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OUT-OF-EQUILIBRIUM RANDOM WALKS
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Abstract

We study the long-term behaviour of a random walker embedded in a growing sequence
of graphs. We define a (generally non-Markovian) real-valued stochastic process, called
the knowledge process, that represents the ratio between the number of vertices already
visited by the walker and the current size of the graph. We mainly focus on the case
where the underlying graph sequence is the growing sequence of complete graphs.
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1. Introduction

The following models of dynamics in graphs and of graphs have been extensively studied
during the past decades.

Dynamic Agent in a Static World. Let G be a finite connected undirected graph. Let Vj be
the set of its vertices, and assume that |Vy| = N. Also, let Ej be the set of its edges. We denote
the vertices of Gg by the first N natural numbers. For a given vertex v, we denote by degg,(v)
its degree in the graph Go. Also, if {u, v} € Ep, we set u~g, v. We start a random walk at
some given vertex drawn from a prescribed probability distribution on the set V(. For the time
being, consider the random walk to be a simple walk; i.e., the walker evolves according to the
transition kernel

1
Pgy(u, v) = ml{waov}-

In this static context, we have at our disposal several measures of the performance of the
random walk, the hitting times and cover time being the most important for our purposes. For
a random walk started at Xy and for some arbitrary v € V), the hitting time (or first passage
time) 7, is the first time that the walker visits v: that is, 7, := min{n > 0: X,, = v}. The cover
time of the random walk is defined as Cov(Go) = max,cg, Tv. Thanks to the finiteness and
connectedness of the graph, the cover time is finite almost surely (a.s.). A classical result states
that for a connected simple finite graph, the expectation of the cover time is polynomially
bounded above by O(n?), with the bound being achieved on the lollipop graph, and that the
lowest possible order is achieved on the complete graph with expectation O(n log(n)) (see the
important paper [2]). Matthews has shown that for any finite connected graph, the expectation
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of the cover time satisfies
-1
Ex,(Cov(Gp)) < max {E, (7))}
u,veVy 1
j=

.

~. | —

with equality in the case of the complete graph (see [15] for the original result, and [13], [1] for
an introduction to what David Aldous calls the Matthews method). Of course, tighter bounds
can be proved as soon as we have more information about the structure of the underlying graph.
See the survey [14] and the textbooks [13], [1] for a gentle introduction to this topic.

Changing World. Consider now a sequence of graphs Gy, G1, . . ., where each graph is finite
and connected. In this work we will make some simplifying assumptions on the sequence.
Specifically, we assume that the sequence is growing and consistent. We say that the graph
sequence is growing if for each k> 1, |Vi| <|Vi41|. We say that the sequence is consis-
tent if for each k > 1, the subgraph of Gy induced by the first |Vi_1]| vertices equals Gy_1.
Accordingly, without loss of generality, we assume that the vertices of each graph Gy are
labelled with {1, 2, ..., |Vk|}. The sequence of graphs could be either deterministic or the
product of a generative model of random graphs, the classical example being the Barabasi—
Albert preferential attachment model as presented in [5] and [6]. For the time being, we assume
that the sequence evolves according to a (possibly degenerate) Markov kernel PY(-, -), and that
the aforementioned conditions of growing and consistency of the trajectories hold a.s.
Consider now the situation where the above dynamics are interwoven.

Dynamic Agent in a Changing World. A random walker of the type presented in the first item
above wanders in an ever-changing sequence of graphs of the type presented in the second item.
Although for technical reasons we will prefer a continuous-parameter model, at this point the
discrete-parameter one is more amenable to verbal description. So, let Gy be a finite connected
graph and fix a vertex in V. Also, fix a parameter 0 < p < 1 (the extremes are excluded to
avoid trivialities). We declare the current world of the walker to be Gg. For n > 1, given X,
and given that the current world is F, with probability 1 — p we perform a step of the random
walk according to PF(X,_1, ) (i.e. X, is drawn according to the transition kernel of the current
world), whereas with probability p the current world evolves according to PY(F, -) and the
walker stays put (i.e. we set X, = X,,_1).

This is the kind of dynamics we are concerned with in this work. Models akin to ours
have been proposed previously. In [3], the authors consider a model termed Random Walk
in Changing Environment, where a random walker wanders inside a maze with a changing
landscape of conductances. There, the problem addressed is the determination of the recurrence
or transience of the walk under the appropriate conditions of boundedness of the conductances
and its dependence on the walker’s state. In [4], the authors propose a model called Evolving
Graphs, where the connection configuration undergoes mutation due to edge addition and/or
deletion on a fixed set of vertices. The main quantity studied in [4] is the cover time of a
simple random walk. It is shown that, in some circumstances, this quantity may greatly exceed
the polynomial bound that holds on fixed graphs and may reach, for example, exponential
order.

Observe that in the first work mentioned, the focus is on qualitative aspects of the walk, and
the most important results are those that assume that the underlying conductances are bounded
away from zero. This hypothesis is far from trivial, and accordingly there is no obvious exten-
sion to the case where the connections have a binary status. In the second paper, however rich
the dynamics of the connections may be, the model is constrained to have a fixed number of
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vertices, and, again, there seems to be no clue as to how to adapt the results to a growing
sequence of graphs.

The setting closest to the one we have termed Dynamic Agent in a Changing World is
studied in [7], where the authors consider a random walker moving on a growing sequence
of graphs. It is worth taking a closer look at the models and main results of [7]. The authors
focus on two models of growth. In both, the initial graph G| consists of just one vertex and
m > 2 loops. In Model 1, given the graph G,_1, the graph G; is built by adding a new vertex
and m edges whose endpoints are chosen uniformly amongst the vertices in G,—;. Model 2
is a version of the preferential attachment graph: given G;_1, the new vertex throws m edges
whose endpoints are chosen independently amongst the already present vertices in G;—_1, with
probabilities proportional to their degrees. As the authors explain, this may cause self-loops
and multiple edges, but for large times these perturbances are negligible. Now, while vertex ¢
is being added, the walker is sitting at some vertex X, of G;_;. After the addition of vertex ¢,
and before the beginning of step t 4 1, the walker performs a random walk of length /, where
[ > 11is a fixed, deterministic positive integer independent of 7.

Of course, in this context it is meaningless to ask about the cover time of the random walk.
However, it is still reasonable to ask about the evolution of the ratio of the number of ver-
tices visited to the size of the underlying world. The authors of [7] find that in the large-m
regime, for / = 1, the expected proportion of vertices not visited asymptotically equals 0.57 in
Model 1 and 0.59 in Model 2, and that in both cases, for large /, this proportion asymptotically
equals %

In the context of fixed graphs, the study of a quantity closely related to the above ratio has
had a long history. Seminal work traces back to the classical research of Erdos and Dvoretzky
(see [12] for the original paper, and [16] for a survey on the quantity called range in the
context of lattice walks). More recently, and mainly in connection with problems of interest
to the statistical physics community, there have been some attempts to determine this quantity
when the underlying graph is a large random graph (see [9] and the references therein). In any
case, in all these papers, the model assumes a fixed underlying world.

After the above discussion, it seems natural to generalise the model proposed in [7] and
pose the question about the asymptotics of the aforementioned ratio in the setting we have
termed Dynamic Agent in a Changing World. More precisely, for a given time n > 1, set K, =
{i>1:X;=ifor some 0 <j < n}. We define the knowledge process as

Kol |
TARA &

and we ask for its quantitative long-term behaviour when the Markov kernel that controls the
growth of the world satisfies certain conditions.
In the quite general setting of the above definitions, some natural questions arise:

1. When does there exist an a.s. constant limit of (1)?

2. A quite reasonable ansatz is that, as long as 1% is small, with probability 1 a positive

proportion of the graph is asymptotically visited. Now, for a given transition kernel
PY(., ), is there a critical value of the proportion between growth rate and walking rate
above which the asymptotics vanish a.s.? This is a question about the existence of phase
transitions.

https://doi.org/10.1017/apr.2020.23 Published online by Cambridge University Press


https://doi.org/10.1017/apr.2020.23

Out-of-equilibrium random walks 775

3. A dual question to the previous one can be stated as follows: is it possible to characterise
the kind of graph evolution that guarantees a positive asymptotic proportion for any
growth rate and walking rate?

4. Finally: does there exist a quantitative relationship between the cover time of the
sequence of graphs and the asymptotic proportion of vertices visited by the walker as the
world grows? More precisely, suppose we know in advance that the Markov kernel that
governs the growth is such that the graphs it generates have a cover time with expected
value asymptotically equal to a certain function f, i.e. that

E(Cov(Gp)) = O(f(n)).

| K|

[Val

This is the kind of question we address in the present work. As a preliminary approach to
the subject, our aim is, first, to provide an appropriate theoretical setting that allows us to pose
these questions, and second, to provide answers to some of these questions when the underlying
graph dynamics are relatively simple. Accordingly, the rest of this work is organised as follows.

In Section 2 we define the probability spaces where the knowledge process lives. In order
to allow for future developments, our exposition proposes a framework more general than is
needed for our present purposes. At the end of the same section, we present the simple model
on which we concentrate thereafter, with the appropriate specialisations and simplifications of
the general model.

In Section 3 we study the mean and almost sure properties of the quantities of interest in
our simple model.

In Section 4 we present a very simple model of growing random graphs and study the
knowledge process in this changing structure.

Finally, in Section 5, we summarise the most relevant results and indicate some paths for
further work in the area.

What, then, can we say about lim,,_, o E( > in terms of f?

2. The model

In this section we provide the definitions, notation, and basic results regarding the general
framework where our processes (random walks and graph sequences) will live. At this point, it
seems fair to explain the motivations for some of our choices. First, in order to avoid trivialities
due to lack of irreducibility of random walks in discrete time, we will assume that the steps of
the walker are performed at the jump times of a homogeneous Poisson process. In the same
vein, the evolution of the underlying graph will take place at the jump times of a pure birth
Markov process (independent of the previous one). Since the main quantity we are interested
in is a function of the number of vertices, and since the graph dynamics add vertices one by one,
the height of the trajectories of this pure birth process is just the number of vertices modulo
a constant. This continuous-time model has a second important advantage over the discrete-
time version sketched in the introduction, in that it avoids the rather awkward detention of the
walker while the world evolves.

2.1. The construction of the process

We start with some standard definitions and notation. A (simple, undirected) graph is a pair
G = (V, E), where V is a finite or countably-infinite set and E is a symmetric, antireflexive
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relation on V x V (and so E can be identified with a subset of the unordered pairs of elements
of V). The elements of V are referred to as vertices, while those of E are called edges. Given
a graph G, the notation V(G) (resp. E(G)) will denote the set of its vertices (resp. the set of its
edges). More often than not, we will use uppercase italics, F, G, H, . . ., to identify particular
graphs. We say that two vertices u, v € V are neighbours in the graph G = (V, E) if {u, v} € E,
and in this case we write u ~¢g v. Also, for a vertex v, we write N'%(v) to denote the set of
neighbours of v in the graph G. We write G,,, Gsn, and Gy to denote the families of graphs with
n vertices, the finite graphs, and the countably infinite graphs, respectively. Since the nature of
the elements used as labels is entirely immaterial, we will assume that the vertices of graphs in
G, are labelled by [n] = {1, 2, ..., n}. With this convention, for a graph G € G, and for m < n,
we define G|[,,) to be the subgraph of G, induced by the first m vertices.

Remark 1. We can get a more vivid image of a random walk in a growing graph sequence
from the following alternative construction. Given a graph G and a vertex v € G, write PC”
to denote the law of the continuous-time simple random walk on the graph G started at v.
Given an increasing sequence of graphs G = {Gy, G1, . . .} and an increasing sequence of times
T={Tp=0,T1, Ty, ...}, we build the transition probabilities of the random walk started at
vertex x of the graph Gg conditioned on (G, T) as follows: if 7),_| <s <t < T}, then

PGy x(Xr = v|X; = 1) = PO—14(X,_; =),

whereas if Ty, <s<T,,, <Tpt1 <...<T, <t <Tyt1, then

PGy x(X; =vIX; =1) = Y PO14(Xy, o =v, )P (X, 1, =)

PO (X g = v PO (X, = ),

where the sum ranges over v;;,—1 € Gy—1, . .., Vu—1 € Gy—1.

In order to get a Markov process on the pair (G;, X;), of course, we need the graph sequence
to be a Markov process itself, and we need the inter-arrival times of both the jumps of the
walker and the growth epochs of the graph to be exponentially distributed.

Remark 2. In order to keep the notation as simple as possible, in the remaining sections we
will abuse it slightly. For example, we will write K; for both the set of vertices visited by time
t and the cardinality of this set. The same notational convention will be used for the set of
vertices V; and its cardinality. In context, no confusion will be possible.

2.2. An example: increasing finite path sequence

Let P, be the path on n vertices. We label its vertices as 0, 1, ..., n — 1. For the construction
below, it is worth keeping in mind the usual image of a segment of R drawn from left to right.
In order to illustrate the usage of the above construction, in this subsection we consider a graph
process that starts at Py for some N > 2 and, at each of the random times (7} )x>1, gains one
vertex at its rightmost end. Thus, G; = Py for ¢ € [Ty, Tr+1). Let X; be a rate = 1 simple
random walk on this increasing sequence of graphs started at vertex 0. With the notation of the
previous subsection, the law of the random walk will be denoted by Pp,, o.

Theorem 1.
K;

— =0 Ppy.0- a.s.
!
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Intuitive as it is, the proof of the above result involves some technicalities. We will need
to consider the times when the walker is constrained to perform a deterministic step to the
left. Notice that this happens at time ¢ > 0 if and only if a transition from V; (to the left) is
performed. Formally, define /p =0, and for n > 1, let

Ly=inf{t>l_1 : X~ = Vi, X, =V, — 1}.

It may well be the case that [,, = 400 for some n > 1, but this is not an issue for the moment.
Now, let Y; be the simple random walk on the one-sided lattice Z with reflecting barrier
at 0, defined on some arbitrary probability space. Denote by R; the range of Y7, i.e.,

Ri=|{Ys:0=s=1.

In what follows, we will regard P, as an induced subgraph of Z. (alternatively, Z can be
seen as the projective limit of P, as n — 00).

Proof. The demonstration relies on a coupling argument and well-known facts regarding the
range of recurrent random walks on the (unrestricted) line.
First, given a sample path (X;, V;)(w) we build a new walk (X})>0, on Z4 such that

1. Xy(w) <Xj(w) forall t > 0;
2. X;~ Y, forallt>0.

To this end, let (§,),>1 be a sequence of {—1, 1}-valued independent and identically distributed
(i.i.d.) random variables, independent of the process (X;, V;) as well, such that for every n > 1,
(&, + 1)/2 ~ Bernoulli(1/2). Let X(’) =0, and prescribe the following:

1. The jump times of X’ are exactly the jump times of X.

2. If, for some s > 0, X = X, holds, then we fix X; = X; for s <t < t, :=min{l, : [, > s}. If
ty =l fix X =X, +&n.

3. If, on the contrary, for some s > 0, Xé # X, let X evolve as a simple random walk on
the unrestricted line up to the first time after s when both processes meet.

It is easily checked that the construction above works as required. Now, since X; < X], we
have that

Ki=|{X;:s<t}| <R, = {X,:s <1} ~R;.

Since % — 1 Pp, 0-a.s., we have

K Kyt
Pp, 0 {lim sup — > O} =Pp, 0 {lim sup RARS 0}
Vi toytVy

R, yt
<Pp, o {limsup St >o} -0,
t ]/t Vl‘

because R’ ~ R and % — 0 a.s. (see, e.g., [16]) implies 1% — 0 a.s. as well.
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2.3. Specialising the model: the sequence of complete graphs

Henceforth we concentrate our efforts on the simple model we will deal with, namely the
sequence of growing complete graphs.

For n > 2, let C,, be the complete graph on n vertices. Assume that Gg = Cy for some natural
number N > 2 and that Pg(G, ) =93¢y, s the (trivial) transition kernel of the graph-valued
process. By symmetry, it is easily seen that in this case the pair (|G;|, |K;|) is a Markov process.
Let bA be the space of bounded Borel functions on A, and bA( the linear subspace of bA of
functions of the form

h(g, x, k) = h(|gl. |k]).

Introduce the difference operators

Aif(lgl. kD =f(gl + 1. [kl) = flgl. kD,
Aof(Igl. 1k =f(lgl. Ikl + 1) — f(lgl. kD).

Theorem 2. Assume that Gy = Cy for some natural number N > 2 and that Pg(G, )= SC\GHI‘
Then, for h € bA, the prescription

k| —1
lgl =1

Lh(|gl, k) =y Arh(|g], kD) + p (1 - > Azh(|gl. Ik[) (@3]

corresponds to the action of the infinitesimal generator of the process (|Gy|, |K;).

Proof. The reader is referred to Theorem 6 in the Appendix. Just observe that, in this case,
for any x < |g|, the second term in (20) equals

1 — 1) — (k| =1
7 (W= IV N ) Al ) = =2 Aol k)
81— Ik

=AU Azh(|gl, kD).
lgl =1

n

In accordance with Remark 2, in order to simplify the notation, from now on we write v for
the size of a graph g, and we put k instead of |k|. With this, the above expression can be written
as

k—1
Lh(v, k) =y A1h(v, k) + 1 (1 — —1> Aorh(v, k).
v —

Remark 3. We turn back for a while to the discrete parameter model informally sketched in the
introduction. What does K}, look like as the walker wanders in a fixed structure, say the com-
plete N-graph? Since at time O the walker has already visited one vertex, and since our walker
is not lazy, Ko = 1 and K| = 2. For n > 0, let F,, be the o-field generated by the random vari-

ables Xo, X1, . . ., X;;. We observe that, for n > 2, given the past F,,, we have K, | = K, if the
(n + 1)th step takes the walker to an already visited vertex, and this happens with probability
K,—1
N-—-1

(the —1 in the numerator takes care of the fact that the random walk is a simple random
walk, so that the walker never stays at a given vertex). The complementary event is, of course,
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K,+1 =K, + 1, and this happens with probability

N —K,
N—-1"

Rearranging terms, we get

E(Kn+11Fn) =Kn<x—:?) + % 3)
Iteration yields
1 n+1
E(K,1+1)=N—(N—1)<l—m> . (€))

Now, from (3), we see that (K, : n > 0) is a bounded F;,-submartingale, and hence has an a.s.
limit that is, of course, lim,,_, oo E(K;,) = N.

Trivial as it is, the point of this observation is that, to some extent, we can rely on analo-
gous reasoning to understand the knowledge process as the complete graph grows. To grasp

this connection, let [N]={l1, 2, ..., N}, and consider an [N]-valued pure birth process, say
(Zs : s = 0), started at Zy = 1, with absorbing barrier at NV, and with transition rates given by
N—i )
Vi,i+1=limy I<i<N. (&)

We see that in this case, Z; and (the continuous counterpart of) the walker of the first paragraph
have the same law. In other words, in the complete graph, the knowledge process is a pure birth
Markov process with rates of the type given in (5). Now, by looking at (2), we see clearly what
we mentioned before. By identifying a pair (|g|, |k|) with the corresponding point of the lattice
N2, we can consider a derived random walk on A that starts at (N, 1) and whose transitions are
as follows. At the jump times of a Poisson process of intensity y, the derived walker performs
a unit step from (|g|, |k|) to (|g| + 1, |k|). This is a process of constant drift towards the east.
Independently of the above drift, when the walker is at (|g|, -), a pure birth process of rate
gl — k|

lgl =1

controls the transition from (|g|, [k|) to (|g|, |k| + 1). This is a process of decreasing drift
towards the north. The overall behaviour is that of a walker travelling northeast. In this setting,

if there exists a random variable
1K
s—>00 |Gy’
this corresponds to the asymptotic slope of the walker in the wedge. This is the topic of the
next section.
Later, we will use the expression at (2) to derive limit theorems. Meanwhile, as a direct con-
sequence of the above theorem, we provide a semimartingale representation of the knowledge

process.

Corollary 1. Let f € bA be defined by

k—1
Sov, k)= ——.
v—1
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Then

! fo(Vs, K. "1 —fo(Vs, K
M, :=fO(VZth)+V/ fO( s s)ds—pL/ fO( K S)ds
0 Vs 0 Vi—1

is an L*-bounded F,-martingale.

Proof. A straightforward application of (2) shows that M, is a centred local martingale. An
easy computation shows that the carré du champ associated to f € bA is given by

T(f.f) = L(fH = 2 L(f)
=y (AL + (1 — fo)(Aaf)*.

Hence, the unique predictable process ((M, M); : t > 0) such that (M,2 — (M, M);:t>0)is a
centred local martingale is given by

t
(M. M), = /0 T, fo)(Vss Ky)ds

s

t 5 1 2 1 2
:/0 vfo(Vs, Ks) (7) + u(1 = fo(Vs, Ky)) <Vs — l) ds.

For a fixed time 7> 0, let 7; be the first jump time of V after 7, and let N, be the number of
jumps up to and including time 7. Since fy € [0, 1] a.s., for some constant C independent of ¢,
we have the estimate

! 1
M < [ s
Ny 1
=C g e =10
1
<C g m(ml —Tp). ©)

Since (Txy — Tx—1 : k>1) is an i.i.d. sequence of random variables with distribution Exp(y),
we have

1 1 ~
E((M. M))<CY  ———— <C,
= (N + k)2

where C is some constant independent of ¢. Now, let (U, : n > 0) be a localising sequence for
the local martingale M, i.e., an increasing sequence of stopping times satisfying U, — oo a.s.
and such that (M,U "= M;ny, : t > 0) is a martingale for each n. We have

2 -
E((M")*) =E((MY", MUr),) = E((M, M)n,) < C.
and taking the limit as n — 0o, we obtain

E(M?) < C.
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3. Covering properties on the complete graph sequence

In this section we apply the previous Markov model to the problem of finding asymptotics
of |K;| when the underlying graph sequence is simple enough to yield analytically solvable
expressions. As at the end of the previous section, we set Vi = |G|, and we drop the bars in
expressions such as |K;| and simply put K. Recall the notation: P®>” is the probability measure
induced by the continuous-time simple random walk on the fixed graph G started from v, and
for a given graph G and vertex v € G, we write Pg, ,, for the law of the Markov process (G;, X;)
started at the vertex v of the graph G. Let To =0 < T < ... be the jump times of the structure,
and let So =0 < S7 <. .. be the jump times of the walker.

3.1. Hitting times on the complete graph sequence
We first study the behaviour of the hitting times on the sequence of growing complete
graphs. Just for this subsection, we set = 1, and Gy refers to the complete graph on N > 2
vertices. Fix arbitrarily a vertex of Gy, say v, and let t be the hitting time of v, i.e.,
T =min{t>0:X;, =v}.

For fixed u € Gy different from v, we are interested in the mean hitting time

]EGN,M(‘C)'

It is elementary that, in the case of a fixed graph, Eg, ,(t) =N — 1. In the case of a growing
sequence, the situation is much more interesting.
We need the following simple result, whose proof is omitted.

Lemma 1. Let X ~ Exp (1), Y ~ Exp(u2) be two independent random variables defined on
the same probability space (2, P). Then

E(X|X < Y) = E(Y|Y <X).

We now observe that for u #v under PO¥+* the random variable T is exponentially
distributed with rate Im Thus, by the previous result,
N+k—1
EON+(t|t < (Thp1 — Tp)) = BV 4Ty — Tilt > (Th1 — T)) = ——— .
(|t < (Tkr1 — Ti) (Tit1 — Tl > (Tig1 — Tk)) Nik—Dy+1
Lemma 2. Foru #v,
1
l+yWN+k—1)
Proof. Putn=N+k, T = Tk+l — Tk, and let 5’0, 5’1, ... be the jump times of the walker on
G,. Under PC»*, y #v, we have S, ~ I'(m, 1). Plainly,

PONHN(T < Ty — Th) =

POt <T)= Z PO "(¢ < T|v is reached for the first time in exactly m steps)

m>1

n—2\""' 1
X
n—1 n—1

1 G n—2\""
=— > P (Sm<T)<n_1>

m>1
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m—le—s n—>2 m—1
_— dsdt
n—lZ/ /0 (m— 1)) <n—1> ’

m>1

1 ) t m—1,—s ) m—1
_ / yert [ 3 <” ) dsdr
n—1Jp 0 = m—1D'\n-1

1o ro
= f ye_’”/ e n—1dsdt
n—1 0 0
o0
=f ye V(1 — e 7T )dt
0

1
T l4ym—1)

Lemma 3. For k>0,

1F(N+k—1)1"(N+y -1
I'N—1) T(N+y- 14k’

PGy u(t € [Tk, Tit1)) = (7N

Proof. Clearly, on the set {t > T}, we have X7, # v, and by symmetry,
G X, .
P (x> (T — T7) = P9"(x > (Tj1 — 1))
whenever u # v. Thus,
Pey.u(t € [Tk, Te+1) =Py u(t <Tpy1, T > T, T>Thoy ..., T >T1)
ZPGN,M(T < Tik+1]T > Tk)]P)GN,u(T >Tilt > Tr—1)...
Pey.u(t > Talt > T1)Pgy u(t > T1)

— IP)GN+1<J'4(-[ <Try1 — Tk)IPGNH—l'”(r >Tr—Tiroq) ...

L PONHLE (S Ty — TPV (T > TY)
k—

—

N—1+j
N—1+y 14

l—i-y(N—i-k—l) 1 ®)

~.

where in the last line we have used the previous lemma. The result follows after rearranging.

Theorem 3. For every u # v,

k . -1
1 N+j—1 TN +k— DTN +y~ =1
Fova(®)= g jg(;l/(N+j—1)+1 ( (V- 1) r(N+y1+k))' )

In particular,

Eg, u(t) < +o0 ifand only if y < 1.
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Proof. Let py i be the expression in the right-hand side of (7). We have

Eg, (1) = Z EGy.u(tlzerr. iy )))

k>0

=Y Ecyu(tlt € [Tr, Tes 1))
k>0

=Y Ecyul(t = To) + Tk — Tie1 + ... (T — To))|T € [Tk T )pi
k>0

k
= | D Eoyul Ty = 11t € [Tk, Tey1)) + By u(t — Tilt € [Tk, Te) | pc
k>0 \ j=I

But for 1 <j <k,

EGy.u(Tj — Tj—1|t € [Tk, T1)) = EV-14T; — Ti_y |t > (Tj — Tj—1))
_ N+j-2
T y(N+j-2)+ 1

and analogously, using the result in Lemma 2,

EGy.u(t — Te|t € [Tk, Tig1)) = BV (t | < (Tig1 — T1))
_ N+k-—1
T y(N+k—=D+1°

The explicit expression for the expectation in (9) follows at once.
Finally, observe that py = O(k’l’l/ V), and that the inner sum in (9) is O(k). Thus, the
general term of the outer sum is O(k=1/7). This proves the last claim of the theorem.

3.2. L' asymptotics for the knowledge process

In this subsection, we set ourselves in the special framework described by (2) and the remark
after it, i.e., the random walk on an increasing sequence of complete graphs. Let p = /y.
Figure 3.2 shows a simulation of three sample paths for K;/V; up to horizon T =50, with
parameters p = 1 (left) and p = 0.5 (right).

Proposition 1.

K
MnE<—E>=—£¥ﬂ=w
k—00 V1, n+y

Proof. We proceed as in the remark after Theorem 2, but now we compute conditional
expectations with respect to the stopped filtration (Fr, : k> 0). Let My = [{i : Ty—1 < S; < Ty }|
be the number of steps performed by the walker in the time interval (Ty—_p, T¢), and let
Ri, Ry, ..., Ry, be the times when those steps take place. Some observations are in order.
First, with probability 1, no step of the walker coincides with a bump of the graph. Second, if
there is no step of the walk between Ty_; and T, we obviously have K7, = Kr,_,. Otherwise,
for My > 1, we have that K7, is exactly KRM,; Third, the random variable z; := Ty — Ty is
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FIGURE 1: Knowledge process on complete graphs: left, p = 1; right, p =0.5.

independent of F7,_, and has an Exp(y) distribution. Putting together these observations,

we get
E(KTk |-FTk_| )
=Y EKrdipg=n)| Fr )
n>0
=K, B(e "0 Fr )+ E(Kgy, Lpty=n | Fri )
n>1
N+k-3 N+k—1
_ —
=K, E(e *)+ ZE{ [KRMk—l <N+k — 2) + N+k— 2i| | A }

n>1

=Ky, E(e7"%)+

) .
N+k=3 N+k—1 (N+k-3Y
Y EN | & > L) | F
o Tl (N+k—2) N+k=-2 4 <N+k—2> =) T

= KTk—l ]E(e*ILZk)_F

N+k=3\" N+k—1L/N+k—3Y (nz)"
K E[ o1 ,
2 | Koy <N+k—2> +N+k—2j_ZO(N+k—2> ¢ !

n>1

where in the last line we have used the independence of zx and F7, |, and the fact that M has
law Poisson(uzx). Now, for n > 0,

E(e™ ") = (=1)" ' E(e ") = P — ,
dp” (n+yy!

but then we can write

N+k=3) \"
]E(KTkl]:kal) = KTk,1 v Z ( a ) +
>0

w+y L+ y)N+k—2)
% wo\" w(N +k —3) )”}
N+k—1)——0 - .
v )u+y;[<u+y> (Ghywrics
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After some algebra we get

YN +k—2) PN +k—1)
E(Kr,|F =K
( Tkl Tk_1) Tk_lu+)/(N+k_2) M+V(N+k_2)
N+k=2 N+k—1
_ , 10
"NTk—2+p  Ntk—2+p "
and hence
N+K—1 .
TN +k—1+p) TG—1+p)
My =K ————— " — —rn i
CEMTT N - D) 2 N§) o
is an Fr,-martingale. So
N+K—1 .
FN+k—1) <F(N—1+p> -F<J—1+p)>
E(K7,) = * A .
(K7 FN+k—=1+p)\ TWN-1) g Z r'Q) "

j=N

Now, the usual approximation procedures (application of Stirling’s formula and comparison of
the sum with the corresponding integral) allow us to obtain the asymptotic ratio

E(KT,) P iz

lim = = .
koo N+k 14+p pu+y

3.3. L' asymptotics on the complete graph sequence: variable rate of growth

With minor modifications, the growth rate of the underlying world can be made size-
dependent. Of course, the important case is when the vertex-addition rate decreases. In this
case, the fundamental recurrence equation becomes

N+k—2 N+k—1

E(K7,) = E(K :
K = ) 2 e T N k-2

Proposition 2. With the above notation, if a € (0, 1) and py = pk®, then

ey k
K o o
E <i) ~ ¢ / px“eaﬁx dx
V1, k)

a—1 (@=DRax—1 (¢—1Qx—1D)Ba—1)
[ oke + 02k 3k +- } '

whereas if px = p In (k), then

—2m2 k) pk
E <@> ~ L / pln (x)g% In” (x)dx
V1, k 1

~

. 1 [ l-p N 3.1-p2 N 53-Lp3_+ ]
(1+ pIn (k) (I+pInk)?  (A+pn@)*  A+pln)® "

. . ag
where an expression of the form ay ~ by stands for limy_, e 1.
k
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Proof. We prove the asymptotics for the power decay rate, since the logarithmic case is
demonstrated along the same lines. Write ¢; = E (K7, ). Observe that

ex=ex—1(1 — pk®~ ") + pk® + &, (13)

where 8, = O(k**~2). Since « < 1, we have 3a — 2 < «, and thus 8; = o(k%). Choose ko > 1
such that /okg_1 < 1, and for k > kg define

k
p(k) = (1 — pk* (1 = plk = 1)* .. (A= pkg™H=T] 1= p*".

J=ko
Iterating the relation (13), we can write
k
¢(k) ) ¢(k)
ko + “—— + 14
“= gt 2 P50 Z o) 4

Jj=ko+1 Jj=ko+1

On the other hand,

1“(45(]))—2111(1—,01“ 1 Zpla O, 1)__Zpla 1t o(j%),

i=ko i=ko i=ko
where the last equality follows since o < 1. Thus,
p(j) = Tt PP,
Observe that
J 1 ! 1 d 1

/ X ldx < Z YT < / x*tdx,

i=ko ko—1
and hence, for some constant C(kg) depending only on kg,

J
¢(j) = Clko)(1 + o(1)) exp (- /

ko

px*~dx + O(f")>

= Clko)(1 + o) exp (2 +0(/) .
o
Then, from (14) we obtain

o~ Gk o) =Bk ok K

%Z KT Tk Y pfesl ol
J=ko+1
o~ ak+olkY)
+— Z Sjewl +oU"), (15)
J=ko+1

Since §; = o(j*), we see that the leading term in the above expression is the second of the three
summands. Thus,

J=ko+1
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A new comparison of the sum with the corresponding integral yields

b Jo

ey e « —ak

/k w, b e« /k @, Lx
X e« X ™~ X eo X,
PRI A e )7

since any finite interval of integration is asymptotically immaterial. This proves the first line of
our claim. The second line follows easily by integration by parts.

The next result is a direct consequence of the above proposition, L’Hopital’s rule, and
Markov’s inequality.

Corollary 2. For the power and logarithmic decay,
—= — 1 in probability.

Remark 4. As a second extension to the basic model, we can assume that at each time > 0
there are L independent walkers investigating the growing structure. Here, L > 1 is the number
of walkers that collaborate to achieve the goal of knowing as much of the network as possible;
i.e., the knowledge at time ¢ > 0 increases if and only if at least one (and, a.s., exactly one)
amongst the L walkers jumps at time ¢ into a non-visited vertex. Of course, we can regard these
L walkers as a single walker (X¢ = (X,('))lf,-f 1. :t>0) such that foreach r > 0, X € V,L. Forl <
i <L, let u; be the transition rate of the ith walker. Thanks to independence, the transitions of
X¢ occur at rate = ZiL=1 wi. This fact leads to a pleasant additive property of the knowledge
process: regardless of which walker is performing a transition at time ¢, a jump of K occurs at
this time if and only if this walker jumps into one of the V,- — K,- non-visited vertices. This
said, the next result, whose proof is omitted, should be almost obvious.

Proposition 3. With u redefined as above, in the multiple-walker case,

K
lim E(i) __*
k—o00 V1, w+y
holds as well.

3.4. Almost sure properties for the knowledge process on the complete graph sequence

We turn back to the model of the growing sequence of complete graphs with constant rate
of growth. Recall the generator (2). In what follows, £* denotes the adjoint operator of L.

Lemma 4. Let h € bA* be defined as

—1
h(v, k):(l‘;_ 1)1)"_1(1 —wyk 1<k<w

Then L*h = 0.
Proof. Based on (2), a routine computation shows that £* is given by

—k+1 —k
Lo b=y [gv =1,k — g, K] +u[g(v, k=D ——— — g0 k)h}. (16)
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When this is applied to &, we obtain

e R

v—1\ ;. g vV—k+1 v—1\ _xv—k
1 =) + _ 1 =)
+”[<k—2>” (=) v—1 k—1)V T

Vo (v=2) k2 —k V=1 1 —k
= 1 — v — 1— v
Vl_v<k_1)” (1-v) V(k_l VL1 =)

I—-v ifv—=1\v—k+1 1 _ifv—1\v—k
1_ v - 1_ v
Fumy =) (k—2> T VI oy

k—2 vk (V=2
j— 1 _
=puv( V) (k 1)

i1 v—k v—1\v—k+1 v—1\v—k v—1
- UnLES - .
v [y(k—2> v—1 Mue-1)v=1 T ko

But the expression inside the square brackets equals
v—2 v—1 v—2\ (et ) v—2
"\\k=2) " \w=1)) M h—1) T TNk

L*h(v, k) = pv (1 — ) (1: - 1) — Ay - W‘k(Z - 1)

and thus

=0,

as claimed.
For k <v, set p,(k) = h(v, k).

Theorem 4. We have

N P
Vv ~py-A.S.
Vv, i Cn,Ko~pn

Proof. Let (P;:t > 0) be the Markov semigroup associated to the process (V;, K;);>0, and
Py its adjoint. Lemma 4 says that p, is harmonic for P;; i.e.,

Pi(p)() = pu(). A7)

For n>1 consider any measurable function f:[l,n] — R, and define the function
g€ bA by

8w, k) :f(k)l{v:n}~

If we use integrals instead of the corresponding finite sums, a.s. we have
By (8Vee K= [ PAC Lo Vo v

= /f(k)l{v():n}(prvo)(dk),
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and by the harmonic property (16), a.s. the last line equals

/f(k)l{v0=n}l?vo (dk) = Vvy=n)Exy~py, (f (Ko)).
In other words, we have proved that
Exo~py, (FKDIVD) = Ek~py, (f(KD)  as.,
or
(K; — 1)|V; ~ Binomial(V; — 1, v) a.s.

The rest of the proof relies on the classical estimate for trials of i.i.d. random variables with
finite fourth moment. Indeed, there exists a constant ¢, depending on v but not on ¢, such that

E(|(K; — 1) = v(V, — D[* [V)) < e(V, — 1%,

and thus
g |1 4|V <c(V,—1)72
Vt—l v t =cC t )

so that
k-1 | ~
E(‘V;_l—u )SE(C(V,—I) 2).

An application of the Fubini—Tonelli theorem to the left-hand side of this inequality yields

/ K —1
E -V
0 Vl‘ - 1
The expression on the right-hand side is easily seen to be convergent. Thus, the integral on the

left-hand side converges a.s. In particular, the integrand vanishes a.s. as ¢ goes to infinity, and
this implies our claim.

4 00
dt) < / E(c(V, — 1) ?)dr.
0

4. Complete bipartite graph sequence

As a final application, in this section we consider a simple rule for the growth of a bipartite
graph. Let p/, for j =0, 1, be positive parameters such that p©@ + p(1) = 1. We start the graph
sequence with Gg equal to the complete graph on two vertices. Call the initial vertices O and 1.
For t > 0, the set V; is split into two components, V; = V,(O) U Vt( 1), and initially each component
contains one vertex. Just as before, at each time of renewal of a Poisson process of parameter y
anew vertex arrives. Suppose the new vertex, say v, arrives at time 7 > 0. Then with probability
p(j) it is assigned to the jth component (i.e. we set V,(j) = Vt(,j) U {v}), and, at the same time, we
declare the edges of v to be exactly those of the old vertices in the component it was assigned to.

Just as in the previous section, let (X;: 7> 0) be the simple random walk on the growing
graph (G;:t>0). Let Y; = I{Xtevt(l)}; i.e., Y; is the component X; belongs to. Let 7 be the
invariant distribution of a simple random walk on Gg. Obviously, 7 is Y;-invariant too.
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We introduce some new notation related to the splitting of the growing graph into two
components. Fix j € {0, 1}. For 1 > 0, let Kt(j) =K/N Vt(j); ie., Kt(]) is the set of vertices in V(])
visited by time ¢. Let Z(()] ) — 0, and for k > 1, let

29 = min {12 29, -V £ V).

write I(J ) [Z,(CJ )1, 7z ) and I(J ) |I(J )| Finally, let J(J ) be the number of transitions to some
vertex in the component j performed by the walker in the interval I,(c] ),
Some observations are in order. First, the processes N,(J ) [{k : Zf( < t}| are (up to a constant

shift) Poisson processes of intensity yp/). In particular, l,((j) has distribution Exp(yp'?) for
every k> 1. Second, under the assumption that Xy ~ 7, we have that for fixed j, the random

variables (J,((j) -k > 1) are identically distributed. So, for j =0, 1, let J be a random variable
distributed according to this common law, defined on an otherwise arbitrary probability space
(2}, Py).

1 . .
Proposition 4. For k > 1, let r = <1 - %)’ and for j=0,1, let C :=E(r!"). Then, for
every k> 1,

Er (K“(j)) Er <K({),) )c,ﬁf)+k(1—c,§f)). (18)

Proof. Let IP’Z(j)(J(]) -) be the law of J(]) given the sequence Z(/) := (Z(]) k>1). For
n >0, define

i () i
P =E, (PZ 0 = ”)|]:z£f)1>'

The definition is consistent. Indeed, J(])

Fz._,, this length is distributed as Exp(yp<j)) independently of the o-field F ) . So PV is a
k—1

depends only on the length [;, and conditional on

constant a.s., and furthermore,
Pglj) — Enj(_](j) =n),

where P; refers to the probabilty measure in the space €2; where J' () has been defined.
Now, and in the same vein as in the proof of our result for the complete graph sequence,
we compute conditional expectations, but this time we condition on F, 70 for k > 1. In order

to simplify the notation, just for the next computation, we drop the (j) superlndlces On the set
Jr=n,let R, Ry, ..., R, be the times in the interval I, where a transition to the state in the
component j takes place. Then

B(Kz | Fz ) = E(Kz =0 | Fzi ) + Y B(Kz 1= | Fz,)

n>1
=Kz Po+ Y E(Kr, =) | Fz_,)
n>1
Kg,_ k—Kg,
= KZ;(,IPO + 2} E{ (KRnl k : + (KR,,,I + 1)T1> I{szn}|‘FZk,1 }
n=
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k—1
=Ky Po+ Z E{ <KR"1 = + 1) 1=} Fz_, }

n>1
k—1yn X k- 1y
=Kz_,po+ Z E{ |\ Kz, (T) + Z (T) Yy=n}lFz_, (>
n>1 i=0

and this line equals
1\~ 1\n
Kz, Z(l—;) Py | +k 1—2(1—0 P, ).
n=0 n=0

After restoring the (1) superindices and taking expectations, we obtain (18).

The constants Ck can be computed exactly. As an example, when p@ = p) =1/2 (and
hence, the growth of the structure can be defined as a sequence of uniformly growing complete
bipartite graphs), we obtain that

2
cO—c L (det] el o
k kK @p+1)2 2p+1) k(dp+1)+4p? k 2

It turns out that we do not need the exact value of these constants.

Theorem 5. For the model of the growing bipartite graph with parameters p©, p(V),

o) )
E Z](c./) p(J)
V({)) 14 pW’

h=_P_
where p 2

Proof. For fixed j and k, consider first the random variable J,((j), and let T = r(j ) be the

number of steps of the process Y; during the time interval I,Ej ). Then E,(r)= % If we write
ypY
Y1, Ys, ... for the steps of the discrete parameter chain associated to the process Y during the

same time interval I,((] ). we have

Ex(/;)=En (Z 1{?,:1})
—ZEH(Z Ly_ylt=m )]P’ﬂ(r =m)

m>0

= Z imPy (t =m)
m=>0

= ”jEn(T)

P

-~ 2pW

— D,
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Hence

) 1 J 1
C,({]) :E{ <1 — z) } =]E{exp <ln (1 — E) J(j)>}
14 <1 _ l) EJD) 4+ 0 (l)
k k2

]E(J(j)) 1
=1— o~
P (kZ)

Thus, (18) becomes

0
) ) P :
E, (K {j)) E, <1< 0 ) <1 - T) + p +d, (19)

1
where dy = 0(%> Now, fix kg > 1 such that < 1. Iterating the relation (19), after a bit of

algebra we get for k > kg that

. . -
E, (k2 )=E, (k" T(k+1— p)T (ko +2) + ol Z Fk+1—p )G+ 1)
z) 22 | T(ko +2 — pT(k + 1) A T+ DR+ 1= o)

=K0

Xk: LA 1—p T+ 1)
k

T+ DI+ 1— p)’
=ko+1

and once again, the usual approximations and the fact that dy — 0 as k — oo yield

5. Final remarks

We have conducted a preliminary study of the behaviour of the asymptotic proportion of
vertices visited by a random walker embedded in growing structures. We can think of this
limit ratio as an index of the fitness of a dynamic structure aimed at supporting a randomised
algorithm capable of taking advantage of new processing units as they become available. In
fact, questions regarding the efficiency of autonomous, non-centralised crawling of a growing
graph, as described in [7], largely served as inspiration for the present work. It must be stressed
that any quantification of this efficiency is not likely to be based on other well-known indices
(e.g. functionals of hitting times) as we have shown in the case of the complete graphs (Section
3, Subsection 2.1): in a fast-growing regime, 7 turns out to be non-integrable.

The model we have proposed in Section 2 is motivated by the need to answer the question
posed in the introduction. Thus, it necessarily differs from the much simpler model presented
in [3], where the question about recurrence/transience of random walks in changing landscapes
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of conductances is qualitative in nature. The cost to be paid is that, at this stage, our research
can only give an account of very simple (equivalently, highly symmetrical) growing strucures.

We have found that when the underlying world is the growing finite path (Subsection 2.2) or
the complete graph sequence (Section 3), the asymptotic proportion is a.s. a constant, O in the
first case and a.s. positive in the second case. In other words, we have found two simple classes
of graph evolution that give an answer in the positive sense to Question 1 of the introduction.
In the case of a naive random structure (the complete bipartite graph sequence of Section 4)
we were able to exhibit L' asymptotics for the aforementioned proportion in each of the two
components of the graph. The question of whether this limit is an a.s. limit remains open, and
the same holds for the other questions we posed in the introduction.

In our opinion, there are at least two lines of further research that are worth pursuing. The
first one is to prove or disprove the conjecture below (or a related one) regarding the asymptotic
order of the cover times of the structures and its relation with the asymptotic expected value of
the knowledge process, as described in the last question of the introduction.

Conjecture 1. Let PY be a Markov kernel on Gfin, and (G, :n>0) a graph process, as in
E(Cov(Gp)) ™
——————— . Then

ninn

. Kt 12
IimE{ — |=——.
=00 Vi p+y limy o0 cp
Some support for this still-to be-proved proposition can be found not only in the cases we have
analysed in this work, but also in a simple comparison of the main results in [7] and [8].

Section 2. Set ¢;, .=

The second line of further research is related to the regularity of the limits. More precisely,
assume that for a given transition kernel PY and for some choice of u and y, there exists a
constant v(u, y) such that lim,—, o K;/V; = v(i, y) a.s. In the interpretation of this limit as an
efficiency index for the growing structure intended to support a crawler, it would be desirable to
have at our disposal some kind of fine-funing theorem that gives conditions on PY such that this
limit is a smooth function of the natural parameters of the model. For example, it is far from
trivial that the existence of an a.s. positive constant limit for a given choice of (¢, y) guarantees
the existence of an a.s. positive constant limit for some open range of the parameters.

We are currently working on both of these lines of research.

Appendix

In this short appendix, we rigorously construct the Markov process &; of Section 2 and
compute its generator. We adopt the notation introduced therein.

First, we observe that the set g, can be turned into a metric space. For two graphs F, G €
Gfin we define No(F, G) = inf{k : F|) # Gl(x)}, with the convention inf ) = +o0, and set

dg_ﬂ,, (F, G) = 7—No(F.G)

It is easy to verify that this metric induces the cylinder topology on Gy, and that under dg,, ,
Gjin is a Polish space.

We give a topology to the set of finite subsets of N, denoted Py, (N), in such a way that the
cardinal application

I+ 1: Prin(N) > Ry
A |A]
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and set-union operation
U: Ppin(N) x Ppp(N) — Pgup(N)
(A,By)—AUB

become continuous functions in this topology. The simplest way to do this is to metrise P, (N)
with the discrete metric dp;, ) = 1{azp). Observe that under the assumption of the Axiom
of Countable Choice, this space becomes trivially a separable space that is complete for the
discrete metric.

Finally, we endow N with the discrete topology as well.

For each of the spaces Gy, N, and Pg,(N) endowed with their respective metrics, we con-
sider their Borel o-fields, B(Gp,), B(N), and B(Ps,(N)), and set B :=B(Gsn) @ BN) ®
B (P ().

Having established the elementary topological and measure-theoretic ingredients described
above, we are now ready to build a Markov process taking values on a subspace of S := Gz, x
N x Pf,(N), namely on the wedge

A={(g,w k) eS:w<|gl, ke2l wek}

Every point of A will represent a state of the Markov process, and we give the following
interpretation to the coordinates: the first coordinate represents the current world, the second
coordinate represents the position of the walker in the current world, and the third coordinate
keeps track of the vertices already visited by the walker.

The construction of the process proceeds as follows.

1. Let a kernel PY: Gfin X B(Gfin) — [0, 1] be given, and assume that it satisfies the
following:

° Pg(-, A) is a measurable application for every A € B(Gpp).
e PYG, )isa probability measure for every G € Gg,.
e For every G € G, the measure Pg(G, -) is concentrated in G,1 N {H : H|,,; = G}.

The choices regarding the metric on Gz, guarantee that G, is a Borel set of Gg, for
each n €N, and so the above conditions are consistent. Given any initial graph G on Ggy,,
Kolmogorov’s consistency theorem guarantees the existence of a probability measure Pg on
(Qg = g}i, %(gﬁn)@\’) and a process (G, : n > 0) defined on it with Gg = G whose one-step

transitions are given by the kernel PY.

2. On an arbitrary space (QC, F°, P¥) let there be given two independent, time-
homogeneous Poisson processes, (NY“* : s > 0) and (N5 : s > 0). The first one (which
dictates the pace of the walker) is a Poisson process of intensity u, and the second one
(which controls the inflation of the graph) is a Poisson process of intensity y. Endow
QY with the natural filtration (.7-'?) induced by the pair (N;"“lk , NS, Let So =Ty =0,
and for n > 1 let S, (resp. T},) be the nth jump time of N (resp. N80,

3. Let Go € Gy be a fixed initial graph. Given (o, ') drawn from QY9 x Q0 according to
PY ® P, for s > (0 we define

Gs(w, @) :=Grw) on {Tp(w) <s < Tii1(@)}).
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4. We build an N-valued Markov process conditioned on G = (Gy = Gs(w, o) : s > 0) and
on (N"alk Nsrowy — (NY(w), N§™"(w)) : s > 0). For each fnite graph G=(V, E) e
G, let PC be its one-step transition kernel associated to the simple random walk tak-
ing values on the set V. Given an initial vertex Xy € [|Gy|], for n > 1 we draw X, ~
PYsn(X,_1, -). Again, Kolmogorov’s consistency theorem guarantees the existence of a
probability measure PY = PY(w, ') on (¥ := NV, BN)®N) such that (X, : n > 0) is
a (non-time-homogeneous) Markov chain with the prescribed probability transition. Let
" =" (w, »') denote a typical sequence on this space, i.e., X,(0”) = ). Set X; = Xp
on(0<r<S§;and

X(@, o) =Xy (@")  on {Sy(w) <5 < Spy1(w)).
5. Finally, given a set Ko C [|Gy|] such that K contains Xy, define
K;:= Ko U {v e N:3s <t such that X; = v}.
Let

a1

= (&, =(Gy, X;, K;) : t > 0), and consider the filtrations
(FO =0(Gs:0<s<1):1>0),
(FV =0(X,:0<s5<1):1>0),
(FF =0(K,:0<s<0):1>0),
F=F9vFYv FL,
The following properties are direct consequences of our definitions:
o« F)CF.

o ((Gs, X5):5>0) is a (Gsn x N)-valued F;-Markov process defined on the probability
space Q= Q0 x QY x Q¥ the law P, , of the process started at vertex x in the graph
g is computed by the formula

Py «((G, X) € A x B)=P¥ (X '(B)|G~ (AP’ ® PY)(G 1 (A))
for all Borel sets A € B(Gn)®Y, B e BN)®N,

Let bA be the Banach space of bounded measurable real-valued functions on A, and let E
be the expectation operator associated to the probability Pg, ,. For a function f € bA, we use
the notation

POf(g. x, k)= P9, H)f(H, x, k),
HeGg141
and if g € Gy, we write
PEf(g, x, k) =) PS(x, ) f(g, ¥, k).
ygX

Theorem 6. The process (E;:t>0) is a A-valued Markov process whose infinitesimal
generator acts on f € bA as

Lf(g. x. Ky =y [PIf(g.x. ) —flg. x. ] + 10 Y PG y) [f(g. v, kU D) —flg. x. B)].
YgX

(20)
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Proof. For 0 <s <t, let wy; be the number of walking steps between s and 7, and let g,
be the number of growing steps (i.e. added vertices) between s and 7. Using Landau’s little-o
notation, for f as in our claim we compute as follows:

E(f(Gr. Xi, K| Fs) = E(f(Gy. X1, KD)I(Gy, Xy, K)
=2 D E((Gr Xe, K)Lig, jmm Lo =) |Gy X, Ko)
m=>0 n>0
_ e_(M_H/)(t_S)f(GS, X,, K,)
+ e_“(t_s)y(t _ s)e—y(t—ﬁ) Z Pg(Gs, H)f(H, X;, Ky)
Hegﬁ,,
+ e_y(t_s)/t(l _ S)e—ll(l—s)
x Y PUXe (G, y. K)lpyeky) +(Go, v, Ky U D1k,

Y™ Gy X
+o(t—s)
= e WGy, X, K)
+ e Myt —5)e V) N PIGy, H)F(H, X, K)
Hegﬁn
+e I —5)e YN POX, yf (G, v, Ks Uy}
Y™~ GsXs

+o(t —s),
where the last equality follows from the fact that Ky = K U {y} on y € K. Then we have

m E(f(le Xl? KI)'(GS’ XS? KA)) _f(GS9 XA" KA) _

li = —(u + y)f(Gs, Xs, Ks)

t—s r—s

+yPIf(Go, X K+ Y POy, )Gy, y, KU D)D),

Y™ GsXs

and our claim follows after rearranging terms and observing that

Y PO y=1

Y™ GyX;
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