<kg<N Cik’a and dz = mMaXj<kg<N gk,b- Then d; S dz

In other words, given any path b, its maximum least degree cannot be smaller than
the maximum least degree of a path a generated by the algorithm. We will see
how the maximum least degree d* determines the order of the mean transition time.
Depending on how [ is related to d*, we distinguish between the following three
different regimes.

(I) Sucritical regime, if B € (0, z15).

.y - . . _ 1
(IT) Critical regime, if B = 7.

(IIT) Supercritical regime, if B € (72 ,00).

The algorithm is greedy, in the sense that it always chooses the node that adds
the least to the total transition time along the path, simply because this node is likely
to be the first to activate. The greedy way in which the algorithm picks the nodes
ensures that the transition time along the chosen path is the shortest possible.

Proposition 3.2.6 (Greediness).
The mean transition time along a path generated by the algorithm is the shortest
possible.

The algorithm is consistent, in the sense that d* is unique. Different paths generated
by the algorithm lead to the same order of the mean transition time.

Proposition 3.2.7 (Consistency).
All the paths generated by the algorithm lead to the same order of the mean transition
time.
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§3.2.3 Structure of the algorithm

A node in V activates because it is the one whose complete bipartite fork has the
fastest nucleation, and occurs because of the randomness in the activation and deac-
tivation Poisson clocks and the randomness of the queue length processes that appear
as the arguments of the activation rates.

Definition 3.2.8 (Next nucleation time).
Given that k£ — 1 nodes in V already activated, we define by next nucleation time Ty
the time it subsequently takes for the k-th node in V' to activate, i.e.,

k—1

T = minvevk’EQ . (3.17)

By keeping track of which nodes have been picked, we can compute the updated
queue lengths for the successive mean nucleation times.

Definition 3.2.9 (Updated queue lengths).
For k =1,..., N, define the updated queue lengths Q*~1 by

RQF =@y Qv = (QU(EW)7QV<§TZ)> . (3.18)

When a node in V' activates, its fork can be of three different types depending on how
its degree is related to 3.

Definition 3.2.10 (Subcritical, critical and supercritical nodes).
Given that £ — 1 nodes in V already activated, consider the k-th activating node and
its fork of degree di. If 8 € (0, ?171)’ then the node (or its fork) is subcritical. If

8= ﬁ, then it is critical. If 8 € (ﬁ, 00), then it is supercritical.

In the subcritical and critical regimes, with high probability as » — co, the next
nucleation time 7y is given by the minimum over the nodes with least degree in V.
Indeed, with high probability as r — oo, nodes with least degree activate first. The
following lemma will be proved in Section [3.6.2)

Lemma 3.2.11 (Activation selects low degree).
For k = 1,...,N, consider two nodes v,w € Vi such that di(w) > dp(v) = dj.
Suppose that § € (0, ﬁ] Then the probability of w activating before v satisfies

lim P, (79 <72 =0 (3.19)

T—>00

In the supercritical regime the situation is more delicate. If at step k the least
degree fork has degree dj, such that g € (ﬁ, 00), then the mean nucleation time
of the next activating fork is the same for all the remaining forks in the graph. The
network does not distinguish between the nodes according to their degree anymore,
since all possibilities contribute equally to the total mean transition time. Indeed,
the mean nucleation time is given by the expected time it takes for the queue lengths

at nodes in U to hit zero. Hence, after the nucleation of the first supercritical fork,
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83.2. The algorithm

all the queues in U are o(r) and the transition occurs very fast (see Section for
more details).

In Section [3:3] we will see how the transition time can be computed given the set
of possible paths generated by the algorithm. Moreover, for each fixed path we will
identify the mean transition time and its law on the scale of its mean. Given a path,
we know in which order the nodes activate. In Section we will see how we can
identify the nucleation time of a node given in Definition [3.2.8] with the nucleation
time of the complete bipartite fork of the activating node, as written in . The
sum of all the nucleation times gives us the transition time of the graph. Not all the
terms in the sum contribute significantly as r — oo. We will need to identify which
are the leading order terms. The answer depends on the sequence of degrees (d)Y_,
generated by the algorithm and on how the queue lengths change along the path.

§3.2.4 Example

Consider the bipartite graph G = ((U,V), E) with |U| = 6 and |V| = 4 in Figure
This graph serves as a simple example of how the algorithm works.

U @— =0 U1
Uz @

o
U3 @ 2

U4 .\. V3
—
Uus @

Ug @=——e@ U4
Figure 3.2: The initial bipartite graph G = G1 = ((Ur, V1), Env).

Step k = 1. We start with G = G; = ((Uy, V1), E1). There are two nodes vy, v4 with
minimum degree d; = 2, so n; = 2. Pick uniformly at random one of them (with
probability i = %), say Y7 = 2. Eliminate node wvs, all its neighbors us,us, and
all their edges uqvy, ugva, ugvs, uzvy, uzve, uzvs. Denote the new bipartite graph by
G2 = ((Ua, V2), E3). The nucleation time associated with this node satisfies

E[T2] = E[TS] = FL Q)" [1+0(1)], 7o (3.20)

Vyy

Step k = 2. Node v; has the minimum degree dy =1, so Y5 = 1. Eliminate node vy,
all its neighbors, and all their edges. Denote the new graph by Gs = ((Us, Vs), E3).
The nucleation time associated with this node satisfies

E. 7S] = EJTS'] = F2(BJQH) (1 + o] =o(1),  r—o0.  (321)

Step k = 3. Node v has the minimum degree ds = 2, so Y3 = 4. Eliminate node vy,
all its neighbors, and all their edges. Denote the new graph by G4 = ((Uy, Vi), E4).

7
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The nucleation time associated with this node satisfies

E,[T2] = El[T2] = F* (BJQF)" [L+0(1)], r—oo.  (322)

Step k = 4. Node vs is the only node left, with degree dy = 1, so Y; = 3. Eliminate
node vs, all its neighbors, and all their edges, after which the empty graph is left.
The nucleation time associated with this node satisfies

BT ] =BT ] = F* (BJQ}])° 1+ 0(1)] =0(1), 7 — co. (3.23)

The above scenario forms a path that is described by nodes in V' activating in the
order v, v1,v4,v3 (see Figure [3.3).

U e —e U X X X X
X X X
X x X X X x
Uy 0——0 Ng V3 Uy 0—0 o V3 Uy 0——0 o V3
I I
Us .>< us .>< x
U @=—————@ U4 U @=————=@ U4 X X

Figure 8.3: The sequence of bipartite graphs Go = ((Uz, V), E2), Gs = ((Us, V3), E3) and
G4 = ((Us, Va), E4) generated by the algorithm.

Note that the algorithm may pick node vy at the first step by setting Y; = 4,
since the choice of the node with minimum degree is uniformly at random. If so,
then the algorithm would follow a different path. At the first step we would get
Y1 = 4 and Eu['ﬁgo] = FL(QY)'[1 + o(1)]. At the second step, Yo = 2 and
E,[TS'] = F2(E,[Qy])" [1 + 0(1)]. At the third step, Y3 = 1 and E,[T,2"] = o(r).
At the fourth step, Y4 = 3 and E,, [7;?3] = o(r). This choice leads to a different path,
where the nodes in V' activate in the order vy, vo, vy, v3.

Each possible scenario is identified with a path in the algorithm, described by the
nodes in V according to the order of their first activation. The total mean transition
time along a path can be thought as a sum of the mean nucleation times associated
with each activating node in the path (see Theorem . We will prove in Sec-
tion that all the paths generated by the algorithm lead to the same order of the
mean transition time.

§3.3 Main results

In this section we present our main theorems regarding the transition time. In Sec-
tion [3.3.1] we show that &, the event that the network follows the algorithm, occurs
with high probability as r — oo (Theorem [3.3.2]i)). We analyze the contributions
along a given path, noting that not all the nucleation times are significant for the total
mean transition time (Theorem [3.3.2{ii)). In Section [3.3.2] we compute the asymptot-
ics of the mean transition time, including the pre-factor, focusing on the significant
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§3.3. Main results

terms only (Theorem [3.3.3). In Section we identify the law of the transition
time divided by its mean, which turns out to be a convolution of the laws found for
the complete bipartite graph in Theorem m (Theorem . There is again a
trichotomy, depending on the value of 3. Proofs will be given in Section [3.6

§3.3.1 Most likely paths

Let © be the set of all possible orderings (permutations) of nodes in V. Denote by
A C Q the subset of orderings generated by the algorithm, and denote by Ay, the
subset of orderings generated by the algorithm truncated at the first supercritical
node (if there is any). Recall that, according to Deﬁnition a supercritical node
is a node that activates through a supercritical fork. If a = (v1,...,vy) is an element
of A, then as. = (v1,...,Us) is an element of Ay, where v, denotes the last node of
each truncated ordering. We allow this node to be any of the remaining supercritical
nodes not already present in the sequence.

Definition 3.3.1 (The network follows the algorithm).
Denote by a* = (v],...,v}) the ordering of the nodes in V" along the path a* followed
by the network. For fixed a*, let

E(a*)={3acA: a=a"}U {ElaSC = (V1,...,Vsc) € Age: v1 =07, ... Vs = U:C}
(3.24)
be the event that the network follows any of the paths generated by the algorithm up
to the first supercritical node (if there is any).

Our first main theorem shows how the algorithm helps us to find the mean trans-
ition time. The first statement holds for all three regimes. The second and third
statements hold in the subcritical and critical regimes only (for which the network
follows the algorithm until the last activating node). The idea is that the mean trans-
ition time can be seen as a weighted sum of the mean nucleation times associated
with each activation and of negligible terms representing the time it takes after each
activation to bring the network back in the state with all the remaining nodes in U
active. In the supercritical regime we do not need any statement, because the mean
transition time is known to be the expected time it takes for the queue lengths to hit
Zero.

Theorem 3.3.2 (Most likely paths).
Consider the bipartite graph G with initial queue lenghts QV.

(i) With high probability as r — oo, the network follows the algorithm, i.e.,

lim P,(E(a*)) = 1. (3.25)

r—00

Consider 8 € (0, ﬁ]: subcritical or critical regime.
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(ii) With high probability as r — oo, the transition time satisfies

0 N k 1 k—1
BT To(a)] = > (I1h ) AR e+ o]

k=1 LRI P9 =1

(3.26)

where ny, € N is the number of possible nodes that the algorithm can pick at step
k, while the factor fi € (0,1) (to be identified in Theorem comes from
the fact that the node activating at step k is the one that activates first among
the ny nodes with the same least degree. Both ny and fi depend on the sequence
of nodes that activated before step k.

(iii) Conditional on the path a = (v1,...,vn) € A and the event
Aa:{a*:a}:{vl:vika"'va:v}kV}7 (327)

with high probability as r — oo, the transition time satisfies
E,[T3 | Al kaE T 1 +0(1)], - oo (3.28)

Theorem [3:3:2] will be proved in Section [3.6.3] Note that the mean transition time
can be split as

Eu[TE] = Bu[TE 1e(ar) + BulTE Tearc). (3.29)

The second term in the right-hand side represents the mean transition time when the
network does not follow the algorithm, and equals

Eu[T3 Learye] = Eu[TE |E(a*)C] Py (E(a*)C). (3.30)

Even though we know from Theorem i) that P, [€(a*)¢] tends to zero as r — oo,
a priori this term may still affect the total mean transition time, since the conditional
expectation may be substantial. In what follows we focus on the first term in the
right-hand side, since this captures the typical behavior of the network.

We will see in Theorem below that, in the supercritical regime, the mean
transition time is the expected time it takes for the queues in U to hit zero, independ-
ently of which path the network took before the activation of the first supercritical
node. Theorem ii) gives us a way, in the subcritical and critical regimes, to
split the total mean transition time into a sum of mean nucleation times of successive
forks, by taking into account all possible paths that the algorithm may follow, each
with its own probability. Theorem [3.3.2[(iii) shows that we can also think of the total
mean transition time as a sum over all possible paths, each with its own probability
and mean transition time, namely,

ETE Len) = Y BulTE 1a,] = Y EulTE AL Pu(AL). (3.31)

acA acA
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The above expression allows us to compute the mean transition time along a single
path. For every a € A,

N
H o~ (3.32)

We already saw in Proposition that the order of the mean transition time does
not depend on which path the algorithm generates.

§3.3.2 Mean of the transition time

Consider a path a € A generated by the algorithm and the event A, that the network
follows this path. Recall that d* = max;<i<n dj is the maximum degree among the
sequence of minimum degrees (di)Y_,. Let v} be the k-th activating node in path a.

According to Definition [3.2.3] the mean nucleation time E,, [7;%"71] is given by

Fly, (Bu[Q )P4V [L+0(1)], i B € (0, %),

E (T2 )= FEELQE 11 +0(1)], if 6= 71, r— o0,
k : —
FsupE [ ][1+0(1)]7 lfﬁ_(ﬁaoo)a
(3.33)
with
1 1 1
Fiy=— Pt . Fh, = . (334
sub dkB_(dk_l) cr dkB_(dk_l) + (C - pU) sup c—pu ( )

are constants dependmg on dy, B,c, pr. Note that F kb really depends on k, while
FE = T B 1)+(C poy is the same for every critical node, and FS’pr = Fyyp is
independent of k. Moreover, note that the first mean nucleation time depends on the
initial queue lengths QY at the nodes in U, but in general the mean nucleation time
associated with a fork depends on the mean queue lengths at the nodes in U at the

moment the fork starts the nucleation.

Our second main theorem identifies the mean transition time along a given path.

Theorem 3.3.3 (Mean transition time).
Consider the bipartite graph G with initial queue lengths Q°.

(I) B € (0, =) subcritical regime. The transition time satisfies

B(d*—l)

EJTE 1A = Y. Se 0y "V LoD, 1 oo, (335)

1<k<N

k:dk:d*

with
1

= —. 3.36
I - (3.36)
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(I g = ﬁ: critical regime. Denote by hy € Ny the number of nodes in V' at step
k that already activated through a fork of degree d*. Then the transition time

satisfies
Q° v
E.[T5 |Ad] Tk = — r[1 4 o(1)], r — 00,
1<;N d*B=(@=1 + (¢ = pu)
k:dy=d*
(3.37)
with B Gee1)
dpB7\% =Y 4 (¢ —
fk _ k7 — ( pU) (338)
ngdp B~ + (¢ — py)
and
h
W == (c—pv) Y, f, (3.39)
1<i<k
i:di:d*

where for a critical node v; the coefficient f] is defined in a recursive way as

1
fl= ———— <7U— c—pu) Y fj) >0 (340)
n;d; B—(di 1)+(C*PU) 1<j<i—1
jidj=d"

(IlT) g € (d* 7,00): supercritical regime. The transition time satisfies

E, T3] = - iUpUr [1+0(1)], r— oo (3.41)

Theorem [3:3.3] will be proved in Section [3.6.4] Both in the subecritical and su-
percritical regimes, Theorem [3.3:3] provides explicit formulas for the mean transition
time in terms of the parameters ¢, vy, py and B, 8 in our model and the sequence of
numbers (dj, nk){gvzl that are produced by the algorithm, with d* = maxj<x<n di. In
the critical regime, however, the formula is more delicate, since the pre-factor depends
on how long the critical nucleations take. Indeed, fyé,h"") in represent the mean
updated queue lengths at step k after hy nodes in V activate through critical forks
(see Section for more details). Recall from Chapter 2 that the queue lengths all
have a good behavior, in the sense that, with high probability as r — oo, they are
always close to their mean (see Remark . Note that the mean transition time
in the subcritical and critical regimes depends on the path, while in the supercritical
regime it does not.

§3.3.3 Law of the transition time

Theorem [3.3.2] shows how the mean transition time along a path is a sum of terms
related to the successive mean nucleation times of complete bipartite subgraphs of
G. Theorem tells us that, depending on the value of 3, this sum reduces to
a smaller sum of only a few significant terms. It also tells us how to compute the
pre-factors of these terms.
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Definition 3.3.4 (Multiplicity of d*).

Consider a path a € A generated by the algorithm and its associated degree sequence
(di)N_,. Write m&, and m& to denote the multiplicity of d* in the path a in the
subcritical and critical regimes, i.e.,

méy, = [{k: d, =d* < 57"+ 1}, (3.42)
me, = |{k: d =d* = B~L+1}. (3.43)

Our third main theorem identifies the law of TC?O /EU[TC?O] Recall the laws
Psub, Per; Psup arising from Theorem @ Write ® to denote convolution.

Theorem 3.3.5 (Law of the transition time).
Consider the bipartite graph G with initial queue lengths Q°.

(I) B € (0, z5): subcritical regime. With fi, as in (3.36) and m&, as in (3.42)),

the transition time satisfies

lim P (TGQO > | A ) = /OO (@m:“b Pfk7smg“‘b>(y) dy, x€]0,00)
“ EU[TGQO‘ACL] a . k=1 ""sub ) s ;
(3.44)

frsSma Smgl S
Pop (2)=—F"exp | ——1" 2, z €]0,00), (3.45)
fr Ik

and with Spe =3 i 5. _g fi-

(IIT) B € (5745, 00): supercritical regime. The transition time satisfies

, 73 ) >~ [ ifzelo),
TLHSOPU(EH[TC?O] ~r) = /z Pouplu)dy = { 0, ifxzell,o0), (3.46)
with

Peup(2) = 01(2), z € [0, 00), (3.47)

where §1(z) is the Dirac function at 1.

Theorem [3.3.5| will be proved in Section [3.6.5 There we will also see why there is
no statement for the critical regime (II).

§3.3.4 Discussion

Intuition. Analyzing the transition time for arbitrary bipartite graphs is much harder
than for complete bipartite graphs. The key idea is to view the transition time as a
sum of subsequent nucleation times for complete bipartite subgraphs. The order in
which nodes activate in V is random, because it depends on the fluctuations of the
activation rates via the queue lengths. However, with high probability as » — oo,
the nodes with the least number of active neighbors in U activate first. After each
activation, the underlying bipartite graph changes according to which node activates
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and which nodes deactivate. Hence the subsequent activations in V' depend on how
the graph changes, as well as on the evolution of the network, since the queue lengths
(and hence the activation rates) change over time as well. Recall that the queue
lengths all have a good behavior (see Remark .

Theorems. To keep track of this evolution, we defined a greedy algorithm in Sec-
tion If we run the algorithm once, then it generates a specific path of activating
nodes in V. This is enough to determine the leading order of the transition time as
r — 00, since it only depends on the maximum least degree d*, which is the same
for all the paths that can be generated. Moreover, given d*, we can immediately
determine whether we are in the subcritical, critical or supercritical regime. If we
are interested in the pre-factor of the mean transition time and in its law, then we
need to generate all possible paths. Theorem [3.3.2[ shows that we can split the mean
transition time into a weighted sum over all possible paths of the mean nucleation
times associated with each activation in the path. Theorem [3.3:3] gives the mean
transition time conditional on the path and shows that the outcome is non-trivial
both in the subcritical and critical regimes. Theorem [3.3.5| gives the law conditional
on the path, but fails to capture the critical regime. The reason is that there are
intricate dependencies between the subsequent nucleation times along the path.

§3.4 Nucleation times and queue lengths

In Section [3.4.1] we introduce the concept of asymptotic independence of forks and
we show that in the subcritical and critical regimes competing forks can be treated
as if they were disjoint, in the limit as » — oo (Proposition . In Section
we study the mean and the law of the next nucleation time by using techniques
from metastability and results from Section (Propositions and . In
Section [3:4.3] we show how the mean queue lengths change according to which node
activates in V (Theorem [3.4.8)).

§3.4.1 Asymptotic independence of forks

In this section we show that, as r — oo, forks can be treated as being independent of
each other even when they share some nodes. We introduce the concept of asymptotic
independence of forks, which holds only as » — oo and which allows us to treat
overlapping forks as if they were disjoint. We show that the nucleation time of a fork
is not influenced by the behavior of other forks sharing nodes with it.

In Chapter 2 it is shown that, as soon as all the nodes in U of a complete bipartite
graph become simultaneously inactive, the first node in V' (and subsequently all the
others nodes) activates in a very short time interval, negligible compared to the time
it takes for all the nodes in U to deactivate. Hence, the time it takes for the nodes
in U to become all simultaneously inactive is the same as the time it takes for the
first node in V' to activate, up to an error term that is negligible as r — oco. In our
setting, to study the nucleation times of forks it is enough to study the time it takes
for all their respective nodes in U to deactivate, without considering the set V.
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Proposition 3.4.1 (Asymptotic independence).

Consider the graph Gy and the dj-fork W, where dy, is the minimum degree of the
nodes in Vi,. Denote by Ty the time it takes for fork W to nucleate for the first time.
Consider the event

5:{3{317...,sa}c{ul,...,udk}:WﬂUk: 30 <t < Ty s.t.
k—1
Xsi(Z%jth) —OVi_l,...,a}
j=1
(3.48)

of having a subset of a modes in Uy belonging to fork W that are simultaneously
inactive at a time t after the last nucleation. The following statements hold.

(i) The mean nucleation time of W satisfies

E.[Tiw | €] = Eo[Tw][1 +0(1)], 7 — oo. (3.49)

(i) The law of the nucleation time of W satisfies

ILm P.(Tw >z | &) = ILm P.(Tw > z), xz€]0,00). (3.50)

Proof. We prove the two statements separately.

(i) We denote by S the event that after time ¢ all the nodes of W that are still active
become simultaneously inactive before any of the inactive nodes in {si,...,$,}
activates again. We know that the time it takes for dj — o nodes to become
simultaneously inactive is an exponential random variable Ts with mean of
order rA(dx—a=1) " while the time it takes for one of the « inactive nodes to
activate is an exponential random variable with mean of order 1/ 8. Hence the
probability of S is of order r—#(4%—®) = o(1). If S occurs, then W nucleates in
time Ty = t + Ts. Note that ¢ must be of order 72(®~1) hence

E.[Tw |ENS] = O(rﬁ(o‘_l)) + O(rﬁ(d’“_o‘_l)) = o(rﬁ(dk_l)), T — 00.
(3.51)
On the other hand, if the complementary event S occurs, then, with high
probability as 7 — oo, in a negligible time o(1) the network reaches the state
with all the nodes u1,...,ug, active, and from there it takes time E, [Tw] for
W to nucleate. Hence

E.[Tw |ENSY] = 0(1) + E,[Tw], 7 — 0. (3.52)
Putting the two complementary events together, we obtain that
Eu[Tw | €] =Eu[Tw | €N S| Pu(S) + Eu [Tiv | ENSY] P,(S°)

= o(rP @) o(1) + (0(1) + Eu[Tw]) (1 — o(1)) (3.53)
=E.[Tw][1+0(1)], r— oo
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(ii) Using the complementary events S and S¢, we can write for all z > 0
lim P, (Tw >z | £) = lim P,({Tw > 2} NS | E) Pu(S)
=00 00
+ lim P,({Tw > 2} NS | E)Pu(SY)  (3.54)

= lim P,(Tw > x),
700

since lim,_, o P, (S) = 0 and, when conditioning on 8¢, with high probability
as r — 0o, the network reaches the initial state in a negligible time after ¢, hence
it behaves as if at time ¢ all nodes in U were active.

O

The above proposition shows that, as r — oo, the mean nucleation time of a
fork and its law are not influenced by the fact that some of its nodes might be
simultaneously inactive at some time. The intuition is that, as r — oo, the nucleation
of a fork is so hard to achieve and takes so long that sharing some nodes with other
forks does not help to make the nucleation happen appreciably faster. The network
tends to quickly reach the initial state with all the remaining nodes in U active, and
hence the nucleation time of a fork can be seen as the time it takes for its nodes
in U to deactivate starting from all of them being active. In particular, in case of
overlapping forks, the nucleation time of a fork is not influenced by the behavior of
other forks sharing nodes with it.

§3.4.2 Next nucleation time

Given the graph Gy, consider the next nucleation time 75 from Definition [3:2.8] The
next node that activates is the one that completes the fastest nucleation among the
ny nodes with least degree. We want to find an expression for E, [7%].

In Appendix A we show the computations for the mean next nucleation time
in the case when the competing forks are disjoint, hence described by i.i.d. random
variables. Recall that in the subcritical regime we are considering a minimum of
nucleation times that are exponential random variables, while in the critical regime
we are considering a minimum of nucleation times that follow a truncated polynomial
law (see Theorem . By using Proposition we are also able to give explicit
asymptotics for the mean next nucleation time without assuming the forks being
independent.

Each nucleation of a fork can be seen as a successful escape from a metastable
state, which is represented by the initial state where the nodes in Uy in the fork are
active and the node in Vj in the fork is inactive. When considering multiple forks, we
can view the network as an ergodic Markov process on a state space €2 representing
the collection of all the feasible joint activity states of Gy. The first nucleation can
be described by a regenerative process where the Markov process leaves a metastable
state xo (with all the nodes in U}, active) and reaches a stable set S, which represents
the set of states where at least one of the forks of minimum degree has all its nodes
in Uy simultaneously inactive. The set S is rare for the Markov process, in the sense
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that the probability of reaching S starting from xg is small. We denote by T;fo L =Tk
the time it takes to go from x4 to S.

Lemma 3.4.2 (Mean return time to metastable state).
Fork=1,...,N, suppose that k — 1 nodes in V already activated. Then, with high
probability as r — oo, the time Ry, it takes for the network Gy, to reach the state with
all the nodes in Uy active (the metastable state xq) starting from any other state x is
negligible, i.e.,

E.[Rf, ] = o(1), T — 00. (3.55)

In particular, let R’f];l be the time it takes for the network Gy, to reach the state with
all the nodes in Uy, active starting from the moment the (k—1)-th node in V activated.
Then, with high probability as r — o0,

EJ[Rj '] =0(1), r— o0 (3.56)

Proof. At any time t, the activation and deactivation of a node u € U}, are described
by i.i.d. exponential random variables with rates gy (Q,(t)) and 1, respectively. Hence,
an active node takes on average one unit of time to deactivate, while an inactive node
u takes on average 1/gy(Q.(t)) time to activate. Since in the subcritical and critical
regimes the queue lengths at any node at any moment are of order r (see Section
for more details), we can say that 1/gy(Q.(t)) = o(1) for each v € Uy. Suppose that,
at some time ¢, node u; € Uy is inactive and node uy € Uy is active, i.e., X, (t) =0
and X, (t) = 1. Since

lim P,(u; activates < ug deactivates) = 1, (3.57)
T—>00

and there is a finite number of nodes in Uy, with high probability as r — oo, starting
from any state z all the nodes in Uy will be active on average in time o(1). Hence, as
r — 00, Eu[Rf, ] = o(1), and in particular Eu[Rlz,;l] = o(1). O

We are now ready to state a result for the mean next nucleation time in the
subcritical and critical regimes.

Proposition 3.4.3 (Mean next nucleation time).
Consider the graph Gy. Recall that dy is the minimum degree of a node in Vi, ny is
the number of forks of degree dy. in Gy, and hy, is as in (3.74)).

(I) B € (0, ﬁ) subcritical regime. The mean next nucleation time sastisfies

Eu(m] = fElTS ] = fi Fhy BulQE 1PV [140(1)], 7 — o0, (3.58)
with )
fr = . (3.59)
I g= ﬁ: critical regime. The mean next nucleation time sastisfies
Eufi] = i EulTE )= R FEETE J1+0(1)],  r—oo,  (3.60)
with

dp B~ (=1 4 (¢ —
I — (c=pu) (3.61)
ngd B~ (41 + (¢ — pyr)
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Proof. By Proposition as r — oo we may consider arbitrarily overlapping forks
as if they were disjoint. Therefore the computations for the mean next nucleation
time carried out in Appendix [C]for the case of disjoint forks can be used for the case
of overlapping forks as well. For completeness, in the subcritical regime (I) we offer a
proof that uses a different argument, which cannot be used in the critical regime (II)
because the queues are changing on scale r over time.

Consider the stationary distribution 7 of the Markov process mentioned above.
The probability of the set S is given by

nk 1 d
m(S) = Zﬂ(Sj) [140(1)] =nyg (B(kl)ﬁ> [14 o(1)], r— o0, (3.62)
Jj=1 U

where S; is the event that the j-th fork has all its nodes simultaneously inactive.
The terms representing multiple forks with all their nodes simultaneously inactive
contribute in a negligible way to 7(S). Moreover, we know that, for j =1,..., ng,

E,[time spent in 5]

S;) =
() E,[time spent in S;] 4+ E, [T* 3,
R -
dr B(Qg )P
- 1+ o(1)]
o —
dk B(Q’“ 1 + FEy (Q1)Pde—D
d‘*ﬁ L\
k
= [1+4+0(1)] = <_) 14+ o(1)], r — 0.
sub (Qk 1) -b B( ’[6] 1)[3
(3.63)
This proves (|3.62]).
Using the same type of argument, we can compute E, [T, s|. Indeed,
(S) = E,[time spent in S]
E,[time spent in S] 4+ E, [T _ ]
L1 ;+
i B(QF 1)? dr B(Qg')?
= 1+0(1)]= =L [1+0(1)], r— oc.
d%m +EJ[T} ] Eu [Ty 5]
(3.64)
After inverting, we get
=T éﬁ
_ dr B(Qy )P de B(Qy )P
E.[7] = Eu[Ty, 5] = TSU) [1+o(1)] = ﬁ [1+o0(1)]
= fr sub( i 1)B( )[1+0(1)] r— o0,
with .
= —. 3.66
Tk - (3.66)
This completes the proof. O
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Corollary 3.4.4 (Pre-factor adjustment).
Given the graph Gy, conditional on the next activating node of degree dy,

k—1 1

. . . k—
EulrlVe = it = B [minyer, T2 | Vi =in| = AET2 ] 100, (367)

where fi is as in (3.59) or (3.61)) when a subcritical node or a critical node activates,
respectively.

Proof. The claim follows from Proposition [3.4.3] O

In the subcritical regime (I), the queue lengths do not change on scale r and
therefore the renewal theory developed in [49] applies, which is tailored to exponential
behavior in metastable regimes. In the critical regime (II), however, the queue lengths
do change on scale r and [49] does not apply. For details, see Section m Recall
that 2 is the state space of the Markov process and that, in our notation, 7, = Ty, 5.

Definition 3.4.5 (Recurrence property).
Let H > 0and h € (0,1). We say that the pair (xg, S) satisfies the property Rec(H, h)
if

sugIP’(Tx_,{xO,S} > H) < h. (3.68)
xE

The following result is the equivalent of [49, Theorem 2.3].

Proposition 3.4.6 (Law of the next nucleation time).

Consider the pair (xg,S) such that the property Rec(H,h) holds for 0 < H < E,[T],
with € = H/E,[Tx] and h sufficiently small. Then there exist functions C(e,h) and
A€, h), satisfying C(e, h), A(e,h) = 0 as e,h — 0, such that, for any t > 0,

Tk —t
Py >1) -
Proof. We choose H to be a constant, and without loss of generality set H = 1. We
claim that the pair (z, S) satisfies the property Rec(H, h) with h sufficiently small.
Indeed, starting from any state x € 2, the network reaches the set {zg, S} in a small
time o(1).

If the starting state x is one of the states S;, j = 1,...,ng, corresponding to the
set S, then we are done. Otherwise, by Lemma[3.:4.2] the metastable state z( attracts
in time o(1) every state x for which some forks have some nodes in U inactive. It is
therefore immediate that, with high probability as r — oo, T, (4,5} is smaller than
H, which is what we need in order to claim that holds when A is sufficiently
small. Note that we can let h — 0 as r — oo.

< Ce~ (7, (3.69)

We recover from Proposition [3.4.3] that the ratio between H and the mean next
nucleation time is sufficiently small. Indeed, e = H/E,[7;] — 0 as r — oco. Hence a
straightforward application of [49, Theorem 2.3] allows us to conclude that the next
nucleation time divided by its mean follows an exponential law with unit rate. O
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§3.4.3 Updated queue lengths

In this section we analyze in more detail how the mean queue lengths change over
time and how they affect the mean nucleation times associated with each step of the
algorithm.

Remark 3.4.7 (Good behavior).
Recall from Definition|2.3.1]and Lemma [2.3.2|in Chapter 2 that, with high probability

as r — 00, the queue lengths all have a good behavior in the interval [0, Ty (r)] with
Ty(r) = Cjzur[l + o(1)] as r — oo, representing the expected time it takes for
the queue lengths to hit zero. More precisely, for § > 0 small enough and for all

le [07 Ty (T)]v

T—>00

lim P, <EH[QU@>1 br < Qult) < Eu[Qu(t) + 6r) ~1L (370)

which means that the queue lengths are always close to their mean for all times smaller
than Ty (r).

Recall that we start with initial queue lengths Q° = (Q%, Q%) = (yur,yvr). We
are interested in studying how the queue lengths change along a fixed path, depending
on which types of forks we encounter at each activation. Fix a path and consider the
sequence of nodes activating in V.

Similarly to (3.33), the next nucleation time 7, = min,cvy, 7;Qk71 (recall Defini-

tion [3.2.8)) satisfies
Eufri] = fir @V o), oo, (3.71)

where f{ depends on f, on the constants FF,  F& FF  (for the three regimes, re-
spectively), and on the mean updated queue lengths. The following theorem shows

how the mean queue lengths change according to which type of node activates in V.
Theorem 3.4.8 (Mean updated queue lengths). B
Let (dk‘)ffv:l be the sequence of degrees in a fired path and d* = maxi<p<n d.
(I) B e (0, d—l_l) subcritical regime. After step k, the mean queue length at a node
i U is
E.[Qp] =vur[l+o(1)],  r— oo (3.72)

I g= ﬁ: critical regime. After step k, the mean queue length at a node in U,
after hy, critical nodes in V' activated, is

E Q5] =" r[1+0(1)],  r— oo, (3.73)
with
%(]hk) =u — (¢ —pv) Z fi>0, (3.74)
1<i<k
ird;=d*

where for a critical node v; the coefficient f! is defined in a recursive way as

fi= . <7U —(c—pv) Y. f;-) >0.  (3.75)

nidi B~ (¢ — py) 1<5<i—1
jrdj=d*
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(I11)

RS (d*ial,oo).' supercritical regime. After step k, the mean queue length at a
node in U, if any supercritical node in 'V activated, is

E.[QF] = o(r), r — 00. (3.76)

Proof. We treat the three regimes separately.

(D

B € (0, ﬁ) All the nodes in V' are subcritical, in particular the first node
vy € V. Then E,[71] = o(r) as r — co. The mean queue lengths at nodes in U
after node v; activates are

E.[Qu(T)] = Eu[yur — (¢ — pu)T1] = yur — (¢ — pu)Eu[Ti1]

=y [1+o(1)], r— 00, (3.77)

which means that after the first activation the mean queue lengths are the same
as before, up to an error term o(1). Iterating this reasoning, we conclude that
the mean queue lengths remain approximately the same as long as subcritical
nodes in V' activate.

8= ﬁ. If the first node v; € V is subcritical, then the time it takes to
nucleate its fork does not influence the mean queue lengths by much, as seen
in (I). Without loss of generality, we may therefore assume that v; is critical.
Then E,[71] = f{r is of order r. The mean queue lengths at nodes in U after

node v; activates are

Eu[Qu(T)] = Eulyur — (¢ = pu)n] = yur = (¢ = pu)Eu[T]

1
= (w = (e = po) fDr (L +o)] = r (1 +o(1), 7= oo,
(3.78)
h (1) _ (. "5
where ;" =y — (¢ — pu) fi > 0.
If the second node vy € V is subcritical, then again the time it takes to nucleate
its fork does not influence the mean queue lengths by much. Assume therefore
that vg is critical. Then the fork requires a nucleation time of order r, namely,
E,[72] = f4r. The mean queue lengths at nodes in U after node vy € V activates
are

E.[Qu(T1 + T2)] = Eu[yur — (¢ — pu)(T1 + T2)]
=qur — (¢ — pu)(Ey[71] + Eyu[72])
= (yw — (c = pu)(fi + f3))r [1 + o(1)]

=y Prli+o1), r—oo,

(3.79)

where 17 = v — (¢ — pu)(f{ + f}) > 0.

More generally, assume that hy, critical nodes activated in the first k£ steps. Then

E. Q] =+ r[1+0(1)], - oo, (3.80)
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with
h
Yo =u = (e—pr) Y. fi>0, (3.81)
1<i<k
7 di :d*

where the last sum is over all the hj, critical nodes. Each of them contributes
with a positive coefficient f; which is given by the recursive relation

f 7.](‘2 crfYUl )

_ diBf(l*l) + (e—pv) 1 (hi—1)
ndi B~ 1 (c— pu) ;B 4 (c—pg) Y (3.82)
1
= — — — Ci
nidiB*(difl) + (C — pU) <7U pU 1<; 1 f >
jlgj:d*

Note that the coefficients f; introduced in (3.71) are well defined for every

k=1,...,N, but in the above computations we are only interested in the ones
associated with the critical nodes. For example,
,_ | wama W if dy <d,
= : if dy = d- R
n1di B 1D+ (c—py) T, 1= .

(IIT) B € [57,00). If the first node v; € V is subcritical, then its nucleation time
does not influence the mean queue lengths by much, as seen in (I). If v is critical,
then the mean queue lengths decrease but remain of order r, as seen in (II).
We therefore assume that vy is supercritical. Then E,[71] = 297 [1+0(1)], as
r — o0o. Indeed, from Theorem [2.1.6] we know that the mean nucleatlon time of
a supercritical fork is given by the expected time it takes for the queue length
to hit zero. This holds for every supercritical node in V' and therefore it is true
also for E, [71]. Hence, the mean queue lengths at nodes in U after node v; € V
activates are

Eu[Qu(T)] = Eulyur — (¢ — pu)T1] = yur — (¢ — pv)Eu[71] = o(r), T — 0.

(3.84)
More generally, the mean queue lengths become o(r) as soon as the first super-
critical node activates, independently of which nodes activated before. Thus,
after any step k the mean queue length at a node in U, if any supercritical node
activated, is

E.[QF] = o(r), r — 00. (3.85)
0

In summary, we have shown that if a subcritical node activates, then we do not
change the mean queue lengths at nodes in U by much: they only decrease by a factor
o(1). On the other hand, if a critical node activates, then the mean queue lengths
drop significantly, but still remain of order r. Finally, if a supercritical node activates,
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then the mean queue lengths become o(r), and remain so during all the successive
nucleations. With the help of we know how to relate the mean next nucleation
times of the forks to the mean updated queue lengths after each activation. Hence
we know that, once a node that contributes order r to the total mean transition time
activates, we can ignore the contribution of all the previous and all the subsequent
subcritical nodes. Once a supercritical node activates, we can ignore the contribution
of all the subsequent nodes, since their queue lengths are o(r).

§3.5 Analysis of the algorithm

In Section we describe how the algorithm acts on an arbitrary bipartite graph.
(In Section we already illustrated this via an example.) In Section we prove
the greediness and the consistency of the algorithm.

§3.5.1 Recursion

Consider the graph G = G1 = ((U1,V1), E1). The first node activating in V; is
the one with the least degree, since this requires the least number of nodes in U; to
become simultaneously inactive. Since the expected time for m nodes in U; to become
simultaneously inactive is of order r'*#(m=1 " with high probability as r — oo, the
first node that activates in Vj is vy, such that d(vy,) = di = min,ey, d(v), where d(v)
denotes the degree of node v in the graph G;. We make the algorithm pick as first
node a node vy, with least degree in V;. If there are multiple nodes with the same
least degree, then the algorithm chooses one of them uniformly at random. If the least
degree d; is such that 8(d; — 1) > 1, then the algorithm chooses a node uniformly at
random among all nodes in V5. Let G} (U], V{) be the complete bipartite subgraph
of Gy with U{ = {u € U; : uvy, is an edge of Gy} and V{ = {vy,}. According to
Theorem the associated nucleation time 7;%? satisfies

B [T2] = F Q)" V1 +0o(1)], r— oo, (3.86)

Reasoning as above, we see that the algorithm picks as second node a node vy,
with the least number of active neighbors left in G. Consider the bipartite graph
G2(Us, Vo) with Us = U1 \Uj and Vo = V1 \ V{ = V4 \{vy, }. If we denote by da(v) the
degree of a node v € V4 in G, then vy, is such that do(vy,) = do = mingey, da(v). If
there are multiple nodes with the same least degree, then the algorithm again chooses
one uniformly at random. If the least degree do is such that 3(dy — 1) > 1, then we
choose a node uniformly at random among all nodes in Va. Let G4(Uj, V) be the
complete bipartite subgraph of G with Uj = {u € Us: uwvy, is an edge of G2} and
Vi = {vy, }. The associated nucleation time Tﬁ; satisfies

EU[TQl] — 2 (Q%})lA,@(szl) [1 4 0(1)]’ r — 00, (387)

Vyy

Iterating this procedure until all the nodes in V; are active, we find one of the
paths that the algorithm follows in terms of successive activation of the nodes in V;.

93

€ HALJIVH))



CHAPTER 3

3. Arbitrary bipartite interference graphs

Note that, depending on the choice the algorithm makes at each step, there may be
different paths for the activation.

§3.5.2 Greediness and consistency

We first prove Lemma After that we prove Propositions [3.2.6

Proof of Lemma|5.2.5, The proof is by contradiction. Suppose that d; > dj. Denote
by d.q(v) and dj »(v) the degrees of node v € Vi, at step k =1,..., N in paths a and
b, respectively.

We start by considering node w; € V such that, at some step kf in path a,
dis o(w1) = dia o = dj;. Then d(w1) > d in G. On the other hand, in path b, when
wy activates at some step kY, it has degree di p(w1) < dp. This implies that some of
the edges of wy (at least ) —d;; edges) have already been processed via previous forks
in path b. At least one of these forks must have nucleated before the fork of wq, in
path b but not in path a, say, the fork of wy. Hence there exists a node ws € V' such
that, at some step k5 < k% in path b, dkg,b(UJQ) < dj. This node has not yet activated
by step k{ in path a, so it must be that dis o(w2) > dj, otherwise the algorithm
would choose node wq before node w;. Say that node wsy will activate at step k§ > k{
in path a. Then, d(ws) > d in G. As before, this implies that some of its edges have
already been processed with previous forks in path b. Again, at least one of these
forks must have nucleated before the fork of ws, in path b but not in path a, say, the
fork of ws. Hence there exists a node w3 € V such that, at some step k% < kS in
path b, dkg7b(w3) < dj. This node has not yet activated by step k§ in path a, nor by
step k{, 50 dgs o(w3) > dia o(w1) > dj, otherwise the algorithm would choose node
ws before node wy. Hence d(ws) > df in G.

We can iterate this argument. Since there are only N nodes in V, we get a
contradiction after we have considered all the nodes. g

We are now able to prove the greediness and the consistency of the algorithm.

Proof of Proposition[3.2.6. By Lemmal[3.2.5] we know that the maximum least degree
of a path generated by the algorithm is the smallest possible. We know that the order
of the mean transition time along a path is related to d* and depends on the value of
B. Hence, Lemma [3.2.5] implies that the mean transition time along a path generated
by the algorithm is the shortest possible, in the sense that it has the smallest order
of r possible. O

Proof of Proposition[3.2.7, Lemmal[3.2.5 proves equality for any two paths generated
by the algorithm. This leads to the same order of the mean transition time. O

Despite the fact that d* does not depend on which path the algorithm generates, its
multiplicity does. Figure [3.4] shows a graph on which the algorithm can generate two
different paths with the same maximum least degree but with different multiplicity.
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Figure 8.4: The algorithm may generate the path v1,v2,vs or the path vs, v, ve with different
multiplicity of d*.

§3.5.3 Algorithm complexity

The algorithm we constructed can be implemented in different ways according to what
we want to compute.

e In order to know the leading order of the mean transition time, it is enough
to recover the maximum least degree d* from the graph. By Proposition
we know that d* is the same for all paths the algorithm can generate. Hence
it is enough to run it once and comparing the value of d* with the value of
B we can immediately determine whether we are in the subcritical, critical or
supercritical regime.

In this case the computational complexity of the algorithm is polynomial in
the number of nodes in V', and so the leading order of the mean transition
time is quickly determined. More precisely, the algorithm has a complexity of
o(UI[V[?).

o If we are interested in the precise asymptotics of the mean transition time and
in its law as 7 — oo, then we need to compute the pre-factor of the leading order
term. To do so, we need to run the algorithm multiple times, until all possible
paths are generated, in order to recover all the possible sequences (Jk),]cvzl and
(nk). A proper approach is to let a (deterministic) depth-first search algorithm
run through all possible paths and enumerate them. Theorem shows that
if we know the total mean transition time along each path, then we can recover
the mean transition time of the graph.

In this case the computational complexity of the algorithm is factorial in the
number of nodes in V, since it depends in a delicate manner on the architecture
of the graph. More precisely, the algorithm has a complexity of O(|U||V|?|V|!).

See [99] for a deeper analysis of the algorithm complexity.
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§3.6 Proofs of the main results

The aim of this section is to prove the theorems in Section In Section [3.6.1
we introduce some further definitions. In Section [3.6.2] we prove Lemmas [3.2.2] and
In the last three sections we prove the three main theorems, respectively: in
Section we prove Theorem in Section we prove Theorem and

in Section [3.6.5] we prove Theorem [3.3.5

§3.6.1 Preparatory results

Consider an arbitrary bipartite graph G = ((U, V), E) with |V| = N and let vy, ...,vn
be the nodes in V. The activation path that the network follows is denoted by
v}, ...,v}y, while the indices of the nodes that the algorithm picks are denoted by
Y1,..., Yy (as in Definition . We want to study the transition time when the
network follows a path generated by the algorithm. When conditioning the network
on a specific activation order, we can write

{Yi, =i} = {v}, = v;}, (3.88)
in the sense that saying that the k-th index Y} chosen by the algorithm equals 7 is
equivalent to saying that the k-th activating node v} equals v;.

Definition 3.6.1 (Iteration graph).
For k = 1,..., N, suppose that £ — 1 nodes in V already activated. Denote by
Gr = (Vi, Ug), Ex) the subgraph of G = ((U,V), E) consisting of:

o Vi =V \ {{vy; }o<ick} €V, the set of nodes in V' that have not yet activated;

o Up = U\ Uycicr N(vy,) C U, the set of nodes in U that are not neighbors of
some of the nodes in V' that already activated;

o B ={uv:ueUg,veV,} CE, the set of edges between Uy, and V.

Let dj, be the minimum degree of the nodes in Vj, and n; be the number of least
degree forks in Gy.
Definition 3.6.2 (Minimum degree subset).
Define the set of nodes with minimum degree in V' as

M(V)={eV: dv') =min,eyd(v)}. (3.89)
Lemma 3.6.3 (Probability of choosing the next node).

Given the graph Gy, in the subcritical and critical regimes, the probability that the
next node activating in Vi is node v; is

B(Y, = i) — L. ifpe (0,755, v € M(V), 5.90)
* 0, ifBe (0, 7 7] vi € Vi \ M(V3), '

which depends on the sequence of nodes already active in V.

Proof. By construction, the algorithm picks nodes in M (V}) before before it picks
nodes in V, \ M (Vy). It is therefore enough to count the number of forks of minimum
degree at step k, which is ny. O
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§3.6.2 Proof: activation sticks and selects low degrees

We next prove two lemmas from Section[3.2]that will be needed to prove Theorem [3.3.2)

in Section B.6.3]

Proof of Lemma[3.2.3 Recall Definition [3.1.1] We claim that if a node u € U deac-
tivates and one of its neighbors in V activates at time t,, then, with high probability
as r — 00, it will not activate anymore after time ¢,,. The moments when u could pos-
sibly activate again are the moments when all its neighbors in V' are simultaneously
inactive. We consider the worst case scenario when u has only one active neighbor
v € V. Denote by t, the first moment when v deactivates after t,,. This happens
many times, since the activity period of a node is described by an exponential variable
Z with rate 1. Instead, the inactivity periods are very short, since the nodes in V are
very aggressive and the activation rates grow with the queue lengths, which tend to
infinity as r — oco. We consider a time period of length equal to the total transition
time, and we assume the transition time to be the longest possible (of order ). Then
on average we have a number of possibilities for u to activate that is equal to

Q 0
EI[EE] l_ E[TZ ]=Cr140(1)], r— oo, (3.91)

with C' a positive constant. At each of these times, nodes u and v are both inactive
and are competing with each other to activate again. Denote by Z,, and Z,, the lengths
of the inactivity periods of u and v, respectively. Then Z, ~ Exp(gu(Q.(t,))) and
Zy ~ Exp(gyv(Qu(ty))) and so, with high probability as r — oo, node v activates
before node wu, i.e.,

| | o (Qult) K
lim P(Z, < Z,) = lim = lim ———F1——
AL <20 = B Q) v @) R R R o
1

= M TRy b
where we use that 8/ > 8, and K, K’ are positive constants.

Note that the queue lengths in U are always of order r, except when we are in
the supercritical regime. In this regime we are not interested in the competition
between u and v anymore, since we know how long the transition takes. The queue
lengths in V' start being of order r, increase while u is active and decrease when v is
active, but remain of order r. Indeed, if there are other nodes in U that take long
enough to activate so that the queue length of v becomes o(r), then we must be in
the supercritical regime. In the worst case scenario, nodes v and v compete with
each other for the duration of the transition, i.e., order r times. The probability of v
winning every competition is

. T _ o —(K/Kyr=(8"=8)
rli}IIolo P(ZU < Zu) rLoo (1 + (K/K’ ) rli)nc}o <€ )

—C(K/K')yr= 8 =8=-1 —1,

= lim e
T—>00

(3.93)
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where we use that 8/ > 8 + 1. Hence, with P,-probability tending to 1 as r — oo,
node u will never win any competition against node v, and hence will remain blocked
for the duration of the transition. O

Proof of Lemma[3.2.11 We distinguish between node v being subcritical or critical.

(I) B e (0, %) From Theorem we know the law of the nucleation time for
the fork of v, namely,

i 1L< 2 k—1 > ( ) [ ) ( )
ED > P ZL” , . .

From the same equations we also know the law of the nucleation time for the
fork of w, which depends on how 8 and d(w) are related to each other. It is
enough to verify that

lim P ( TS > P(x) [0,00) (3.95)
m Fy |\ — =5 > ) = Fz), x € |U,00), .

with P(z) 11 when « | 0 and P(z) | 0 when z 1 co. To that end, assume that
7" and TQ"" deviate from their mean such that 72" > 7,.9"". This
happens with probability tending to 0 as r — oo, since the deviations must be
of order r. Thus,

lim P, (7,2 > 79" = lim P, (X1 > &), (3.96)

T—00 r—00

where we abbreviate X}/ ,,' = TR JE,[TR ™. For fixed M < o0, we can split
the right-hand side of (3.96) without the limit r — oo as
Pu (X500 > X000 = Pu (X001 > X0 | X0t > M) P (XS, > M)
+ Py (X001 > X0 A < M) P (X, < M)
< PUM) P (XS, > M)
+Pu (X > A AL < M) Py (A, < M),
(3.97)

Pick € > 0 so small that, for r > r(e),

E.[T2"]
El [T ]

P (X}, < M) =P, (Xj;,wl <M > <Py (X5 < Me).  (3.98)

Letting r — oo followed by € | 0, we get

lim lim P, (X5} < Me) = 11&1[1 —P(Me)] = 0. (3.99)

el0 r—oo

We can now let M — oo and use (3.96))—(3.97) to arrive at

lim P, (T2 >72 ") =o. (3.100)

T—>00
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(ID)

8= ﬁ. As before, we know the law of the nucleation time for the fork of v and

w. As shown in Chapter 2, with high probability as r — oo, 79" /E,[T.8" ]
tends to 1. Moreover, with high probability as r — oo, any nucleation time
of a complete bipartite graph in the critical regime (including the fork of v) is
smaller than the transition time of the same graph in the supercritical regime.

O

§3.6.3 Proof: most likely paths
Proof of Theorem[3.3.2 We prove the three statements separately.

(1)

Assuming that the network does not follow the algorithm is equivalent to as-
suming that at some step k with 3 € (0,dy — 1] a node w that does not have a
minimum degree is chosen instead of a node v with degree dj,. The probability
of a group of d > dj, nodes becoming simultaneously inactive before a group of
dj; nodes is equivalent to the probability of w activating before v, which satisfies

lim P, (T2 <72 ) =0 (3.101)

by Lemma [3.2.11] Hence, with high probability as  — oo, nodes in V' activate
in a greedy way, as described by the algorithm. By Lemma [3:2:2] we also know
that the nodes in U that deactivated remain inactive for the duration of the
transition process. Consequently, they do not influence any future activation
attempt of the nodes in V', whose activation therefore follows the algorithm. In
the supercritical regime, we are only interested in the order of activation of the
nodes until the first supercritical node, for which the above reasoning still holds.

Note that the queues QF depend on the sequence of indices (Yi,..., Y 1)
describing the order of the activating nodes in V. Indeed, we have seen in
Section that the queues change according to which nodes already activ-
ated. Moreover, for k£ > 1, also the probabilities ﬁ depend on the sequence
(Y1,...,Y,—1). The reader should keep this in mind while going through the
proof. The proof evolves in three steps.

1. Denote the graph G = ((U,V), E) by G1 = (U1, V1), E1). Write

ETE Len)] = EulTd Te@nl = Y. EulTE lee | Y1 = 0] P(Yr = ).
11: v, €EV1

(3.102)

By Lemma m when B(d; — 1) < 1 not all the terms in the above sum have

positive probability, only the ones corresponding to forks of minimum degree d;

(which all have the same probability). Recall that this probability is 7711 We

0
can write the random variable 767.21 as sum of three random variables

ch?lo =7+ Ry, + TG;Q;, (3.103)
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where Go = ((Ua, V2), F2) is the subgraph with Us = U1\ N (vy, ), Va = Vi\{vy, }
and Fy = E1 \ {(u,v) : u € N(vy,)}, while Q' = Q(71) represents the updated
queue lengths. The first variable represents the time it takes for the the first
node to activate, the second variable represents the time it takes (after the
activation of the first node) to reach the state with all the nodes in Us active
(see Lemma , while the third variable represents the transition time of
the remaining graph when we take the first activating node out. Note that, by
Corollary if we condition the network to follow a path generated by the
algorithm with a specific first activating node, then we get

Eur | Vi =i = ABJTS],  r— oo, (3.104)

v"l

where f; is the factor that arises from considering the minimum of random

1
variables. Also the variable Tsz changes accordingly, but with an abuse of
notation we may write it in the same way. Thus, with high probability as
r — 00, by Lemma [3.4.2]

Eu[TE L) | Vi = i1] =Eu[(7 + RY, + T3 ) | £(a*) N {¥1 = i1}]
:Eu[Tl]lg(a*) ‘ Y, = 7,1] +0(1)

+ Eu[TE Leary | Vi =] (3.105)
= 1B [T Tea)] + (1)
JFEu [T(;Qz)l]lg(a*)], T — OQ.

We want to analyze the latter in a recursive way. The k-th iteration gives

E [T Lewn] = Y Eu[TE Lety | Y = in] B(Yi = it).  (3.106)

ik:vikEVk

k—1
2. We can again write the random variable ’TC?k as sum of three random
variables

78" = + 7L (3.107)

k Uk+1

where Gii1 = (Ukg1, Vat1), Ext1)s Uper = Ui\ g('UYk) Vk+1 = Vi \ {vv. },
Ery1 = Ep \ {(u,v): u € g(vy,)}, while QF = Q(Z TQJ ). By Corol-
lary 3:4.4] we again have that

Eul7i | Yo = i) = REL[TE ], r—oo, (3.108)

and also the variable ’TQ - changes accordingly when it is conditioned (again,
with an abuse of notatlon we write it in the same way). With high probability
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as r — 00, the conditional expectation in (3.106f) can be written as

QF—1 . .
Eu[76, e | Y= it] T Rb g+ TR e | Yie= ]

]15(@*) | Y = ix] + o(1)

[7;) ]]-8(11 } (1)

=E.[(T]

=E. [T
+E, [TGM (@) | Vi = ix]

= £, E,
+E, [TGQ Le(an], 7 — 00.

(3.109)

At each iteration the conditional expectation reduces to a sum of three terms:
the first term represents the expected time it takes to switch the following node
on (adjusted by a factor that keeps track of the fact that the node activates
before the other nodes), the second term represents the expected time it takes
(after the previous node activation) to reach the state with all the nodes re-
maining in U active, while the third term represents the mean transition time
of the remaining network when we take the following activating node out.

3. Note that, for each k£ =1,..., N, the graph Gj1 depends on the sequence
of indices (Y1,...,Ys). Moreover, we know that also the queue lengths Q¥
depend on the indices (Yi,...,Y;r—1). Thus, all the conditional expectations
depend on the sequence of indices of activated nodes. By Lemma [3.6.3] the
first iteration comes with a probability i of choosing the ﬁrst node activating,
while each iteration with & > 1 comes Wlth a probablhty — also depending on
the sequence (Y1,...,Y;_1). After k = 2 steps, using (3. 106|) and (3.109), with
high probability as r — oo,

E.[T8 Te(an)
1 1
= > — (f [T Le(an)] +0(1) + Eu [T 15(a*)]>
i1:v €V1 m
1
= ) — (f [T Tean] +o(1)
ilzvi1€V1 m
1 2
+ Z an ( [T ]lé‘(a*)] +0( )+Eu [TGQg, ]lg(a*)])), "= 0.
ig:’ui2€V2

(3.110)

After N steps, the last node in V' activates and the conditional expectation
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becomes

N—-1 1 _
E. TS lewn]= D M(fN]Eu[E?j o] +EulRY,, ]

iN:viN EVN

EuT8). 1))

1 N-1
Z EfN Eu [7:}?1\7 ]].g(a*)], 7 — OQ.

iN:'UiN ceVn

(3.111)

Indeed, as soon as the last node in V activates, we are actually done and we
are not interested in what happens after. We can set RgN“ = 0 and we have

L. . QN .
V41 =0, which implies E, [T, ] = 0. Thus, we have arrived at (3.26).

(iii) The claim follows from steps analogous to the ones in (ii), given any path a € A
that the algorithm generates.

§3.6.4 Proof: mean of the transition time

Proof of Theorem[3.3.3 Recall that, in the subecritical and critical regimes, we are
computing the mean transition time conditioned on the event that the nucleation
follows a fixed path a = (v1,...,vy) € A. We again distinguish between the three
regimes.

(I p € (0, ﬁ): subcritical regime. Every term in the sum is o(r), which means
that the significant terms are the ones with dy = d* only. The pre-factors of
these terms are given by subcritical forks, and so

E,[Qk1)5@ D)

0
E.[T8 ] = Z kau[ﬁ% Z Jr W[1+0(1)]
k: dy=d* k: dy=d*
(d*—l)
- Z f/c - " A=D1+ 0(1)), T — 00,
ot dp—d®
(3.112)

with fr = ﬁ The last equality comes from (3.72)) in Theorem

I g= ﬁ: critical regime. Every term in the sum is o(r), except the terms with

dr = d*, which is of order r. The significant terms are the ones with d; = d*
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only. The pre-factors of these terms are given by critical forks, and so

k—1
Q% _ Eu.[Qp ]
]Eu [TG ] = Z fk ]Eu [7:} Z fk d*B- (d*—1) + (C— pU) [1 +0(1)}
k: d=d* k: d=d*
,y(k 1)
= IE U r[1+o(1)], r — 00,
ki gd* d*B=(@" =1 + (c - pu)
(3.113)
with fyU Y defined in in Theorem and
d,. B~ (dx—1) _
fo=— (e pu) (3.114)

nkd_ka(di’“fl) + (C — pU)'

(1) B € (5 -+, 00): supercritical regime. Denote by vs. the first supercritical node.
We know from in Theoremthat, after vy activates, the queue lengths
become negligible (order o(r)), and the mean transition time is given by the
expected time it takes for them to hit zero, i.e.,

E[T8] = » jUpU rll+o(1)], - oo (3.115)

O

§3.6.5 Proof: law of the transition time
Proof of Theorem[3.3.5. We again distinguish between the three regimes.

(I) B € (0, z-5): subcritical regime. Recall that the significant terms in the sum
for the mean transition time are those coming from nodes with degree dj, = d*
with d* < 4 + 1. There are m¢ , such terms, where m¢ , depends on the path
a € A, and each term comes with a multiplicative factor fx. We can write the
transition time along path a divided by its mean as

TC(,?O |Aq N chv:l Tk t+ ZQ:Q Rﬁl
BT84 ElTE|Ad
Dok dy—dr TR T ks gy <ar TR T Y hes Ryt
E.[73’|Ad) '

(3.116)

We know that the law of a sum of independent random variables has a density
given by the convolution of their densities. Here the nucleation times and the
return times can be considered as independent, since they only depend on the
queue lengths, which remain close to the initial value in the subcritical regime.
There are three types of sums in the numerator of the last line of . The
first type of sum is of the form 7y /E, [TGQO |A,], with k" such that dj, = d*. As
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r — 00, these are the significant terms in the sum, since they are of the same
order as the mean transition time. For each of them, i.e., for each k’, we have

(Efk/ N E,[TS |Ad] x)

. Tk .
lim P >x>=hm[P’
r—00 U(Eu[TgoAa] r—00 v

ul 7] Ey (7]
oo( B
= exp (ZZ‘ jc:d J: x> . we0,00),

(3.117)

where in the second step we use Proposition [3.4.6f We write the density as

/,Sma Sma Sm“
Pﬁb b () = —=2> exp <—S“b as) , z € [0, 00), (3.118)
fw fr
with
Sma, = >, fi (3.119)
i di=d*

0
The second type of sum is of the form 7y~ /IEH[TC%2 |Ags], with k" such that
dir < d*. As r — oo, these are negligible, since they are of smaller order than
the mean transition time. For each of them, i.e., for each k", we have

T " T 1" E QO A
lim P, (T’“O > a:) = lim Pu( Ter Bullg” [4d] a:) z € [0,00),
r—00 ]Eu [TGQ ‘Aa] 77— 00 ]Eu [Tk”] Eu [Tk//]

(3.120)
and the density is &g, the Dirac function at 0. The third type of sum is of the
0
form R?];l/Eu [T(? |A], with & =2,...,N. Asr — oo, these are also negligible,
since they are o(1) by Lemma m and hence their density is also dg.

The density of ’TC? ’ |As/Ey [’TCC;2 ’ |A,] is given by the convolution of the densities

of the three types of terms. Since Jy gives the identity for the convolution, we
can write

lim P <7-GQO >z|A ) _ /Oo <®m§ub Pfk”smgub>(y)dy x € [0, 00)
rooe “\E, [T |4 e TR ’ -

(3.121)
and we can rename the index &’ by k.

B = ﬁ: critical regime. For two reasons we do not know how to handle
this regime: (a) We do not know the law of the next nucleation times because
Proposition only holds in the subcritical regime. (b) The next nucleation

times are dependent random variables, and so convolution is no longer relevant.

B € (37—,00): supercritical regime. Recall that Ty = C:“;Ur[l + o(1)] as
r — co. The law of the transition time is given by P3(z) from Theorem [2.1.6]
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Indeed, the mean transition time is the expected time it takes for the queue
lengths in U to hit zero and. With high probability as » — oo, the transition
does not occur before or after its mean. Since

lim P, (78 > E[78']) = lim P (7§ > Ty) =0, (3.122)

r—>00

we can write

0
lim P, <7§QU > x) =0, x € [1,00). (3.123)
r—00 ]EU[TG ]
We also have
. ra
r—00 Eu[TG ]

Hence the density is the Dirac function at 1.

§C Appendix: minimum of independent forks

In this appendix we compute the mean next nucleation time in the situation where
the forks competing for nucleation are disjoint, i.e., they have no nodes in common.
Recall that, in the subcritical regime, the nucleation time of a fork is given by an
exponential random variable, while in the critical regime it is given by a “polynomial"
random variable, in the sense that its law is truncated polynomial.

§C.1 Subcritical regime: exponential random vari-
ables

Let X1,..., X, beii.d. exponential random variables with rate A and let their min-
imum be Z = min{X;,..., X, }. Then

P(Z>t)=P(X; >t,...,X, >t) =P(X; >t)" =e "M, (3.125)

Hence, Z is an exponential random variable with rate nA, and we have

1 1
E[Z] = — = —E[X;4]. 3.126
2= — = ~E[xi] (3.126)
If we consider Xi,...,X,, to be the nucleation times of disjoint forks of degree dy,

and Z to be the next nucleation time at step k, then we get

Eum] = f9E[TE ], r— oo, (3.127)

Uk

with fid = L.

N
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§C.2 Critical regime: polynomial random variables

Let X;,...,X, be ii.d. polynomial random variables such that

X; l—Cx%, ifzelo,4),
P(]EX— >:r:>: ( ) _ [10) i=1,...,n, (3.128)
[Xi] 0, if z € [5,00),
with o
Py (3.129)

= d—kB_(Jk—l) + (C—pU)
Let Z = min{X;,..., X, }. Then, for t = 2 E[X}],
1—-C
1—-S-4)°, iftelo, BEy,
P(X; > t) = (1= zet) 0. %5%) i=1,...,n. (3.130)
0, if ¢ € [EXd o0),

Abbreviate C = SEe +C , where Cy = c—py and Cs = JkB’(J’“’l). Then the exponent
TC becomes & & We have

P(Z>t)=P(X1 >t,...,X, >1)

1—-C )" ifte o, EXal), 3.131
=P(X; > )" = stxt) el =55 (3.131)
0, ift e [%, 00)
The density function of Z is
C2
d < 1— " at it e o, EEdy,
L) = —[1-P(Z > )] = B (1= zxt) v
0, if ¢ € [EXl o0).
3.132)
Hence
E[X4] E[Xq] c
] C 02/ ] C nc—f—l
E|Z] = ttdt = ———n— 1— ——t tdt. 3.133
2] /0 f2(®) E[Xi] Ci Jo ( E[X] ) (3:133)
Substituting u =1 — [ ]t we get
E[X:] Cy /1 ng2 1
E[Z] = —= S (1—u)d
2)= =gt [ -
E[X1] C, / nS2_1 /1 nC2 E[X;] Cof 1 1
= — 1 du — 1 du| = —
¢ ncl[ ot c "o ng:  ng+1
:E[Xl] (72|: 1 ] E[Xl][ 1 ] ~E[X] Ci1+ Cy
c "o GG +1) C [n&+1 YnCy + ¢
(di—1) _
_ BBt (e py) gy

ndy B=(@=1 + (¢ — py) (3.134)
3.134
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If we consider Xi,...,X,, to be the nucleation times of disjoint forks of degree dy,

and Z to be the next nucleation time at step k, then we get

Eufm] = fUEJTS ) 1 oo, (3.135)
with ~ @)
.. d. B~ \4k— —
fild = = (e~ pu) (3.136)

nid B=@=1 + (c — pyy)’
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