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STATIONARY STATES OF BOUNDARY DRIVEN EXCLUSION
PROCESSES WITH NONREVERSIBLE BOUNDARY DYNAMICS

C. ERIGNOUX, C. LANDIM, T. XU

ABSTRACT. We prove a law of large numbers for the empirical density of one-
dimensional, boundary driven, symmetric exclusion processes with different
types of non-reversible dynamics at the boundary. The proofs rely on duality
techniques.

1. INTRODUCTION

This article provides partial answers to a question raised to us by H. Spohn.
The stationary states of boundary driven interacting particle systems have been
extensively studied lately, as solvable examples of nonequilibrium stationary states,
cf. [3, 2] and references therein. One of the main goals is to derive in this context
the nonequilibrium functional which plays a role analogous to the entropy in the
Omnsager theory of nonequilibrium thermodynamics [11, 12].

This program has been achieved for a class of boundary driven interacting par-
ticle systems in two different ways. On the one hand, relying on Derrida’s formula
for the stationary state as a product of matrices, Derrida, Lebowitz and Speer [4]
obtained an explicit formula for the nonequilibrium free energy of one-dimensional
boundary driven exclusion processes. On the other hand and by the same time,
Bertini et al. [1] derived the same formula for the nonequilibrium free energy by
solving the Hamilton-Jacobi equation for the quasi-potential associated to the dy-
namical large deviations principle for the empirical density.

Both approaches rely on the deduction of a large deviations principle for the
empirical density under the stationary state. The proof of this result depends
strongly on the non-conservative boundary dynamics which models the interaction
of the system with the reservoirs, and it has been achieved only for dynamics which
satisfy the detailed balance conditions with respect to some Gibbs measure. If
this dynamics is slightly perturbed, Derrida’s formula for the stationary state as a
product of matrices is no more available, and a bound for the entropy production,
one of the fundamental ingredients in the proof of the one and two blocks estimates,
is no more available.

We examine in this article the asymptotic behavior of the empirical density un-
der the stationary state of boundary driven exclusion processes whose boundary
dynamics do not satisfy a detailed balance condition. We consider three classes of
interaction. The first one consists of all boundary dynamics whose generator does
not increase the degree of functions of degree 1 and 2. The second class includes
all dynamics whose interaction with the reservoirs depends weakly on the config-
uration. Finally, the third class comprises all exclusion processes whose boundary
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2 C. ERIGNOUX, C. LANDIM, T. XU

dynamics is speeded-up. Using duality techniques, we prove a law of large num-
bers for the empirical measure under the stationary state for these three types of
interaction with the reservoirs.

Asymmetric exclusion dynamics on the positive half-line with complex boundary
dynamics have been considered by Sonigo [13].

2. NOTATION AND RESULTS

Consider the symmetric, simple exclusion process on Ay = {1,..., N — 1} with
reflecting boundary conditions. This is the Markov process on Qx = {0, 1}~
whose generator, denoted by Lj v, is given by

N-2
(Lo f)m) = Y L@ ) = f(n)} . (2.1)
k=1

In this formula and below, the configurations of Q2 are represented by the Greek
letters n, &, so that n, = 1 if site k € Ay is occupied for the configuration 7 and
ne = 0 otherwise. The symbol o***1y represents the configuration obtained from
1 by exchanging the occupation variables nx, Mg41:

M1 i j=k
(@) = Qe ifj=k+1
n; ifje AN \{k,k+1}.

This dynamics is put in contact at both ends with non-conservative dynamics.
On the right, it is coupled to a reservoir at density 8 € (0,1). This interaction is
represented by the generator L, n given by

(LN )(0) = {8 —nnv—1) + (L = Byv—1} {f (™ 1) — f(m)} (2.2)

where 0¥, k € Ay, is the configuration obtained from 1 by flipping the occupation

variable 7y,
1—mn, ifj=k
(o*n); = L
n; if j e An\ {k}.
On the left, the system is coupled with different non-conservative dynamics. The

purpose of this paper is to investigate the stationary state induced by these different
interactions.

2.1. Boundary dynamics which do not increase degrees. The first left bound-
ary dynamics we consider are those which keep the degree of functions of degree 1
and 2: those whose generator, denoted by L; y, are such that for all j # k,

Linn = a + Zaiﬂm

¢
Linngme = V% + Y 0 e + D b nenm
V4 Lm
for some coefficients a7, a? bik, bz‘k, bzfn
Fix p > 0, and let AY = {—p,...,0}, Q5 = {0, 1}2%. Consider the generators of
Markov chains on {27 given by

(Laf)n) = > rila;(L=mn) + 0 (L—a)) | {flen) = f(n) },

jeA;
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(L)) = D> e [m(T—ny) +n5(L=nm) [ { f(e?n) = f() },

JEAL kEAS

(Laf)m) = D > agu[meny + (L=ny) (L =m) [ { f(on) = f(n) }.
JEAS KEAS
In these formulae and below, r;, ¢; 1 and a; ; are non-negative constants, 0 < a; <
1, and Cjj = Qjj = 0 for ] € A;

The generator Lr models the contact of the system at site j with an infinite
reservoir at density «;. At rate r; > 0, a particle, resp. a hole, is placed at
site j with probability a;, resp. 1 — a;. The generator Lc models a replication
mechanism, at rate c;, > 0, site j copies the value of site k. The generator L4 acts
in a similar way. At rate a;; > 0, site j copies the inverse value of site k. We add
to these dynamics a stirring evolution which exchange the occupation variables at
nearest-neighbor sites:

-1
(LsH)) = D {7 ) — f(n)} -
j=-p

The evolution at the left boundary we consider consists in the superposition of
the four dynamics introduced above. The generator, denoted by L;, is thus given
by

Ly = Ls + Lr + Lo + Ly.
Denote by L¢ the generator of a general Glauber dynamics on €27

0

(Laf)m) = > el {f(o"n) = f(m)}, (2.4)

k=—p
where ¢, are non-negative jump rates which depend on the entire configuration
(N—ps--->m0). We prove in Lemma 3.2 that any Markov chain on Q5 whose generator
Lp is given by Lp = Lg + L and which fulfills conditions (2.3) can be written as
Ls+ L+ Lc + L [we show that there are non-negative parameters r;, ¢k, 6;
such that Lg = Lg + Lo + La]. Therefore, by examining the Markov chain whose
left boundary condition is characterized by the generator L; we are considering the
most general evolution in which a stirring dynamics is superposed with a spin flip
dynamics which fulfills condition (2.3).
We prove in Lemma 3.3 that the Markov chain induced by the generator L; has
a unique stationary state if

S+ YD ajk > 0. (2.5)
JEA; JEAS kKEAS
Assume that this condition is in force. Denote by p the unique stationary state,
and let
p(k) - Eﬂ[nk] , k€ A; ) (26)
be the mean density at site k under the measure u. Clearly, 0 < p(k) < 1 for all
k € Aj. Since E,[Lin;] = 0, a straightforward computation yields that

0 = rjloy —p(i)] + (€p)(J) + (Ap)J) + (Tp)(4), JEA,, (2.7)
where

€)= Y cirlok) =p()] . (Ap)G) = Y azu [l = p(k) = p(i)] ,

kEAy keAy
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p(=p+1) = p(=p) ifj=-p,
(Tp)(3) = § p(=1) = p(0) ifj=0,
p(j+1)+p(j—1)—2p(j) otherwise.
We prove in Lemma 3.4 that (2.7) has a unique solution if condition (2.5) is in
force.

Let Axp = {—p,...,N —1}. Consider the boundary driven, symmetric, simple
exclusion process on Qn, = {0, 1}A~» whose generator, denoted by Ly, is given
by

Ly = Li + Loy + Loy + Ly, (2.8)

where Lo ; represent a stirring dynamics between sites 0 and 1:

(Loaf)(n) = f(®'n)— f(n).

There is a little abuse of notation in the previous formulae because the generators
are not defined on the space {2y, but on smaller spaces. We believe, however, that
the meaning is clear.

Due to the right boundary reservoir and the stirring dynamics, the process is
ergodic. Denote by py the unique stationary state, and let

pn(k) = Euylmk], ke€Any, (2.9)

be the mean density at site k under the stationary state. Of course, 0 < py(k) <1
for all k € Ay p, N > 1. We prove in Lemma 3.5 that under condition (2.5) there
exists a finite constant Cy, independent of N, such that

where p is the unique solution of (2.7).
The first main result of this articles establishes a law of large numbers for the
empirical measure under the stationary state un.

Theorem 2.1. Assume that Zj r; > 0. Then, for any continuous function G :

0,1] = R,

lim E,, [ ]% ]:Z_::G(k/zv) (e — a(k/N)] H ~0,

N—o0
where 4 s the unique solution of the linear equation
0=A
“ (2.10)
u(0) = p(0), u(1) = 8.
We refer to Section 3 for the notation used in the next remark.

Remark 2.2. We believe that Theorem 2.1 remains in force if ZjeA*
p

> jkea: @ik > 0. This assertion is further discussed in Remark 4.5.
) P

r; =0 and

Remark 2.3. The case ZjeA; i+ Zj,keA;; aj, = 0 provides an example in which
at the left boundary sites behave as a voter model and acquire the value of one of
their neighbors. One can generalize this model and consider an exclusion process in
which, at the left boundary, the first site takes the value of the majority in a fized
interval {2,...,2p}, the left boundary generator being given by

(Lif)(n) = f(Mn) = f(n),
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where (Mn), = ng for k > 2, and (Mn)1 = {3 5. ;<o,n; = pt. In this case it
is conceivable that the system alternates between two states, one in which the left
density is close to 1 and one in which it is close to 0.

The proof of Theorem 2.1 is presented in Sections 3 and 4. It relies on duality
computations. As the boundary conditions do not increase the degrees of a function,
the equations obtained from the identities E,, [Lnn;] = 0, E,[Lyn;ne] = 0 can
be expressed in terms of the density and of the correlation functions.

2.2. Small perturbations of flipping dynamics. We examine in this subsection
a model in which the rate at which the leftmost occupation variable is flipped
depends locally on the configuration. Consider the generator

Ly = Ly + Lyn + Ly N, (2.11)
where L, ny and L, y were defined in (2.1), (2.2). The left boundary generator is
given by

(Lif)(n) = clm,....mp) [f(a'n) — fF(n)] .

for some non-negative function ¢ : {0,1}? — R,.
Let
A = minc(0,€), B = min ¢(1, 2.12
Lin c(0,¢) fin (L,€) (2.12)

be the minimal creation and annihilation rates, and denote by

)‘(075) = C(Oa§> - Aa A(Ln) = 0(1?5) - B
the marginal rates. We allow ourselves below a little abuse of notation by consid-
ering A as a function defined on 2y and which depends on the first p coordinates,
instead of a function defined on §2,;. With this notation the left boundary gener-
ator can be written as

(Lif)(n) = [A+@=n) X)) [F(T0) = fm)] + [B+mAm)] [F(T°) — f(n)],
where for a =0, 1,

a ifk=1,

N, otherwise.

(Tn)y. = {

The Markov chain with generator Ly has a unique stationary state because
it is irreducible due to the stirring dynamics and the right boundary condition.
Denote by pn the unique stationary state of the generator Ly, and by E,, the
corresponding expectation. Let pn (k) = E, ], k € An.

Theorem 2.4. Suppose that
(-1 S M0, +ALE} < A+ B, (2.13)
£€Q
Then, the limit
= i 1
@ Ngnoo pN( )
exists, and it does not depend on the boundary conditions at N — 1. Moreover, for
any continuous function G : [0,1] — R,

lim E,, [ ]% Nf G(k/N) [ — u(k/N)] ‘ } ~0,

N —oc0
k=1

where @ is the unique solution of the linear equation (2.10) with p(0) = «.
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Remark 2.5. There is not a simple closed formula for the left density a. By
coupling, it is proven that the sequence pyn(1) is Cauchy and has therefore a limit.
The density pn (1) can be expressed in terms of the dual process, a stirring dynamics
with creation and annihilation at the boundary.

Remark 2.6. A similar result holds for boundary driven exclusion processes in
which particles are created at sites 1 < k < q with rates depending on the configura-
tion through the first p sites, provided the rates depend weakly [in the sense (2.13)]
on the configuration.

Remark 2.7. One can weaken slightly condition (2.13). For ¢ € {0,1}9,0< ¢ <
p—1, let A(¢) = ming ¢((,§), where the minimum is carried over all configurations
£e€{0,1}*7% Fora=0,1, and { € Up<q<p-1{0,1}9, let R(¢,a) = A((,a)—A(¢) >
0 be the marginal rate. The same proof shows that the assertion of Theorem 2.4
holds if

d@-1) Y R(<A+B.
q=2

¢efo,1}e

Remark 2.8. In [5], Erignouz proves that the empirical measure evolves in time
as the solution of the heat equation with the corresponding boundary conditions.

The proof of Theorem 2.4 is presented in Section 5. It is based on a duality
argument which consists in studying the process reversed in time. We show that
under the conditions of Theorem 2.4, to determine the value of the occupation
variable 7; at time 0, we only need to know from the past the behavior of the
process in a finite space-time window.

2.3. Speeded-up boundary condition. Recall the notation introduced in Sub-
section 2.1. Fix p > 1 and consider an irreducible continuous-time Markov chain
on 27, p > 0. Denote by L; the generator of this process, and by p the unique
stationary state. Let
p(k) = Eum], kel (2.14)

be the mean density at site k under the measure p. Clearly, 0 < p(k) < 1 for all
k € Aj. The density can not be 0 or 1 because every configuration has a strictly
positive weight under the stationary measure.

Fix a sequence ¢ — oo, and consider the boundary driven, symmetric, simple
exclusion process on {1y, whose generator, denoted by Ly, is given by

Ly = ¢nLi + Lox + Lyny + Ly v,

where L, represent a stirring dynamics between sites 0 and 1, introduced below
(2.8). Note that the left boundary dynamics has been speeded-up by £y .

Due to the right boundary reservoir and the stirring dynamics, the process is
ergodic. Denote by un the unique stationary state, and let

pN(k) = EALN [nk} s ke AN,p )
be the mean density at site £ under the stationary state.

Theorem 2.9. There exists a finite constant Cy, independent of N, such that
lpon(0) — p(0)] < Co/Lly. Moreover, for any continuous function G : [0,1] — R,

lim B, [ ‘% Jg G(k/N) [ — u(k/N)] ‘ } ~0,

N —o0
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where 4 is the unique solution of the linear equation (2.10).

Remark 2.10. The proof of this theorem is based on duality computations, and does
not requires one and two-blocks estimates. There is an alternative proof relying on
an estimate of the entropy production along the lines presented in [6, Proposition
2], [9, Proposition 3.3]. This proof applies to gradient and non-gradient models [8],
but it requires £ to grow at least as N.

The proof of Theorem 2.9 is presented in Section 6. As the boundary condition
has been speeded-up, each time the occupation variables 7, 171 are exchanged, the
distribution of the variable 7 is close to its stationary distribution with respect to
the left-boundary dynamics.

3. PROOF OF THEOREM 2.1: ONE POINT FUNCTIONS

We prove in this section that the density of particles under the stationary state
un is close to the solution of the linear parabolic equation (2.10). We first show
that the left boundary dynamics we consider is indeed the most general one which
does not increase the degree of functions of degree 1 and 2.

For A C Ay, let W4 : Q5 — R be given by Wa(n) = [[,csm- Clearly, any
function f : 27 — R can be written as a linear combination of the functions W 4.
A function f is said to be a monomial of order n if it can be written as a linear
combination of functions ¥4 where |A| = n for all A. It is said to be a polynomial
of order n if it can be written as a sum of monomials of order m < n.

Recall the definition of the generator Lg given in (2.4). Fix —p < k < 0, and
write the jump rate c; as

cp = Z Rra¥a,
ACA;

where the sum is carried over all subsets A of Aj.
Lemma 3.1. The functions LgV;y, resp. LgVijry, —p < j # k < 0, are

polynomials of order 1, resp. of order 2, if and only if there exists constants R; o,
Ry (my; I, m € A} such that

¢i(n) = Rjo + Rigymi + Y Ry me(1—2n;). (3.1)
k:k#j
Proof. Fix j € A;. A straightforward computation shows that
LV = Y RjaVa — Y (2Rja+ Rjaugy) Yavy) -
AZj AZj

Hence, LgV ;) is a polynomial of order 1 if and only if R;p = R; pug;y = 0 for
all B C A} such that |B| > 2, j ¢ B. This proves that LgVy;y is a polynomial of
order 1 if and only if condition (3.1) holds.

If the rates are given by (3.1), for all j # k € Aj,

(LaV)(m) = Rjo(1=21) — Rijgymi + > Rigeypme
004

and

(La¥Y )M = Rjo (1—=2n)mk + Reo (1—2nk)n; — (R iy + Reqxy) 157k
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+ Z Ry meme + Z Ry ey mime
0:04£5.k 0045k

which is a polynomial of degree 2. This proves the lemma. (I

Note: Observe that at this point we do not make any assertion about the sign of
the constants R; o, R; (1}

The next result states that a generator Lg whose rates satisfy condition (3.1)
can be written as Lr + Lc + L 4. Denote by P;, resp. N;j, —p < 5 <0, the subset
of points k € A%\ {j}, such that R; (43 >0, resp. R x; <O0.

Lemma 3.2. The rates c;j(n) given by (3.1) are non-negative if and only if

pi = Rio + Ry — D Rjpy 20,
keP;
Qj = R]'7z + Z RJ’{]C} Z O
keNj

In this case, there exist non-negative rates r;, ¢;, a;r and densities o; € [0,1],
k # j € Ay, such that for all j € Ay, n € ),

ci(m) = rjlag(L=m) + A—ay)m;] + D i [mA=m) + me(L—m;)],
KEAs

+ Z ajr [mjme + (L—ne) (L—n;)] .
ke

Proof. The first assertion of the lemma is elementary and left to the reader. For
J # k € A}, define
Cjk = Rj,{k:} 1{]41 S Pj} > 0, ajk = _Rj,{k} 1{k5 S N]} >0,

q;
r; i =pj+q =20, aj = _iq l{Tj#O}G[O,l].

J J

It is elementary to check that the second assertion of the lemma holds with these
definitions. 0

Lemma 3.3. The Markov chain induced by the generator L; has a unique station-
ary state Z'ijeA; Tj+2j,k-eA;; aj, > 0. In contrast, iijeA; erij,keA; ajr=0
and 2331661\; ¢k > 0, then the Markov chain induced by the generator L; has exactly

two stationary states which are the Dirac measures concentrated on the configura-
tions with all sites occupied or all sites empty.

Proof. Assume first that ZjeA; rj > 0. Let j € Aj such that r; > 0. If a;; > 0, the
configuration in which all sites are occupied can be reached from any configuration
by moving with the stirring dynamics each empty site to j, and then filling it up
with the reservoir. This proves that under this condition there exists a unique
stationary state concentrated on the configurations which can be attained from
the configuration in which all sites are occupied. Analogously, if a; = 0, the
configuration in which all sites are empty can be reached from any configuration.
Suppose that EjeA; r; = 0 and Zj’keA; a;r > 0. We claim that from any
configuration we can reach any configuration whose total number of occupied sites
is comprised between 1 and |A;| — 1 = p. Since the stirring dynamics can move
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particles and holes around, we have only to show that it is possible to increase,
resp. decrease, the number of particles up to |A;‘,| — 1, resp. 1.

Let k # j € A}, such that a; > 0. To increase the number of particles up
to \A;| — 1, move the two empty sites to j and k, and create a particle at site j.
Similarly one can decrease the number of particles up to 1. This proves that under
the previous assumptions there exists a unique stationary state concentrated on the
set of configurations whose total number of particles is comprised between 1 and
A5 — 1.

Assume that ZjeA; r; =0, ZjﬁeA; aj;r = 0 and Zj’keA; ¢k > 0. In this
case, the configuration with all sites occupied and the one with all sites empty are
absorbing states. Let k # j € A} such that c;; > 0. If there is at least one particle,
to increase the number of particles, move the empty site to j, the occupied site to
k, and create a particle at site j. Similarly, we can decrease the number of particle
if there is at least one empty site. This proves that in this case the set of stationary
states is a pair formed by the configurations with all sites occupied and the one
with all sites empty. O

Lemma 3.4. Suppose that Y cp.7j + 32 e @ik > 0. Then, there exists a
P ’ P

unique solution to (2.7).

Proof. Equation (2.6) provides a solution and guarantees existence. We turn to
uniqueness. Suppose first that ZjeA* r; > 0 and Zj wear @5k = 0. In this case,
P ) P

the operator A vanishes. Consider two solution p), p(?), and denote their difference
by . The difference satisfies the linear equation

0 = —rv0) + €N0) + (NG, Jei,.

Let m be the unique stationary state of the random walk on A} whose generator is

C + 7. Multiply both sides of the equation by v(j) 7(j) and sum over j to obtain
that

0 ==Y rv0)G) + {(C+ Ty, ),
FEAL

where (f, g) represents the scalar product in L?(w). As all terms on the right-hand
side are negative, the identity ((€ + T)v, v) = 0 yields that - is constant. Since,
by hypothesis, > ;15 >0,7v=0, which proves the lemma.

Suppose next that > r; > 0 and Zj,keA;; a; > 0. Define the rates ¢; , > 0,

J # k€ Ay, so that

(THG) = Y tinlfk) = FG)]. GEA;.

kik#j

JEAL

Let AS = {—1,1} x A5. Points in AS** are represented by the symbol (o, k),
o ==+1, —p < k < 0. We extend the definition of a function f : A; — R to
Ag"t by setting f(1,k) = f(k), f(=1,k) =1 — f(k), k € A;. This new function is
represented by f : AT — R.

With this notation we may rewrite equation (2.7) as

0 = ra laay =L 7))+ (€5) (1,4) + (AD) (1,4) + (TH) (L,5). jEA;, (3.2)



10 C. ERIGNOUX, C. LANDIM, T. XU

where, r(1 jy =r;, a1 ;) = @y,

AD)(1.4) = D ajulp(-1.k) = p(1,45)],

keA:
and é, T are the generators of the Markov chains on A;’,"t characterized by the rates
¢, t given by
c[(£1,5), (FLK)] = ¢x . C[(£Lj), (FLE)] =0,
ElELY), ELR)] =t TL(ELY), (FLE)] = 0.
Multiply equation (2.7) by —1 to rewrite it as

0 = r1y [aci) —A=LN) + €)(=1,5) + (Ap)(-1,5) + (TH)(-1,5) (3.3)

for any j € A}, where r(_y jy =7, a(_15) =1 — a;, and

AD)(-Lj) = > aju[p(Lk) — A(-1,5)] .

keA;,

Since the operator €+ A+ T defines an irreducible random walk on A;"t, we
may proceed as in the first part of the proof to conclude that there exists a unique
solution of (2.7).

Finally, suppose that ZjeA; r; =0 and Zj’keA; a;r > 0. Let p be a solution to

(2.7). Then, its extension p is a solution to (3.2), (3.3). The argument presented
in the first part of the proof yields that any solution of these equations is constant.
Since p(1,k) = p(k) =1 — p(—1,k), we conclude that this constant must be 1/2.
This proves that in the case where ZjeA; r; =0, Zj’keA; a;r > 0, the unique

solution to (2.7) is constant equal to 1/2. O
Recall from (2.9) the definition of py.
Lemma 3.5. Suppose that 3 ;cn.7j + > i pen- @6 > 0. Then, for 0 <k <N,

ontk) = 25+ ki) (3.4)

Moreover, there exists a finite constant Cy, independent of N, such that

|pn(k) — p(k)| < Co/N, —p<k <0,

where p is the unique solution of (2.7).

Proof. Fix1 < k < N. As uy is the stationary state, E,,, [Ly nx] = 0. Hence, if we
set pn(N) = B, (Anpwn) (k) := pn(k—1) + pn(k+1) — 2pn (k) = 0. In particular,
pn solves the discrete difference equation

(Anpn)(k) =0, 1 <k < N, pn(N) =28, pn~(0) = pnx(0),

whose unique solution is given by (3.4). This proves the first assertion of the lemma.

We turn to the second statement. It is clear that py(j) fulfills (2.7) for —p <
j < 0. For j = 0 the equation is different due to the stirring dynamics between 0
and 1 induced by the generator Ly ;. We have that

0 = ro[ao — pn(0)] + (Con)(0) + (Apn)(0) + (Anpn)(0) .
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By (3.4), we may replace py(1) by [1 — (1/N)] pn(0) + (1/N)B, and the previous
equation becomes

0 = rolao—py ()] + (€pn)(0) + (Apx)0) + (Tox)(0) + 1 [B-px(0)] . ()

This equation corresponds to (2.7) with rj = ro + (1/N) and oy = (agro +
B/N)/[ro + (1/N)].

By Lemma 3.4, equation (2.7) for j # 0 and (3.5) for j = 0 has a unique solution.
Let vy = pn — p, where p is the solution of (2.7). vy satisfies

0= %[ﬁ—pw(o)] doj — i (i) + (€yw)(G) + (Ayw)() + (Tyw)(G)

where dg ; is equal to 1 if j = 0 and is equal to 0 otherwise.

We complete the proof in the case A = 0. The other cases can be handled by
increasing the space, as in the proof of Lemma 3.4. Denote by 7 the stationary state
of the generator € + TJ. Multiply both sides of the previous equation by 7 (j)vn (J)
and sum over j to obtain that

> ()’w) + (= €+ T av, ) = On 1w (0)7(0)

JEAL
where Oy = (1/N)[B8 — pn(0)]. Let k& € Ay such that r;, > 0. Such k exists by
assumption. Rewrite v (0) as >, _;<o[yn(j) = (7 —1)] +n (k) and use Young’s

inequality to obtain that there exists a finite constant Cy, depending only on p, 7
and on the rates c¢;x, r; such that

On v (0)7(0) < (1/2) riyw(k)? m(k) + (1/2) (= (€ + T)w, ) + Coby .

Here and throughout the article, the value of the constant Cy may change from line
to line. The two previous displayed equations and the fact that |8 — pny(0)] < 1
yield that

. . C
> (@) + (- @+ D, ) < 5
JEA;
In particular, yy(k)* < Co/N? and [yn(j +1) —n(5)]* < Co/N? for —p < j < 0.
This completes the proof of the lemma. ([

4. PROOF OF THEOREM 2.1: TWO POINT FUNCTIONS.

We examine in this section the two-point correlation function under the station-
ary state pu. Denote by Dy the discrete simplex defined by

Dy = {(4,k): —p<j<k<N-1} andset ZEy={-1,1} x Dy .
Let
Tm = 1=1m, ﬁN(m):l_pN(m)v meAN,P’
and define the two-point correlation function ¢y (o, 4, k), (0,4, k) € En, by

on(1,5,k) = Buy [{nj —pn ()} e —pon(R)} ]
on(=1,5,k) = By {7 — on ()} (e — pn(R)} ]

Note that pn(—1,7,k) = —en (1,4, k). The identity E,[Ln{n; — pn ()} {me —
pn(k)}] = 0 provides a set of equations for ¢x. Their exact form requires some
notation.

(4.1)
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Denote by L}y the generator of the symmetric, nearest-neighbor random walk
on Dy. This generator is defined by the next two sets of equations. If £k — 5 > 1,

(A9)(j, k) ifj>-p, k<N-—1,
rw ; (Vfgb)(*pa k) + (A2¢)(7p7 k) lf] = —D k<N - 13

k) =
ENOGR = (Mg N 1)+ (VOGN 1) it > p k=N 1,

(VIo)(=p, N = 1)+ (V3 0)(-p, N —1) ifj=—p k=N-1,
while for —p <k < N — 2,
LNk k+1) = (Vig)(kk+1) + (Vi) (kk+1),
(LN (=p,—p+1) = (Vi) (—p,—p+1),
(LNO)(N =2, N—-1) = (Vi¢)(N-2,N-1).
In these formulae, Vf resp. A;, represents the discrete gradients, resp. Laplacians,
given by
(VIO k) = o+ 1,k) = 6(j, k), (V3o k) = o0, k+1) = 6(j, k) ,
(A19)(j,k) = ¢(j — Lk) + o(j + 1, k) — 20(j, k) ,
(A20)(j, k) = ¢(j, k — 1) + ¢(j, k +1) — 26(j, k) ,
(AP)(J, k) = (A19)(4, k) + (A20)(j, k) -
Let LS be the generator given by LY = Ls + Lo1 + Ly v. A straightforward
computation yields that for (j, k) € Dy,
By [LX Ay — on ()} e —pn ()} ] = (LW en)(1,4:k) + Fn(1,4,k) ,

where it is understood that the generator L} acts on the last two coordinates
keeping the first one fixed, and

Fy(o.5.k) = —olpn(G+1) = pn(G)* 1{k =4 +1} . (4.2)
Similarly,

E/J«N [Ll]e\)f( {ﬁj - ﬁN(])} {77k - PN(k)}] = ( 5\\}7\/()01\/)(_17.]7 k) + FN(_l?ja k;) .
For the next generators, we do not repeat the computation of the action of the
generator on the product {77; — pn(j)} {nx — pn(k)} because it can be inferred from
the action on {n; — o (j)} {1 — px (k)

We turn to the remaining generators. Extend the definition of the rates r;, ¢;
and a; 1 to Ay, by setting

Tj:Cj’kZ(lj’k:O lfng;OI'kQA;
To present simple expressions for the equations satisfied by the two-point correlation

function, we add cemetery points to the state space Zy. Let Ey = Exy U0 Zy,
where

02N = {(U,k):a:il,—p§k<N} U {(U,k,k):azil,—pSkSO}
U{(o,k,N):o=+1, -p<k<N-1} (4.3)

is the set of absorbing points.
A straightforward computation yields that for (j, k) € Dy,

Euy [Lr{n; — pn()H e — (k)] = (L5 on)(1,4,K)
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where
(L5 0)(0.5: k) = 1 lon (o k) = on (.4, B)] + 1 [on(0,5) — on (0.4, k)]
provided we set
en(o,m) = by(oym) =0, —p<m< N, o= +1. (4.4)
Similarly, an elementary computation yields that for (j,k) € Dy,
Euy [ Loy {nj — o () o — pn(B)}] = (£ y on)(1,5.k)
where
(Li,N @N)(ijv k) = 1{k =N-— 1} [@N(Uvij) - @N(Jajv k)] ’
provided we set
en(o,m,N) = by(oc,m,N) =0, —p<m<N-2, 0 ==1. (45)

We turn to the generator Lo. An elementary computation yields that for (j, k) €
DN7

Euy [ Lo {nj — on(G)} e — on(0)}] = (L5 on)(1,4.K)

where
(LTC¢)(07J7 k) = Z Cj,m{¢(aa m, k) - ¢(Uvj7 k)} + Z Ck,m{¢(avj7 m) - ¢(Ua j7 k)} 3
m:m#£j m:m#k
provided we set
¢N(07m7m) = bN(G7m7m) = O',ON(TTL) [1 - pN(m)] , —p<m<0. (46)

Finally, we claim that for (j,k) € Dy,

By [La{ny —onG) e —on(®)}] = (Lhon)(1,5,k)

where
(LTAQS) (Uvjv k) = Z a]}m{gb(iga m, k)qu(avj: k)} + Z ak,m{gb(*G?jv m)*gb(ga j’ k)} )

m:m#£j m:m#k

and ¢n (o, k, k) is given by (4.6). Hence, the generator LL acts exactly as ULC, but
it flips the value of the first coordinate. Note that it is the only generator which
changes the value of the first coordinate.

Let L}LV be the generator on =y given by
Ll = oy + ol + £l v+ 2h + £

Ity y > j.k @5, = 0, the generator LTA vanishes, the first coordinate is kept constant
by the dynamics and we do not need to introduce the variable ¢. Note that the
points in 0 =5 are absorbing points.

As B, [Ln{n; —pn ()} {nx —pn(k)}] = 0, the previous computations yield that
the two-point correlation function ¢y introduced in (4.1) solves

(Lhon)(0.5.k) + Fx(0,j,k) =0, (0.j.k) € En
wN(O-vj,k) = bN(O—,jak)a (U>jak) € aENa

where Fy and by are the functions defined in (4.2), (4.4), (4.5), (4.6).

(4.7)
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As L}‘v is a generator, (4.7) admits a unique solution [on the set {(1, 7, k) : (j, k) €
Dy} if LL vanishes|. This solution can be represented in terms of the Markov chain
induced by the generator Lj\,.

Denote by gpg\}), resp. cpg\?), the solution of (4.7) with by = 0, resp. Fy = 0. It is

clear that pn = gps\}) + gps\?). Denote by Xn(t) the continuous-time Markov chain
on =y associated to the generator L}f\,. Let P, jr) be the distribution of the chain
Xy starting from (o, j, k). Expectation with respect to P, ;) is represented by
E(o.jk)-
Let Hpy be the hitting time of the boundary 0 =Zy:
Hy = inf{t >0: XN(t) € aEN} .

It is well known (cf. [7, Theorem 6.5.1] in the continuous case) that

O i
(@08 = B[ [ PrlXne)ds].
It is also well known that
60,0, k) = B jp [bn(Xn(Hy))] -

To estimate gog\l,) and @5\2,) we need to show that the process Xy (t) attains the
boundary 0 Zx at the set {(o,k,k) : 0 = 1, —p < k < 0} with small probability.
This is the content of the next two lemmata.

For a subset A of =, denote by H(A), resp. H(A), the hitting time of the set
A, resp. the return time to the set A:

H(A) = inf{t>0: Xn(t)e A}, HT(A) = inf{t>mn:Xn(t)eA},
where 71 represents the time of the first jump: 7 = inf{s > 0: Xx(s) # Xn(0)}.

The next lemma, illustrated in Figure 1, translates to the present model the fact
that starting from (1, 0) the two-dimensional, nearest-neighbor, symmetric random
walk hits the line {(0,k) : k € Z} at a distance n or more from the origin with a
probability less than C/n.

Let @(l,m) be the law of such a random walk evolving on Z? starting from (I, m).
Denote by B,(I,m) the ball of radius » > 0 and center (I,m) € Z2, and by L the
segment {(0,0,a) : 0 = £1,1 < a < N}. Represent the coordinates of Xx(t) by
(on (1), le\f(t)> X12\f(t))

Lemma 4.1. Let p' = p+ 1. There exists a finite constant Cy such that for all n,
Co
P H(L) = X3 (HL) <m-pn] < —
max max Pg,1.m) [ H(L) = 00 or X (H(L) <m —p'n] < 7=,
where the mazimum is carried over all pairs (I,m) such that 1 <1 <p’, {(a,b) €
By (0,m) :a >0} C DY = {(a,b) € Dy : a > 0}.
Proof. Let L, = {(0,1) : —r <1 < r}. By [10, Proposition 2.4.5], there exists a
finite constant Cy such that for all n > 1,
Co
n
Let L.(I,m) = {(o,l,a) : 0 = 1, m —r < a < m + r}. By the previous
displayed equation, if L,,(I,m) is contained in DY,

Q(Lo) [H(Bx(0, 0)%) < H(L,)| <

Co
n

P(U,l-i-l,m) [H(Bn(lvm)c) < H(Ln(lvm))} <
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m—p'n—

FIGURE 1. Lemma 4.1 states that a random walk (red trajectory)
started from the green segment has a probability at most of order 1/n
of hitting L in the red half-line.

Iterating this estimate 7 times yields that
Coi
P(U,H—i,m) [H(BZTL(Z7 m)C) < H(LG(l, m)) ] g T
provided all sets appearing in this formula are contained in D%;. The assertion of
the lemma follows from this estimate and the following observation:
{ H(L) = o0 or X3 (H(L)) <m—p'n} € { H(Byn(0,m)%) < H(Lyn(0,m))}.
d

The next lemma presents the main estimate needed in the proof of the bounds
of the two-point correlation functions. Recall from (4.3) that we denote by (o, k),
(0,k, N) some cemitery points. Let

Y ={(0,l,0):0 =21, —p <1< 0},
On = {(o,k):o=%1, p<k<N} U{(0,k,N):o==%1, p<k<N-—1}.
Lemma 4.2. For all § > 0,
Jim e P jwnH(X) <H@N)] = 0.
J>6N
Proof. Fix § > 0 and (j, k) € Dy such that j > 0N. Let
R = {(e,00m):0=%1,0<m<N}U{(0,k,N):oc =21, p<k<N-1},

and set 7 = H(0%). Clearly, 7 < H(X). Hence, by the strong Markov property,
the probability appearing in the statement of the lemma is equal to

B0 [PXN(T) [H(2) < H(0y)] } : (4.8)

Up to time 7, the process X evolves as a symmetric random walk on Dy
Let £ be a sequence such that £ < N. We claim that for all § > 0,
li P X3(r)<tn] =0 4.9
m max Py [ Xy (r) < tv] =0, (4.9)
where the maximum is carried out over all pairs (I,m) € Dy such that [ > 0N.
The proof of this statement relies on the explicit form of the harmonic function for
a 2-dimensional Brownian motion.



16 C. ERIGNOUX, C. LANDIM, T. XU

Up to time 7, the process Yn(t) = (XA (t), X%(t)) evolves on the set Ay =
{(a,) : 0 <a<b< N}. Let Oy ={0,...,N — 1} x {1,...,N}. Denote by
Zn(t) = (ZX(t), Z%(t)) the random walk on Oy which jumps from a point to
any of its neighbors at rate 1. Let &y : Oy — Apn the projection defined by
®n(a,b) = (a,b) if (a,b) € Ay, and Py(a,b) = (b — 1,a + 1) otherwise. The
process D (Zn(t)) does not evolve as Yy (t) because the jumps of ®n(Zyn(t)) on
the diagonal {(d,d+1) : 0 < d < N} are speeded-up by 2, but the sequence of sites
visited by both processes has the same law. Therefore,

P [ X3(T) <Un] = Quum [ Zn(F) € £n],
where Q| ,,,) represents the law of the process Zy starting from (I, m), 7 the hitting
time of the boundary of Oy and Zn the set {(0,a) : 1 < a < Iy} U{(h,1):0<
b</{n-—1}
Denote by B(r) C R2, r > 0, the ball of radius r centered at the origin. In
the event {Zn(7) € Zn}, the process Zy hits the ball of radius ¢x centered at

the origin before reaching the ball of radius 2N centered at the origin: {Zn(7) €
Zn} C{H(B({N)) < H(B(2N))}, so that

Qum | 2Zn(T) € Zn] < Qu[H(B(In)) < H(B(2N))] .
By [10, Exercice 1.6.8], this later quantity is bounded by
log 2N — log |(I,m)| + C!
log2N — log N

for some finite constant independent of N. This proves (4.9) because |(I,m)| > N
and /iy < N.

We return to (4.8). If Xn(7) € On, the probability vanishes. We may therefore
insert inside the expectation the indicator of the set Xn(7) € On It is also clear
that o (t) does not change before time 7. Hence, by (4.9), (4.8) is bounded by

Eq k) [1{XN(T) €LY (Un)} Pxyn [H(E) < H(&N)” + on(1)
< nrzlzag; P(1,07m) [H(E) < H(8N)] + ON(l) s

where Lt (r) = {(0,0,1) : ¢ = £1,1 > r}, on(1) converges to 0 as N — oo,
uniformly over all (j,k) € Dy, j > N, and ¢y is a sequence such that £y < N.
Hence, up to this point, we proved that
nax PunHE) < HON)] < nax P1,0.m) [H(2) < H(n)] + on(1),
>N
(4.10)
where oy (1) converges to 0 as N — oo, and £ is a sequence such that {y < N.
It remains to estimate the probability appearing in the previous formula. If
m > p', starting from (1,0,m), in p’ jumps the process Xy (t) can not hit X.
Hence, if 7(k) stands for the time of the k-th jump, by the strong Markov property,

Pom[H(E) < HON)] = Paom [H@On) >0, H(E) < H(ON)]
= E(I,O,m) [1{H(8N) > T(p/)} PXN(T(I)')) [H(E) < H(@N)] :| .

Let 0 = Pom)[H(ON) > 7(0)] = P_1,0m)[H(On) > 7(p')]. Note that this
quantity does not depend on m in the set {(0,0,b) : 0 = +1, b > p’'}. Moreover, as
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> ;75 >0, 0<1. With this notation, the previous expression is less than or equal
to

o max max P, [H(®) < H(0n)]

where the maximum is carried over all (a,b) which can be attained in p’ jumps from
(0,m). This set is contained in the set {(¢,d) : —=p <c<p',m—p' <d<m+p'}.

Recall the definition of the set IL introduced just before the statement of Lemma
4.1. If a > 1, the process Xy (¢) hits the set L before the set ¥.. Hence, by Lemma
4.1, if gy is an increasing sequence to be defined later, by the strong Markov
property, for 1 < a < p', b > qn,

P(o’,a,b) [H(Z) < H(aN)]

C

< qu + Ploan X3 (H(L) >b—pan, HE) < H(Oy)]
C

< = + max P(U,O,b’) [H(Z) < H(@N)] .

aN b'>b—p’qNn
On the other hand, if a < —1, let C4 = {(0,¢,d) : 0 = 1, —p < ¢ < 0}. In
this case, starting from (a,b), in p’ jumps the process X (¢) may hit the set L.
Hence, by the strong Markov property, for a < 0, b > np’, P44 [H((Cb,npr) <
H(L) A H(@N)] < of for some p; < 1. Therefore, by the strong Markov property,
for a < 0 and b > qu,

P (oap[H(E) < H(0N)]
< Poap [HL)ANH(ON) < HCpopqy), H(E) < HON)] + oY

< Lo .
= g, gpex Peon HE) < HEw)] + d
Let
Tn(b) = max mach(mO’C) [H(X) < H(On)] .

o=%1 ¢>
Note that the first term appearing on the right-hand side of (4.10) is T (¢x ) because

the probability does not depend on the value of o. By the previous arguments, there
exists a finite constant Cy such that for all b > qy,

C
Tn(b) < Q{TN(b—p’qN) + —O}
qN
because o} < 1/q for all ¢ large enough. Iterating this inequality 7 times, we get
that for all b > gy,
C C
Tn(b) < —2{o+ -+ @V} + o < =0 4 oY
qn I1-o4qn
In view of (4.10) and of the previous estimate, to complete the proof of the lemma, it
remains to choose sequences gy, 7y such that gy — 0o, ry — 00, ryqy < fy. O

Lemma 4.3. Assume that Zj r; > 0. Then, for every § > 0,

li D158 =0.
s 0030
FSON
Proof. Fix (j, k) € Dy such that 0 < j < k. Denote by Dy the diagonal, Dy =
{(o,l,1+1) : 0 = £1, —p < I < N — 1}, and by Dy, its restriction to A,
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Dy, ={(o,l,l4+1): 0 ==£1, —p <1 < 0}. By Lemma 3.5, there exists a finite
constant Cy such that for all (I,m) € Dy,

C
|[Fy(.Lm)| < <5 {Dy}o,Lm) + Co1{Dyp}(o.lm) .

Therefore, recalling that Hy was defined as the hitting time of the boundary 0=y,

_ G "
o3| < 5 Baan] [ 108\ Dra) () 5]

o (4.11)
N
+ Co E<17j,k)[/ 1D} (X (s))ds]
0
We claim that there exists a finite constant Cy such that
Hy
max max  E( [ / 1{Dy \DNm}(XN(s))ds} < CGN.  (412)
o==1 (]',k)€DkN b 0
0<j<

To bound this expectation, let Ry = {(¢,0,m) : 0 = £1,2 < m < N — 1}, and
denote by G the hitting time of the set Ry U9 Zy. Note that starting from (7, k),
0 < j < k, only the component {(a,l,N) c—p<I<N-— 1} of the set 0 =y can be
attained before the set Ry. Moreover, before G the process Xy (t) behaves as a
symmetric random walk.

Rewrite the expectation in (4.12) as

B /OGN UDN\D,pHXn(5)) ds| + B | /G O DA\ Do} (X (5)) ds

"’ (4.13)
Since before time G the process Xy (t) evolves as a symmetric random walk, the
first expectation can be computed. It is equal to j(N — k)/(N — 1) < Cy N. By
the strong Markov property, the second expectation is bounded above by

Hy
0%, B[ [ 1D\ Dy} (s)) ds]

Denote by Ty the previous expression and by GE the return time to Ry UJ = .
By the strong Markov property, the previous expectation is bounded above by

Gx
E(J,O,m) |:/ 1{DN \DNJ)}(XN(S)) d8j| + TN max P(U,O,m’) [Gj\_, < HN} .
0 0<m/<N-1
The first term vanishes unless the first jump of Xx(s) is to (¢,1,m). Suppose
that this happens. Starting from (o,1,m), up to time G}, Xx(s) behaves as a
symmetric random walk. Hence, by explicit formula for the first term in (4.13), the
expectation is equal to (N —m)/(N — 1) < 1. Hence,

1
Ty <  max :
N= o<miEn-1 Pomy|Hy <GY ]

As Ej 75 >0, Poom)[Hy < G7;] is bounded below by the probability that the
process jumps to a site (o,l,m’) such that r; > 0 and then hits the set 0Zy.
Hence, there exists a positive constant cg such that P, o[ Hy < Gj\',} > ¢g for
all 2 <m’ < N — 1. This proves that Ty < Cy. Assertion (4.12) follows from this
bound and the estimate for the first term in (4.13).
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We turn to the second term in (4.11). Recall the notation introduced just before
Lemma 4.2. Since the integrand vanishes before hitting the set Dy, and since the
set ¥ is attained before Dy, for j > 6N

E k) [/OHN l{DN,p}(XN(s))dS}

Hy

= B [UHE) <HO0) [ 1Dy} (Xn(s)ds]

H(DN,p)
Applying the strong Markov property twice, we bound this expression by
Hy
Py [HE) < HON)]  max  Egap| / 1{Dnp}(Xn(s)) ds| .
(Jvavb)eDN,P 0

By Lemma 4.2 the first term vanishes as N — oo, uniformly over (j,k) € Dy,
j>d6N.
It remains to show that there exists a finite constant Cy such that

Hy

max  E [/ l{DN,p}(XN(s))ds} < Cy. (4.14)
(0,4,k)€DN p 0

Denote this expression by Y, and by J]J{, the return time to Dy ,. For (0,7, k) €

Dy p, the previous expectation is less than or equal to

Co + TNP(U,]‘JC)[J; <HN] .

As in the first part of the proof, since Zj r; > 0, the process hits 0 =y before
returning to Dy, with a probability bounded below by a strictly positive constant
independent of N: min(, j xyepy, Po.jmlHN < Jf] > co > 0. Therefore, Ty <
Cy. This completes the proof of assertion (4.14) and the one of the lemma. g

Lemma 4.4. Assume that Z .15 > 0. Then, for every § > 0,

I (1,5.k)| = 0.
Jm, s, N (3|
7> N
Proof. Fix 6 > 0 and (j, k) € Dy such that j > §N. Recall the notation introduced
just before Lemma 4.2. In view of the definition of by, given in (4.4), (4.5), (4.6),

2 (1,5,k)| < Pan[HE) < HOy)] .

The assertion of the lemma follows from Lemma 4.2. O

Proof of Theorem 2.1. The proof is straightforward. It is enough to prove the result
for continuous functions with compact support in (0,1). Fix such a function G
and let 6 > 0 such that the support of G is contained in [§,1 — §]. By Schwarz
inequality and by (4.1), the square of the expectation appearing in the statement
of the theorem is bounded above by

@ (3 Z|pN ) - alk/N) [)

where @y has been introduced in (4.1) and C(G) a finite constant which depends
only on G. By Lemmata 3.5, 4.3 and 4.4 this expression vanishes as N — co. [

N—-1

G(k/N)pn(1,4,k),
J,k=1
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Remark 4.5. Assume that 3 . cx.15 =0 and 3, - ajp > 0. The proof that

the correlations vanish, presented in Lemmata 4.5 and 4.4, requires a new arqu-
ment based on the following observation. Under the conditions of this remark, the
boundary O Zn of the set Zx is reduced to the set

{(o,k,k):0==+1, —p<k <0} U {(0,k,N):o==%1, p<k<N-1}.

To prove that the correlations vanish, one has to show that by the time the process
Xn(t) hits the set {(o,k, k) : 0 = £1, —p < k < 0} its coordinate o has equilibrated
and takes the value +1 with probability close to 1/2.

5. PROOF OF THEOREM 2.4

The proof of Theorem 2.4 is based on a graphical construction of the dynamics
through independent Poisson point processes.

Recall the definition of the rates A, B introduced in (2.12), that Q, = {0, 1}{1p=1}
and that A\(0,&) = ¢(0,€) — A4, A\(1,¢) = c(1,&) — B, £ € Q,. Further, recall that we

assume

(p—1) Y {A0,6) +A(1,6)} < A+ B.

€eq,

The left boundary generator can be rewritten as

(Lif)(m) = A[f(T'n) — f(n)] + Bf(T%n) — f(n)]
+ Y0 Ma, ) Iy = (a, O} AT n) — fF(n)]

a=0£€eQ,

coordinates: (II,n); = nk, 1 < k < p. Similarly, the right boundary generator can
be expressed as

(LN f)(m) = BLF(S™ ) = f)] + (1= B) [£(S°n) = f(n)],

(5°n) {a ifk=N-1,
k:

where

N otherwise.

5.1. Graphical construction. Let P :=2P~1 =|Q,|. We present in this subsec-
tion a graphical construction of the dynamics based on N + 2P + 2 independent
Poisson point processes defined on R.

— (N —2) processes M; ;11(t), 1 < ¢ < N — 2, with rate 1.

— 2 processes NHI(t), NH(t) with rates A, B, respectively, representing
creation and annihilation of particles at site 1, regardless of the boundary
condition.

— 2P processes N, ¢)(t), a = 0, 1, & € €, with rates A(a,§) to take into
account the influence of the boundary in the creation and annihilation of
particles at site 1.

— 2 processes N7 (t), M7 (¢), with respective rates S and 1 — 3, to trigger
creation and annihilation of particles at site N — 1.
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Place arrows and daggers on {1,..., N —1} xR as follows. Whenever the process
N, i+1(t) jumps, place a two-sided arrow over the edge (¢,7 + 1) at the time of the
jump to indicate that at this time the occupation variables 7n;, 7;4+1 are exchanged.
Analogously, each time the process M(q,¢)(t) jumps, place a dagger labeled (a,§)
over the vertex 1. Each time DM*!(#) jumps, place a dagger labeled + over the
vertex 1. Finally, each time M%7 (¢) jumps, place a dagger labeled + over the
vertex N — 1.

Fix a configuration ¢ € Qy and a time ¢, € R. Define a path n(t), t > to, based
on the configuration ¢ and on the arrows and daggers as follows. By independence,
we may exclude the event that two of those processes jump simultaneously. Let
71 > to be the first time a mark (arrow or dagger) is found after time ¢y. Set
n(t) = ¢ for any t € [tg,71). If the first mark is an arrow labeled (4,7 + 1), set
n(t1) = obin(r—). If the mark is a dagger labeled (a,£), set n(m1) = T (11 —)
if Il,p(m—) = (a,§). Otherwise, let n(m) = n(m—). Finally, if the mark is a
dagger on site 1, resp. N — 1, labeled =, set n(r;) = T/ 2p(71 =), resp. n(m) =
S/ 2, ),

At this point, the path 7 is defined on the segment [tp,71]. By repeating the
previous construction on each time-interval between two consecutive jumps of the
Poisson point processes, we produce a trajectory (n(t) : t > tp). We leave the
reader to check that n(t) evolves as a continuous-time Markov chain, started from
¢, whose generator is the operator Ly introduced in (2.11).

5.2. Dual Process. To determine whether site 1 is occupied or not at time ¢t =0
we have to examine the evolution backward in time. This investigation, called the
revealment process, evolves as follows.

Let mark mean an arrow or a dagger. To know the value of 7;(0) we have to
examine the past evolution. Denote by 7 < 0 the time of the last mark involving
site 1 before ¢ = 0. By the graphical construction, the value of 7; does not change
in the time interval [r1, 0].

Suppose that the mark at time 77 is an arrow between 1 and 2. In order to
determine if site 1 is occupied at time 0 we need to know if site 2 is occupied at
time 71—. The arrows are thus acting as a stirring dynamics in the revealment
process. Each time an arrow is found, the site whose value has to be determined
changes.

If the mark at time 71 is a dagger labeled + at site 1, 71(0) = n1(71) = 1, and
we do not need to proceed further. Analogously, daggers labeled — or + at sites
1, N — 1 reveal the value of the occupation variables at these sites at the time the
mark appears. Hence, these marks act an annihilation mechanism.

Suppose that the mark at time 71 is a dagger labeled (a, £). To determine whether
site 1 is occupied at time 0 we need to know the values of n1(m1—),...,n,(11—).
Indeed, if I,n(m11—) = (a,§), 71 (0) = m1 (7)) = 1 — a, otherwise, 71(0) = n(m1) =
1 (m1—). Hence, marks labeled (a,£) act as branching events in the revealment
process.

It follows from this informal description that to determine the value at time 0 of
site 1, we may be forced to find the values of the occupation variables of a larger
subset A of Ay at a certain time ¢ < 0.

Suppose that we need to determine the values of the occupation variables of the
set A C Ay at time ¢ < 0. Let 7 < ¢ be the first [backward in time] mark of one
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of the Poisson processes: there is a mark at time 7 and there are no marks in the
time interval (7,¢]. Suppose that the mark at time 7 is

(a) an arrow between i and i + 1;
(b) a dagger labeled =+ at site 1;

(c) a dagger labeled + at site N — 1;
(d) a dagger labeled (a,§) at site 1.

Then, to determine the values of the occupation variables in the set A at time 7
(and thus at time t), we need to find the values of the occupation variables in the
set

(a) ob"T1A, defined below in (5.1);

(b) A\{1};

() ANAN — 1}

(d) Au{l,...,p}if 1 € A, and A otherwise
at time 7—. Since independent Poisson processes run backward in time are still
independent Poisson processes, this evolution corresponds to a Markov process
taking values in =y, the set of subsets of Ay, whose generator £y is given by

gy = £ + Lonv + LN,
where
N—2 N
(Lonf)A) = D [f(e"TA) = F(A)];
i=1

(Lf)(A) = (A+B) {1 € A} (f(A\{1}) - f(A))
+ ) MO UL eA} (FAU{L....p}) — f(A) ;

£eQy

(Lrnf)A) = FIAN{N —1}) = f(A) .
In these formulae, A(£) = A(0,€) + A(1,&), and

AUufi+1}\{i} ifieAi+1¢A
gt — AU{it\{i+1} ifi¢gAi+1eA (5.1)
A otherwise .

Denote by A(s) the Zpn-valued process whose generator is £y and which starts
from {1}. If A(s) hits the empty set at some time T' > 0 due to the annihilations,
this means that we can reconstruct the value of site 1 at time 0 only from the
Poisson point processes in the time interval [—T', 0], and with no information on the
configuration at time —T', n(—T).

On the other hand, it should be verisimilar that if the number of daggers labeled
+ is much larger that the number of daggers labeled (a,¢), that is, if the rates
A(a, &) are much smaller than A+ B, the process A(s) should attain the empty set.
The next lemmata show that this is indeed the case.

Let

T = inf{s >0:A(s) =2} .
It is clear that for any s > 0, the value of 7;(0) can be recovered from the configu-
ration 7(—s) and from the Poisson marks in the interval [—s,0]. The next lemma

asserts that 71(0) can be obtained only from the Poisson marks in the interval
[—T,0].
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Lemma 5.1. Assume that T < co. The value of 11(0) can be recovered from the
marks in the time interval [=T,0] of the N + 2(P + 1) Poisson point processes N
introduced in the beginning of this section.

Proof. Let = = {0,1,u}*~, where u stands for unknown. Denote by ¢ the config-
urations of ;. We first construct, from the marks of the Poisson point processes
N(t) on [T, 0], a =-valued evolution ((s) on the time interval [(—1")—, 0] in which
the set B(s) = {k € Ay : (i(s) # u} represents the sites whose occupation variables
can be determined by the Poisson point processes only.

Let ¢, ([-T]—) = w for all k € Ay. By definition of the evolution of A(s), T
corresponds to a mark of one of the Poisson point processes 9+, M7, We define
¢(—=T) as follows. If it is a mark from M*! we set ¢, (—7T) = [1£1]/2 and . (—T) = u
for k # 1. Analogously, if it is a mark from 7" we set (y_1(—7) = [1 +1]/2 and
C(=T)=wufork#N—1.

Denote by =T =1y <11 < --- < Ty < 0 < Tas41 the successive times at which
a dagger of type & occurs at site 1 or NV — 1. If 7; corresponds to a mark from N+
we set (1(7;) = [1 £1]/2 and we leave the other values unchanged. We proceed
analogously if 7; corresponds to a mark from M. There are (almost surely) a
finite number of such times because T' < co by assumption.

In the intervals (75, 7;41), holes, particles and unknowns exchange their positions
according to the marks of M; ;11 (¢). Each time o a dagger of type A(a,§) is found,
if (G1(o—),...,¢p(0—)) = (a,§), we update the configuration accordingly. Other-
wise, we leave the configuration unchanged. This completes the description of the
evolution of the process ((s).

We claim that

B(s) D A([-s]—) forall —-T <s<0. (5.2)

The left limit (—s)— in A([—s]—) appears because by convention the processes ((s)
and A(s) are both right-continuous and the latter one is run backwards in time.

We prove this claim by recurrence. By construction, B([-T]—) = A(T) = @
and B(—T) = A(T—) = {1} or {N — 1}, depending on the mark occurring for A
at time T'. It is clear that if B(r—) D A(—7), where 7 € [-T,0) is an arrow of
type M ;41 or a mark of type M5! NE" then B(r) D A([—7]—). Observe that
the inclusion may be strict. For example, if 7 € [~T},0) is a mark of type 9" and
A([—7]—) does not contain 1. This mark permits to determine the value of site 1
at time 7, so that B(7) > 1 but A([—7]—) # 1.

Similarly, suppose that B(t—) D A(—7) and that 7 € (—=T,0) is a mark of type
N(q,e)- If 1 belongs to A([—7]—), then A(—7) contains {1,...,p} and so does B(7—)
because B(7—) D A(—7). Hence, all information to update site 1 is available at
time 7— and 1 € B(7) = B(7—). Since A([—7]—) is contained in A(—7) [it can be
strictly contained because some points m € {2, ..., p} may not belong to A([—7]—)],
B(r) D A([-7]-).

On the other hand, if 1 does not belong to A([—7]—), then A([—7]—) = A(—7),
while B(7) D B(7—). [This relation may be strict because it might happen that
1 ¢ B(t—) and there might be enough information to determine the value of site 1
at time 7.] Thus B(7) D B(7—) D A(—7) = A([—7]—). This proves claim (5.2).

Since A(0) = A(0—) = {1}, by (5.2), B(0) > 1, which proves the lemma. O
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Denote by Qu the probability measure on D(R4,Zy) induced by the process
A(s) starting from {1}. Expectation with respect to Qu is represented by Qy as
well.

Denote by C(s) the total number of particles created up to time s. The next
lemma provides a bound for the total number of particles created up to the absorb-
ing time 7.

Lemma 5.2. Let A =3 .. {A0,8) + A(1,£)}. Then,

avlom) < o=t

Proof. Let X (t) be a continuous-time random walk on Z which jumps from k to
k—1, resp. k+p—1, at rate A+ B, resp. A. Suppose that X (0) = 1, and let Ty be the
first time the random walk hits the origin. As X (¢t ATo)+[A+B—(p—1) A\] (tATp)
is an integrable, mean-1 martingale,

[A+B—(p-1)ANE[tAT)] =1 - E[X(tATy)] < 1.

Letting ¢t — oo we conclude that E[Ty] < 1/(A+ B — (p — 1))).

Let R(s) be the total number of jumps to the right of the random walk X up to
time s. R is a Poisson process of rate A so that R(s) — As is a martingale. Hence,
E[R(s ANTo)] = A E[s A Tp]. Letting s — oo, we obtain that

A

E[R(Ty)] = MNE[Ty) < A+B—(p—1)>‘.

Consider the process A(s) associated to the generator £x. Denote the cardinality
of aset B € En by |B|. |A(s)| only changes when the set A(s) contains 1 or N —1.
The Poisson daggers at N — 1 may only decrease the cardinality of the set. When
A(s) contains 1, Poisson daggers of type + appear at site 1 at rate A+ B and they
decrease the cardinality of A(s) by 1. Analogously, the other daggers appear at
site 1 at rate A and increase the cardinality by at most p — 1. This shows that we
may couple |A(s)| with the random walk X (s) in such a way that |A(s)| < X (s)
and that C(s) < (p—1)R(s) for all 0 < s < Tj. The assertion of the lemma follows
from the bound obtained in the first part of the proof. O

As the total number of particles created in the process A(s) has finite expecta-
tion, and since these particles are killed at rate A + B when they reach site 1, the
life-span Ty of A(s) can not be large and the set of sites ever visited by a particle
in A(s) can not be large. This is the content of the next two lemmata.

Lemma 5.3. For any sequence £ — 00,

Jim Qu[T>Nin] = 0.

Proof. Fix a sequence {5y — 00, let my = v/, and write
@N[T > NKN] < QN[T> Ny, O(T) < mN] + @N[C(T) > mN] .

By the Markov inequality and Lemma 5.2, the second term vanishes as N — oo.
Denote by T} the lifespan of the particle initially at 1, and by T, 2 < k < C(T),
the lifespan of the k-th particle created in the process A(s). By lifespan, we mean
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the difference 7, — oy, where oy, resp. 7, represents the time the k-th particle has
been created, resp. annihilated. Clearly,

Set Ty, = 0 for k > C(T). The first term on the right-hand side of the penultimate
formula is bounded above by

mN mN
< — .
QN[;Tk>N€N} < NgNi;I;QN[Tk]

It remains to show that there exists a finite constant Cy such that for all £ > 1,
Qn[Tk] < Co N . (5.3)

Particles are created at one of the first p sites. After being created, they perform
a symmetric random walk at rate 1 on Ay. Each time a particle hits site 1, resp.
N — 1, it is destroyed at rate A + B, resp. 1. We overestimate the lifespan by
ignoring the annihilation at the right boundary.

Consider a particle performing a rate 1 random walk on Ay with reflection at
the boundary N — 1 and annihilated at rate A + B at site 1. Denote by P} the
distribution of this random walk started from site k, and by E} the corresponding
expectation. Let Ty be the time this particle is killed at site 1, and Yy, t < T
its position at time ¢. By the strong Markov property, E[Ty] increases with k.
Hence,

Qn[Tk] < Ep[Ty].

Divide the lifespan Ty in excursions away from 1. To keep notation simple,
assume that the random walk Y keeps evolving after being killed. Denote by
{t; : j > 1} the successive hitting times of site 1: ¢y =0, and for ¢ > 1,

t; = inf {t >t q: Y(t) =1 and Y(t—) 7é 1} .
Denote by u;, @ > 1, the time the random walk Y (¢) leaves site 1 after ¢;:
up = inf {t >t;:Y(t) #1},

and set ug = 0. Let 0; = u; — t;, resp. s; = t; — u;_1, be duration of the i-th
sojourn at 1, resp. the duration of the i-th excursion away from 1.

Denote by Aj the event “the particle is annihilated during its k-th sojourn at
site 17. With this notation we have that

Ty < (si+01) + > AN NAS }(si + 0y) .
i>2

By the strong Markov property at time wu;_1,
Ep[l{Afim...mAg_l}(si + Ui)} = pp{Afi’m...mAf_l} Ej[s1401].

Since the particle is annihilated at rate A+ B and leaves site 1 at rate 1, each time
it hits site 1 it is killed during its sojourn at 1 with probability (A+ B)/(A+B+1).
Thus, by the strong Markov property, the probability on the right hand side of the
previous displayed equation is equal to a’~1, where a = 1/(A + B + 1), so that

E,[Ty] < Ey[s1+01] + Ej[s1401].

1
A+ B
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On the one hand, for any k € Ay, Ex[o1] = 1, On the other hand, E3[s;] <
E,[s1]. Since the random walk is reflected at N —1, by solving the elliptic difference
equation satisfied by f(k) = E[s1], we obtain that E,[s;] < CyN for some finite
constant Cy independent of N. This completes the proof (5.3) and the one of the
lemma. [

The proof of the previous lemma shows that each new particle performs only a
finite number of excursions, where by excursion we mean the trajectory between
the time the particle leaves site 1 and the time it returns to 1. In each excursion
the particle visits only a finite number of sites. This arguments yields that during
its lifespan the process A(s) does not visit many sites. This is the content of the
next result.

Lemma 5.4. For any sequence €y such that £ — 00, Iy < N —1,

lim QN[.A(S) 3N for somesZO} =0.
N—oo

Proof. Fix a sequence fx satisfying the assumptions of the lemma. Denote by
X (s) the position at time s of the k-th particle created. Before its creation and
after its annihilation we set the position of the particle to be 0. The probability
appearing in the statement of the lemma can be rewritten as

c(T)

@N[ U {Xi(s) = £y for some s > 0}} )
=1

Let my = v/¢n. The previous expression is bounded by

c(T)
QN{ U {Xi(s) = £y for some s >0}, C(T) < mN} + mLNQN[C(T)] :
=1

By Lemma 5.2, the second term vanishes as N — oo. Set X;(s) = 0 for any
> C(T), s > 0. With this notation, we can replace C(T") by my in the union, to
bound the first term in the previous equation by

my
ZQN[XZ(S) = {n for some s > O] .
=1
It remains to show that there exists a finite constant Cy such that for all [ > 1,
QN[XZ(S)zéN for somesZO] < EO—O~ (5.4)
N
To derive (5.4), recall the notation introduced in the proof of the previous lemma.
Clearly, for any [ > 1,
Qn [ Xi(s) = €y for some s > 0] < P,[Y(s) =Ly for some s < Ty | .

Note that this is not an identity because the [-th particle may have been created
at a site k < p.

Denote by Uy, the event that the particle Y visits the site £ in the time interval
[ug—1,t;]. Hence,

{Yj(s):KN forsomesZO} C U1UU (Aﬁm...mAf_lﬂUi).

i>2
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By the strong Markov property applied at time wu;_1,
Pp[Yj(s) = ¢y for some s > O} < Pp[Ul] + ZPP[Ag‘ﬁn-ﬂAf_l] PQ[Ul] .
i>2

If Y(0) = k, the event U; corresponds to the event that a symmetric random walk
starting from k hits £y before it attains 1, so that Py[U;] = [k —1]/[{y — 1]. Since
the particle is annihilated with probability (A+ B)/(1+ A+ B) in each of its sojourn
at site 1, by the strong Markov property, the previous sum is equal to

p—1 1 1

In—1 A+Biy—-1

This proves assertion (5.4). O

We have now all elements to show that the sequence py (1) converges.
Proposition 5.5. Suppose that conditions (2.13) are in force. The limit
= i 1
@:= Jim ow()
ezists, and it does not depend on the boundary conditions at N — 1.

Proof. The proof of this proposition is based on coupling a system evolving on
Apn with a system evolving on Ay, 1 < N < M by using the same Poisson point
processes to construct both evolutions.

Let {M*7b(¢) : t € R}, b= 1, 2, be independent Poisson point processes, where
M+b has rate S and 917" rate 1 — 3. Use the Poisson point processes N it1(t),
1 <i<N-—1, NEN L), Ne(t), ME"L(L), t € R, to construct trajectories of a
Markov chain 1V (t) whose generator is Ly introduced in (2.11). Similarly, use the
Poisson point processes M; ;41(t), 1 < i < M — 1, NEL(L), N(ae)(t), NE"2(2) to
construct trajectories of a Markov chain n™ () whose generator is Ly;. Note that
on the left boundary and on Ay the same Poisson processes are used to construct
both chains.

Denote by An(t), Aar(t), t > 0, the dual processes evolving according to the
Poisson marks described at the beginning of subsection 5.2 with initial condition
An(0) = Ap(0) = {1}. By construction, Ayx(t) = Ap(t) forallt > 0if N —1 ¢
An(t) for all t > 0. Hence, since the value of 7™ (0) can be recovered from the
trajectory {An(t) : ¢ > 0},

{n™(0) #n™M(0)} c {An(t) > N —1 for some t > 0} . (5.5)

Denote by I@N, M the probability measure associated to the Poisson processes
Miip1(t), 1 < i < M —1, ME), Nia,e) (1), MEma(t). Expectation with re-
spect to @N,M is represented by EMM. With this notation, pn(1) = E,,[m] =
En [0 (0)]. Hence,

| o (1) = par(1) | < Enoar[[ 0¥ (0) =0 (0)]] -

By (5.5), this expression is less than or equal to

I?PN_,M[.AN(t) 5N —1forsomet>0] = Qn[A(t) >N —1 for somet>0].

By Lemma 5.4 the right-hand side vanishes as N — oo. This shows that the
sequence py (1) is Cauchy and therefore converges.

Since the argument relies on the fact that the dual process Ay (t) reaches N —1
with a vanishing probability, the same proof works if the process n™ (t) is defined
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with any other dynamics at the right boundary, e.g., reflecting boundary condition.
O

In the next result we derive an explicit expression for the density py (k) in terms
of 8 and py(1).

Lemma 5.6. For all k € Ay,

N —k kE—1
1 — 0.
o1+ 18

pn(k) = N _

Proof. Recall that we denote by Ay the discrete Laplacian: (Axf)(k) = f(k—1)+
f(k+1)—2f(k). Since py is the stationary state, £, [Ly f] = 0 for all function
f:Qn — R. Replacing f by ni, 2 < k < N — 1, we obtain that

(Anpn)(k) =0 for 2<kE<N-1,

provided we define py(N) as 5. The assertion of the lemma follows from these
equations. 0

Fix k € Ax \ {1}, and place a second particle at site k at time 0. This particle
moves according to the stirring dynamics in Ay until it reaches site 1, when it is
annihilated. This later specification is not very important in the argument below,
any other convention for the evolution of the particle after the time it hits 1 is
fine. Denote by Z%(s) the position of the extra particle at time s and by d(4, 7),
A C Ay, j € Ay, the distance between j and A. The next lemma asserts that
the process A(s) is extincted before the random walk Z*(s) gets near to A(s) if

k> +/N.
Lemma 5.7. Let {y be a sequence such that £y — 0o, {NVN < N — 1. Then,

lim max d(A(s), Z%(s)) =1 for somes>0] = 0.
Jimmax Qu[d(A), 25(s) =11 > 0]

Proof. Recall that we denote by T the extinction time of the process A(s). The
probability appearing in the lemma is bounded above by

Qn[A(s) 2 ¢nyVN/3 for some s > 0] + Q| sup |Z¥(s) — Z*(0)| > (VN /3] .

By Lemma 5.4, the first term vanishes as N — oco. Let my be a sequence such
that my — oo, my /€% — 0. By Lemma 5.3, the second term is bounded by

Q[ sup [Z¥(s) — Z¥(0)| > en VN /3] + on(1),

s<Nmpy

where oy (1) — 0 as N — oco. Since Z¥ evolves as a symmetric, nearest-neighbor
random walk and my /€% — 0, the first term vanishes as N — oo. O

To prove a law of large numbers for the empirical measure under the stationary
state, we examine the correlations under the stationary state. For j, k € Ay, j < k,
let

pn(k) = Euylne]l, on(Gk) = Euylnjme] — pn(j) pn(k) - (5.6)
Lemma 5.8. Let {n be a sequence such that {x — oo, {nvVN < N —1. Then,

lim max 1,k)] = 0.
N_”X’ZN\/WSIC<N’SDN( )|
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Proof. The probability pn (k) = un(ne = 1), k € Ay, can be computed by running
the process A(s) starting from A(0) = {k} until it is extincted, exactly as we
estimated py(1). Similarly, to compute E,,  [1 nx), we run a process A(s) starting
from A(0) = {1,k}. In this case, denote by A;(s), Az(s) the sets at time s formed
by all descendants of 1, k, respectively. Note that A;(s) and As(s) may have a
non-empty intersection. For instance, if a particle in A;(s) branches and a site
k < p is occupied by a particle in As(s).

To compare E,, [m nx| with E, [m] E,., [nx], we couple a process A(s) starting
from {1, k} with two independent processes Aj(s), As(s), starting from {1}, {k},
respectively. We say that the coupling is successful if A;(s) = fli(s), i =1, 2, for
all s > 0. In this case, the value of the occupation variables 1, n coincide for both
processes.

Until d(A1(s),As(s)) = 1, it is possible to couple A(s) and A(s) in such a way
that A;(s) = Ai(s), i = 1, 2. Hence, by Lemma 5.7, since k > {x+v/N, the coupling
is successful with a probability which converges to 1 as N — oo. ([l

Lemma 5.9. For every § > 0,

li k)| = 0.
N 5N£;g}l§<N |¢N(]’ ) | 0

The proof of this lemma is similar to the one Lemmata 4.3, 4.4. As the arguments
are exactly the same, we just present the main steps. Denote by Dy the discrete
simplex defined by

Dy = {(j,k):2<j<k<N-1},

and by Dy its boundary: 0Dy = {(1,k) : 3 <k < N—-1}U{(j,N):2<j <
N — 2}. Note that the points (1, k) belong to the boundary and not to the set.

Denote by L the generator of the symmetric, nearest-neighbor random walk
on Dy with absorption at the boundary: For (j,k) € fDN,

(LN¢)(]7k) = (A¢)(jak) ) for k7j> 17
(Lng)(kk+1) = (Vi) (k,k+1) + (V3p)(kk+1) for 1<k<N-2.
In these formulae, VZ:-'E, resp. A, represent the discrete gradients, resp. Laplacians,
introduced below equation (4.1).
As B, [Ln{n; — pn(3)} {nx — pn(k)}] = 0, straightforward computations yield

that the two-point correlation function ¢y introduced in (5.6) is the unique solution
of

(Lnn) (G k) + Fn (i, k) =0, (j,k) € Dy,
'(/)N(ja k) = bN(]a k) ) (]ak) S 8H/)\)N )
where Fly : @N — R and by : 8]5)1\7 — R are given by
Fn(jk) = —lpnG+1) —pnv)P Uk =j+1}, bn(ik) = on(i k) 1{j=1}.
Denote by @S\lf), resp. @S\%), the solution of (5.7) with by = 0, resp. Fy = 0. Tt
is clear that oy = gag\l,) + cpf,). Let Xn(t) = (X4 (#),X2%(t)) be the continuous-
time Markov chain on Dy U 0Dy associated to the generator L. Let P be

the distribution of the chain Xy starting from (j, k). Expectation with respect to
P; 1) is represented by E; 1).

(5.7)
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Proof of Lemma 5.9. The piece cpg\l,) of the covariance has an explicit expression.

In view of Lemma 5.6, for 1 < j <k < N,

VG k) = - [5&’?82)] (j_]lv)(_]g_ b < %
(2)

for some finite constant Cj, independent of N. The piece ¢y’ requires a more
careful analysis. R
Let Hpy be the hitting time of the boundary 0D y:
Hy = inf{t>0: Xn(t) €Dy } .
We have that
2), .
@5\/)(]7]6) = E(jin[bn(XN(HN))] = Egglen(Xn(Hy)) {Xy(Hy) =1}] .
Let kn be a sequence such that ky < N. By (4.9), for all 6 > 0,

i 2 < =0.
ngnoo §N§IIll<a13(1<N Pm) [XN(HN) - kN] 0

Therefore, setting ky = £xv'N, where 1 < ¢y < /N, by Lemma, 5.8,

lim max ) k)] < lim max N(LE) = 0.
N=oo (j,k)gjl\i@;zv ’ ox(0:h) | N—=00 gy VN<k<N W ( )‘
7>

This proves the lemma. ([

Proof of Theorem 2.J. The first assertion of the theorem has been proved in Lemma
5.6. The proof of the second one is identical to the proof of Theorem 2.1. O

6. SPEEDED-UP BOUNDARY CONDITIONS

Recall that we denote by u, resp. uy, the stationary state of the Markov chain

on €2, resp. Qn . Fix a smooth profile u : [0,1] — (0,1) such that u(0) = p(0),

u(1) = B, and let vy, be the product measure defined by
vnp(&m) = w@vi(n), €€y, ney,

where v/Y is the product measure on 2 with marginals given by v {n, = 1} =

Denote by fx the density of pux with respect to vy p, and by Fiv : Q5 — Ry the
density given by

Fn(§) = In (&) v (dn) .

Qn

Lemma 6.1. There exists a finite constant Cy such that

| pn(0) = p(0) | < Co/v/ln
for all N > 1.
Proof. Fix a function g : Q5 — R. As uy is the stationary state, and since Lyg =
InLig+ Loag
0 = Euy[Lng] = Euy[fn Lig + Loag]
so that | E,\ [Lig]| < 2||g]loc/ln. Since

B llig) = / (Lig)(€) Fv(€.m) v p(dE, dm) = / (Lig)(€) F(€) plde)

*
p



BOUNDARY DRIVEN EXCLUSION PROCESSES 31
for every g : Q2f — R,

| ; 9(&) (L{Fn)(©) u(d€) | < 2|lglloe/tn
where L} represents the adjoint of L; in L?(u). Since p is the stationary state, Ly
is the generator of a irreducible Markov chain on 2. It follows from the previous
identity that

| @iE© e < coftn
for some finite constant Cy. Hence, since p(§) > 0 for all £ € Q, L} Frlloo <
Co/¢n. In particular,

- [ PO @@ utde) < (Coftn) [ Fu(© ud) < Cofe

Q
Note that the expression on the left hand side is the Dirichlet form. Hence, by
its explicit expression, maxg ¢/ [Fn (€') — Fn(€)]? < Co /ey, where the maximum is
carried over all configuration pairs £, & such that R(&,¢&') + R(¢/,€) > 0, R being
the jump rate. In particular, as the chain is irreducible,

|Pv=1lle = 1= [ Pr©u@]l., < co/Viy.

¢
p

*
P

We are now in a position to prove the lemma. One just needs to observe that

o5 () = pO) | = | By lol = Bulml | = | | &oFx@ntde) ~ [ ontar)|,
and that this expression is bounded by || Fy — 1|co- O
Let

on(G k) = Euxlmime] — pnG)on(k) s J, k€ Anyp, j<k.

Lemma 6.2. There exists a finite constant Cy such that |on(0,k)| < Co/EIn for
all2 <k < N.

Proof. The argument is similar to the one of the previous lemma. Fix 0 < k < N,
and denote by Gy = Gg\l,c) : Q07 — Ry the non-negative function given by

Gn(E) = /Q i (€)Y ()

With this notation,

Ey[nonk] = o §o GN (&) pu(ds) - (6.1)

Fix g:Qy - Rand k>2. Ask >2, Ln(gnr) =k Lng + gLk Thus, since
un is the stationary state,

0 = E.[Ln(gm)] = / (Un L+ Loa) gne [N dvny + Euy[gLnmi] -
QNyp
By definition of Gy and since |Lyni| < 2, |Lo,1 9] < 2[/9]00s

| | mor© 6x©uae)| < @/en) lol
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The argument presented in the proof of the previous lemma yields that
|G = [ Gx@nutde) |l < Co/vin -
Therefore, '
[ afene - [ e }ua] < oy

By definition of Gy and by (6.1), the expression inside the absolute value is equal
to

Euy[mone] — p0) pn (k) -

The assertion of the lemma follows from the penultimate displayed equation and
from Lemma 6.1. O

Proof of Theorem 2.9. The first assertion of the theorem is the content of Lemma
6.1. The proof of Lemma 5.9 [with Dy defined as Dy = {(j,k) : 1 <j <k <
N — 1}] yields that for every 6 > 0,

li j =0.
Noyeo 6N§H;g)I§<N | o (3 k) | 0

A Schwarz inequality, as in the proof of Theorem 2.1, completes the argument
because pn (k) = (k/N) S +[1 — (k/N)]pn(0), 1 <k < N. O
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