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MERGING COSTS FOR THE ADDITIVE MARCUS-LUSHNIKOV
PROCESS, AND UNION-FIND ALGORITHMS.

PHILIPPE CHASSAING AND REGINE MARCHAND

ABSTRACT. Starting with a monodisperse configuration with n size-1 parti-
cles, an additive Marcus—Lushnikov process evolves until it reaches its final
state (a unique particle with mass n). At each of the n — 1 steps of its evolu-
tion, a merging cost is incurred, that depends on the sizes of the two particles
involved, and on an independent random factor. This paper studies the asymp-
totic behaviour of the cumulated costs up to the kth clustering, under various
regimes for (n, k), with applications to the study of Union-Find algorithms.

1. INTRODUCTION, MODELS AND RESULTS

Fundamental to computer science is the manipulation of dynamic sets: sets that
can grow, shrink or otherwise change over time. Some algorithms, e.g. Kruskal or
Prim algorithms for the search of the minimum spanning tree of a graph, involve
grouping n distincts elements into a collection of disjoint sets, and implementing
two operations, UNION, that unites two sets, and FIND that finds which set a
given element belongs to (see [8, Part IIT] for more). For the analysis of the cost
of such operations, Yao [27] suggested two models, the spanning tree model and
the random graph model. Both are instances of a general model of coalescence of
particles, that we describe now.

1.1. Marcus—Lushnikov processes. The study of coalescence of particles (sets,
clusters) with different sizes has a long story, and has applications in many scientific
disciplines besides computer science, such as physical chemistry, but also astronomy,
bubble swarms, and mathematical genetics (cf. the survey [1]). In a basic model,
clusters with different masses move through space, and when two clusters (say, with
masses x and y) are sufficiently close, there is some chance that they merge into
a single cluster with mass x 4 y, with a probability quantified, in some sense, by
a rate kernel K, depending on the masses, the positions and the velocities of the
two clusters. However, such a model, including the spatial distribution of clusters
and their velocity, is still too complicated for analysis, so a rather natural first
approximation was suggested independently by Marcus [I8] and Lushnikov [T6l 7],
by considering kernels depending only on the masses of the clusters.

A Marcus—Lushnikov process [I]] with rate K is a continuous-time Markov process
whose state space is the set of partitions of n or, equivalently, the set of measures
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on the set N of positive integers
n(k,t)
n=2 =
k

in which n(k,t) is an integer, and
Z kn(k,t) = n,

k

so that [zu(dz) = 1. The k’s stand for the sizes of clusters and n(k,t) is the
number of clusters with size k at time t. The size—k clusters provide a fraction
% of the total size n. A Marcus—Lushnikov process evolves by instantaneous

jumps according to the rule

5ka

each pair (z,y) of clusters merge at rate K(x,y)/n.

In other words, the system of clusters jumps from the state u to the state u +
L (644y — 02 — 0y) at rate K(z,y)/n, meaning that, if at time ¢ the state of the
system is (z;);>1, the next pair (I,.J) of clusters that merge and the time ¢ + T
when they merge are jointly distributed as follows: assume we are given a set of
independent random variables (T} ;)i1<i<; with exponential distribution described
by
P(T;; > t) = exp (—K (x4, z)t/n),

and set

inf T%j :T]J:T.
1<i<j ’

It follows, as usual for continuous time Markov chains, that 77 ; and (I,J) are
independent, that 77 ; has an exponential law with parameter >, ;K (xi,x;), and
that

1 P((/,J)= (i, ==Y
1) (1) = o) = = s

We shall see later that the additive Marcus—Lushnikov process (with kernel
K(xz,y) = x + y) is embedded in the spanning tree model of Yao. The relation
between the random graph model and the multiplicative Marcus—Lushnikov process
(with kernel K(z,y) = xy) was noted by Knuth and Schonhage [T5] and Stepanov
[26]. In both cases, the clusters are connected components of a graph, and the
merging of two clusters is due to the addition of an edge between elements of these
clusters. Also, we assume that the initial state consists in n clusters with size 1; this
state is often called the monodisperse configuration. This corresponds to a totally
disconnected graph with n vertices and no edges. Thus there are eventually n — 1
jumps (steps, mergings ...) between the initial state §; and the final state L §,, of
the Marcus—Lushnikov process. In this paper, we focus on the additive case.

1.2. Analysis of merging costs. At the k-th jump (addition of the k-th edge)
of the Marcus—Lushnikov process, two subsets with respective sizes (Skn,Sk.n),
Skn > Skn, are merged, at a cost ¢k, that may depend on the sizes (Skn, Sk.n)-
For instance, in some implementations, a label is maintained for each element,
signaling the set it belongs to, and when merging two sets, one has to change the
labels of the elements of one of the 2 sets. Yao, Knuth and Schonhage studied two
algorithms:
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o Quick-Find, that updates the labels of one of the two sets, selected arbi-
trarily, leading to cumulated costs

m
CoF =" Agn,
k=1

in which Ay, », = Sk with probability 1/2 and Ay, , = sk » with probability
1/2,

e and Quick-Find- Weighted, that updates the smaller set at a cost ¢y, =
Sk,n, leading to cumulated costs

m

FW § :
Ogm = Sk,n-

k=1

In other contexts where coalescence of two sets occurs, costs of interest are
Li n, the size of one of the two sets chosen randomly with a probability that is
proportional to its size, i.e. Ly, = Sk with probability Sk./(Skn + Skn) and
Ly n = Sk,n with probability si n/(Skn + Skn), O
(2) Rk,n = Sk,n + Sk, — Lk,na
or again

Din = [UxLi.n] -
In the next Sections, some interpretations are given for these last costs. Here,
(Uk)1<p<n_y denotes a sequence of independent random variables, uniform on [0, 1].

In [T5], using recurrence relations, Knuth and Schénage give the following equiv-
alents for the total merging costs:

3) E [Cﬁi_l} = \/g n*% 4+ O(nlogn), E [CSSZ} = %nlogn—i— O(n),

in the case of the additive Marcus-Lushnikov process (log denotes the natural
logarithm). In this paper, we study concentration or limit laws for total costs
Ch,n—1 as well as for partial costs Cy, [4n]- For the partial costs, we obtain the
following results:

Theorem 1.1. For any n € (0,1), and any positive €,
QF

C
lim P sup “mlon] _ e?F(a)| >e ) =0,
n a€e0,1—n] n
respectively
QFW
lim P sup “mlon] _ W ()| >e| =0,
n ae0,1—n] n
in which

@ = 5 (e ().

log(ﬁ)
@) = SOST V) alk, (0, 1) dt,
0 keN leN

k(1 —et) et

q(k,t) = o exp(—k(1 —e™")).
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This Theorem is actually a corollary of Theorem Bl Theorem B1lis stated and
proven at Section B it gives the expression, in terms of the solution ¢(k,t) of the
Smoluchowski equation, of the limit function ¢°(«) for the partial costs:

[an]
On,[om] = Z ¢ (Sk,n; Sk,ns Uk,n)

k=1

once Cy, (an] is normalized by % For Theorem Bl to cover a wide class of costs
(starting with Quick Find), the general expression é (S n, Sk,n, Ug,») for the instan-
taneous cost of the n—th jump has to involve an extra-randomization parameter,
Uk,n, uniform on [0, 1]. Theorem Bl holds true under the mild condition of poly-
nomial growth, as a function of Sk, and s, of the instantaneous conditional
cost

C(Sk,nu Sk,n) =E [é (Sk,na Skon, Uk,n)l (Sk,na Sk,n)] .
For instance, the instantaneous conditional cost for Quick Find is
Sk,n + Sk.n
—

For QFW and QF, the total costs are respectively © (nlogn) or © (n%2), while
the partial costs are © (n): this is consistent with

E[Akn| (Skn, Skn)] =

lim ¢(a) = o0,

and also, of course, E [C’giwl} = ( {Cnn 1D is consistent with @FW =

0 (¢9F). Note that, compared with [I5], Theorem [l adds some kind of con-
centration result for partial costs. We turn now to a more precise study of the total
costs.

Detailed analysis of the total cost for QFB and QFW. Let us define
CREP =" Ry .

An interpretation of Ry, in terms of the spanning tree model is given in the next
Sections (QFB stands for Quick-Find-Biased). We have

Theorem 1.2.
CQFB

e

£ 1
nlogn 2

From @), Rk n = Sk,n with probability sin/(Skn + Sk.n) and Ry, = Sgn with
probability Sk ,,/(Skn + Sk.n). As a consequence Ry ,, is more likely equal to the

smaller block s, than to Si ,, so we expect similar behaviours for CQFBl and
Cf? 51/1/1 Moreover we expect a smaller variance for CQF than for C’S iBl, but we

could not produce a proof. However, at the light of Theorem [C2A we conjecture
that

Conjecture 1.3.

QFW
Cn,n—l Lo 1
N
nlogn T
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Detailed analysis of the total cost for Quick-Find. Let (e(t))o<t<1 denote the nor-
malized Brownian excursion. For C9F__ . we have the following result:

n,n—17

Theorem 1.4. n~3/2 C’gifl converges in law to fol e(t)dt.

Actually, a more precise result is available: for 8 > 0, let
_ —3/2QF
Wa(B) = n75C nmpym)
[n—B8vn]

—3/2
= n / § Ak,na
k=1

e(t) = Bt — inf (e(s) = fs),

0<s<t
1
/ s (£) .
0

Theorem 1.5. (W, (8))55q converges in law to (W (0)) g5 -

>
@
~
p
=
Il

=
A
I

Then

Theorem [ is the convergence of W, (0). For a detailed study of the family
(W(B)) g0 see [13]. Since limy o W(B) = 0, Theorem [[Q yields that:

Corollary 1.6. Assume that \/n = o(h,,) and h, <n. Then

—3/2QF P
nIRCE 0.
Remark 1.7. As opposed to Quick—Find, the partial sums for Quick—Find-Biased
satisty

lim (n logn) ' E [CQFB } = lim (nlogn) 'E {CQFB } ;

n,|n—hy, | n,n—1
for h, = o(n), and the same property holds for Quick—Find—Weighted. These
quite different behaviours for the partial and total costs of QF and QFW can be
explained, partly, by the existence of several different regimes of convergence of the
additive Marcus—Lushnikov process.

1.3. Regimes of the additive Marcus—Lushnikov process. Denote by By,
the size of the largest cluster after the k—th jump: interpretations based on frag-
mentation of trees [2, 21] or on analysis of hashing algorithms [6] show that the
additive Marcus-Lushnikov process has three different regimes:

e the sparse regime: if \/n = o(n — k), then B}, /n — 0 in probability ;

e the transition regime: when n — k = O(y/n), several clusters of size O(n)
coexist, and, once renormalized, clusters’ sizes converge to the widths of
excursions of Brownian-like stochastic processes ;

e the almost full regime: if n — k = o(y/n), By;/n — 1 in probability, and
a unique giant cluster of size n — o(n) coexists with smallest clusters with
total size o(n).

Thus, the dramatic increase of Bl?,l (and, as a consequence, of Ay ) during the
transition regime explains the huge contribution of the transition regime to the
sum C’gifl, as quantified by Theorem [[LH and by Corollary [CH, and this in spite
of the fact that the transition regime involves a relatively small number of terms

of C’gifl. Rather than By, the sizes of small clusters have an actual impact on
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Cgikvl or Cfiii, since, in most of the jumps, s, is way smaller than Sy, ; thus
the quite different behaviour of QF and QFB reveals that, in some sense, the sizes
of small clusters have a moderate increase during the transition regime, the sparse
regime providing the largest contribution to Cfi 53{/1 or Cfi 5131- Also, the apparition
of the Brownian excursion area in Theorems [ and [CH is typical of a phenomenon
linked with the transition regime, where the asymptotics of the parking scheme can
be described in terms of the standard additive coalescent [2, Bl [6].

The asymptotic behaviour of the partial costs C,, |an) is determined by the be-
haviour of the additive Marcus—Lushnikov process during the sparse regime: once
suitably normalized, the additive Marcus-Lushnikov process converges to the (de-
terministic) solution of Smoluchowski equations (cf. [I2, 20] or Theorem B2, ex-
plaining the deterministic nature of the limits @ (a) and pgpw («) in Theorem
C1

The paper is organized as follows: in Section] we describe the embedding of the
additive Marcus—Lushnikov process in two combinatorial coalescence models, the
random spanning tree and the parking scheme. Through the first embedding, we can
rephrase the analysis of Union-Find algorithms in terms of the additive Marcus—
Lushnikov process. Convergence of Marcus—Lushnikov processes to solutions of
Smoluchowski equations is used in Section Bl to prove Theorem [l In Section H,
we use some combinatorial properties of the parking scheme to bound the mean
and the variance of Quick-Find-Biased and prove Theorem In Sections B and
B we prove Theorems [C4] and about the total cost of Quick-Find, with the help
of the analysis of phase transitions for the parking, as given in [6].

2. TWO EMBEDDINGS OF THE ADDITIVE MARCUS—LUSHNIKOV PROCESS

Marcus—Lushnikov processes are of no use to Knuth, Schénhage or Yao, and
their analysis of average costs of UNION-FIND algorithms rely quite naturally
on probabilistic models defined in terms of random spanning trees, or in terms
of random graphs. Following [22], the next subsection recalls how the additive

Marcus-Lushnikov process X (™ = (Xt(")) is embedded in the spanning tree
>0

model. As a consequence, the analysis of partial costs for the additive Marcus—
Lushnikov process, given in Section B, turns out to be a development of Knuth,
Schénhage or Yao analysis. The proofs of Sections BHHEl rely on the embedding of
the additive Marcus—Lushnikov process in the parking model, a model often used
to analyze linear probing in hashing tables [6, [[T]. This last embedding is described
in a second subsection.

We start with a description of the additive Marcus—Lushnikov process that helps
to understand its connections to the spanning tree model and to the parking scheme:
at step k pick a first cluster P with a probability @ among the n — k 4 1 clusters,
and let us call it the “predator” (being a size—biased pick it is likely larger than
the average cluster) ; then pick the “prey” p uniformly among the n — k remaining
clusters, and let P eat p, producing a unique cluster with size |P|+|p|. It is not hard
to see that this defines the additive Marcus—Lushnikov process, and that Ly, ,, (resp.
Ry.n) can be seen as the size of the predator (resp. of the prey). If, alternatively,
both clusters are size-biased picks (resp. if both are uniform picks), we obtain the
multiplicative Marcus—Lushnikov process (resp. the Marcus—Lushnikov process with

constant kernel, also called Kingman’s process).
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2.1. The spanning tree model. Let 7,, be the set of unrooted labeled trees with
n vertices. As noted by Cayley, 7,, has n”~2 elements. Given a labeled tree T € 7,,,
consider a labelling (or ordering) of its n — 1 edges. Let T} be the subgraph of T
whose k edges have labels not larger than k: T} is a forest with n — k connected
components. The connected components (trees) of the forest play the role of the
dynamic sets we mentioned earlier. We have:

e Tj is the graph with no edges. It has n size-1 components, that we call
monomeres, following chemists’ terminology. Also, T),_1 = T.
e T} is obtained from Tj_; by addition of the edge labelled k in T

Following [T5], let us call the sequence (Tk)o<k<n—1 & spanning tree of T. Now,
there are (n — 1)! orderings of the n — 1 edges of this tree, and thus the set ST, of
spanning trees has n"~2 x (n — 1)! elements. A random spanning tree is a random
uniform element of ST,.

Let Yx be the partition of the number n induced by the connected components
of Ty. In [22], Pitman proves that conditionally given (Y;)o<i<k, the addition of
the k + 1-th edge will merge two subtrees with respective sizes x and y with a
probability

Tty
n(n—k—1)
The same expression is obtained specializing relation ([I) to the case K(z,y) =
a(z +y), when X{™ has exactly k clusters. Thus Y™ = (Y;)o<i<p_1 and X =

(Xt(n)) - have the same law, up to a time change: the jumps of Y™ take place
t>

at times 1, 2, ..., n, while the jumps of X (™ occur at random times ! (actually the
time elapsed between the k-th and k+1—th jumps of X (") is random exponentially
distributed with mean m) As the merging costs do not depend on the
precise times of jumps, but only on the sizes of clusters that merge, this difference
does not matter: the total and partial costs have the same law in the additive
Marcus—Lushnikov process and in the spanning tree model. Thus the Yao—Knuth—
Schonhage problem fits in the more general frame of merging costs for Marcus—
Lushnikov processes.

In this context, Ry, and Ly, have the following interpretation: let any fixed
vertex be the root, once and for all, so that each edge has a bottom vertex (the
vertex that is closer to the root) and a top vertex. Erasing the k—th edge splits
a subtree of T} in two connected components (clusters), the ordered sizes of our
clusters being si, < Sk, with the notations of Section It turns out that
the size of the cluster at the bottom of the k—th edge is a size-biased pick among
{Skm,Skn}. Thus Ly, (resp. Ryn) can be seen as the size of the cluster at the
bottom (resp. at the top) of the k—th edge, just before the k—th jump.

2.2. The parking model. Consider a parking lot of n places on a roundabout,
on which a set C = {1,2,...,n— 1} of n — 1 cars eventually park. Each car ¢ has a

'However an exact identity between the two processes is easily obtained through a standard
randomization artifice: attach independent exponential random times t. with mean 1 to each edge
e of a random uniform labeled tree T' € 7,,, and let the edge e appear at time t.. Let T be the
subgraph of T' with edges e such that t. < t, and let Yt(n) be the partition of n induced by the

connected components of T;. Then Y (™) = (Yt(n)) - is a Marcus—Lushnikov process with kernel
>

K(z,y) = (z +y)/n.
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FIGURE 1. A sample of tries t(c) and the resulting 3 clusters.
Here n=10=4+4+4+2.

clock that rings at a time 7., and when the clock rings, the car c tries to park on
a random place ¢(c). If the first try ¢(c) is on an empty place, the car parks there;
otherwise, the car tries the next places clockwise, and parks on the first empty
place it finds. The first tries (¢(c)) o are assumed independent and uniform on the
n places, numbered from 1 to n, and times (7¢), ., are assumed to be independent
exponentially distributed, with mean 1.

In this model, the clusters are the blocks of places already occupied, with the
following conventions:

e there are as many blocks as there are empty places,

e a block contains an empty place and the set of consecutive occupied places
before (going clockwise) this empty place,

e the size of the block is the total number of places in it, including the empty
place,

e if an empty place follows another empty place, it is considered as a size-1
block of its own.

This way, the initial configuration, with n empty places, has n size—1 blocks (i.e.
is monodisperse), and each time a car parks, two blocks merge, with conservation
of the mass, as the empty place that disappears and the car that replaces it both
count for one mass—unit. The final configuration, once the n—1 cars are parked, has
a unique cluster with size n, and a unique empty place, with number V' uniformly
distributed on {1,2,...,n}.

It turns out that the sizes of blocks form an additive Marcus—Lushnikov process,
with kernel K (x,y) = (z + y)/n: given that the parking scheme with n places, k
cars already parked and ¢ = n — k empty places, has two blocks with sizes x > y,
the probability that these two blocks merge at the next arrival is

Tty
) n(n—k—1)

Actually, as follows from equiprobability for the n* possible configurations, the
number N, , of empty places after block x (clockwise) but before block y is random
uniform on 1,2,...,0 — 1. If N, , ¢ {1,£ — 1}, there is no way the two clusters
can merge at the next arrival. Given that Ny, = 1 (resp. ¢ — 1) the conditional
probability that the two blocks merge at the next arrival is the probability that the
next time a clock ring, the first try of the corresponding car will be on one of the
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x (resp. y) places of the largest (resp. smallest) cluster:

x
—, resp. =,
n

S <

leading to @). Another consequence is that the size of the block before (clockwise)
the place filled by the k—th arrival is a random size-biased choice among { Sk n, Skn }:
Li»n and Ry, can be seen as the sizes of blocks before (clockwise) and after the
place filled by the k—th arrival, and Dy, ,, as the displacement of the car between its
first try and its final place.

From the parking interpretation, we deduce now some explicit computations for
the law of the weighted blocks Ly, ,, and Ry, ,, that give some light on the asymptotic
behaviour of Sy, and s ,. Consider the conditional probability pﬁfl’}z) that, in an
additive Marcus—Lushnikov process with size n, the j-th predator has size k, before
the j-th meal, given that its size after the j-th meal is m. From now on, we assume
the Marcus—Lushnikov process to be embedded in a parking scheme. In particular,

we retain the interpretation of Ly, and Ry, as the sizes of blocks before and after
the place filled by the k—th arrival, so that p%") is the probability that, in a parking

m,k
scheme with n places, the block before the place filled (resp. the block created) by
the j-th arrival has size k (resp. m). It turns out, for combinatorial reasons, that
(4,

Dy Z) does not depend on j or n. Thus we have, for instance,

P = P = B(Lys i = ) = (Rt = m — )

and we shall drop the exponent, for seek of brevity. From the asymptotic behaviour
of Pk, we expect some intuition about the respective values of Ly ,, and Ry .

Lemma 2.1.

1 m — 2
e = ———— kk—l —k m—k—2'
L <k - 1> (m — k)

Proof. Recall that the size of a cluster is defined as the number of cars in the block
plus one. There are (7,?:12) possible choices for the k£ — 1 cars in the block after
V (clockwise) , and k*—2 possible parking schemes for these cars ; also, there are
(m — k)™~%=2 possible parking schemes for the m — k — 1 cars in the block before
V, and finally, k possible first tries for the last car if V' is to be the last empty

place. O

Lemma 0] and Stirling’s formula yield at once that

Corollary 2.2.
kk—le—k
k!

The limit distribution is the so—called Borel distribution, tightly related to ex-
plicit solutions of Smoluchowski equations [}, and to the tree function or Lambert’s
function [I4]. Thus, in distribution, Ry—1,,m» = O(1) in some sense. However,
note that the Borel distribution has infinite mean, in coherence with the fact that
E [Rm-1,m] = © (vVm). We shall retain that, provided Ly, + Ry, . is large, Ry,
or sy, are negligible, compared with Ly ,,. As a consequence, Si, or Ly , should
have quite similar behaviours. This is a first tentative explanation of the drastic
difference between QF and QFW, revealed by Knuth & Schénhage’ results.

(5) vk > 1, lim Pmm—k =
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Remark 2.3. The convergence of the Marcus—Lushnikov process to the solution of
the Smoluchowski equation, derived by analytic arguments in [20], is quite natural
for the additive case at the light of the following computations. The probability
p(an) that, after the an—th arrival, the first car to be parked belongs to a size—k
cluster, is

(kan)kk_Q(n — k)" F(n—an—1)n Lk—2

e

~(1— k-2
e ( a)a

kn(k,t)
n

As the size—k clusters provide a fraction of the total size, they also provide

w_&# of the total number n(t) of cars arrived at time ¢, so the

a fraction
probability p(t) that, at time ¢, the first car to be parked belongs to a size—k cluster
%. We shall see later that the an—th arrival takes place at a

time ¢o ~ —log(1l — ), so that p(—log(l — a)) ~ p(an), or, equivalently:

(k—1) n(k,—log(1 —a)) _
- " ~(1—a)® 27(]{:_2)!6

The right hand side turns out to be the expression of % q(k, —log(1 — )).

is precisely

k—2
k —ak

3. ANALYSIS OF PARTIAL COSTS AFTER [an]| COALESCENCES

In this Section we state and prove Theorem Bl and Theorem [Tl follows as a
direct consequence. As opposed to the next Sections, the proofs make no use of
richer combinatorial structures in which the additive Marcus—Lushnikov process is
embedded, and they could very likely be generalized to a suitable class of kernels
K. We assume that the cost incurred at the kth step is

Ckn = E(Sk,ns Skyns Ukn) >0
in which (Uk.n)kennen denote a sequence of independent identically distributed
random variables uniform on [0, 1]: this covers the case of QFW, in which the cost
A » can be written
Agn = sknlu, <05+ Sknlu,,,>05-
The size of the prey Ly , can be written

Lk,n = Sk,nl + Sk,nl Sk,n )

Sk
U, < 2T —_ 7
k,n Sk,7l+sk,n

R T Uk,n>

the size of the predator and the displacement have similar descriptions. We suppose
that there exist A > 0 and p,q € N such that:

1
Ve e N, Vy € N, h(z,y) = / &z, y, u)du < AzPy?.
0
We set, for 1 <m <n—1,
Cn,m = Zék,n-
k=1

Then the asymptotic behaviour of C), 1,1 can be described in terms of the instan-
taneous conditional cost

1
c(z,y) = / &z, y,u)du
0
= E [é(Sk,na Sk,n; Uk,n)| (Sk,nv Sk,n) = (fEa y)] ,
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and of the solution of the Smoluchowski equation with additive kernel (see Subsec-
tion Bl below):

alk, 1) = . exp(—k(1 = ¢ ™))
We have
Theorem 3.1. For any n > 0,
Cn an
sup [ — )] Lo,
ae0,1—n] n

in which ¢° is an increasing function from [0,1) to R defined by

log
ng(a)_/ %% c(k, 1) Yq(l,t) dt.

Thus, ¢ corresponds to a renormalized partial cost until time log (ﬁ) in the

infinite particle system governed by Smoluchowski equation. In the table below, we
give the explicit values of ¢° for some examples:

| Cost | clzy) | (o) |
1 1 1
QuickFind 4, | I |2 (1 +log (—1 >)
— —
. 2xy
p Lin tog (7
rey size Ly, :5 > U2 0og 11,,1
Predator size Ry, ety
LR T
. rety
Displacement Dy ,, | ———
1Sp men k, 2(17—|—y) 2(1—@)

For Quick-Find-Weighted, ¢(x,y) has the simple form min(z,y), but we could not
produce an expression more explicit than

log
eV (o) = / ZZkvl t)q(l,t) dt.

keN leN

Note that a similar expression appears in the analysis of Union-Find algorithms
under the random graph model (kernel K (z,y) = zy): Bollobds & Simon [5] proved
that the average cost of QFW is cn + O(n/logn), in which:

SR P e S R |
c_log2—1+];< Z T Tkt OFF T )

3.1. The additive Smoluchowski equation. The proof of Theorem Bl relies
on the convergence of the additive Marcus—Lushnikov process to the solution of the
Smoluchowski equation with additive kernel. Let M (N) denote the set of positive
measures on N with total mass less or equal to 1. A (deterministic) solution u of
the additive Smoluchowski equation is a family p = (4);>0 of measures in M7 (N)

Ht = Z q(kvt)5ka

keN
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that satisfy:

i) VkeN, q(k,0)=0(k),

ii) VkeN, Vt>0,
(S)

dq(k, k—1 . . . _
90D = LS kg, tak — j,t) — alk, t) 00, (G + k)a (4, t).
The coefficient ¢(k,t) can be seen as the concentration of particles of size k at time
t in a given volume unit, for an infinite system of particles. The first term on the
right hand side of the Smoluchowski equation (S) corresponds to the creation of a
particle with size k due to coalescence between smaller particles, of size j and k — 7,
at a rate j + (k — j) = k, and the second term to the destruction of a particle with
size k, through coalescence with another particle of size j, at a rate k + j.
In the additive case, there exists a unique solution to (S), given by:
k—1
Lk(L—e™")] —t—k(l—e"t
6 VkeN, Vt >0, qlk,t) = - — 2 (1=e™)
(6) 20 akt) =g ==y ¢
(see Aldous [1]). All the moments of this solution can be explicitly computed, and
for instance:

VE>0, <pp,x>=1, < pg, 1 >=e "t < pyp, 22 >= e,

The first equality says that the mass is preserved during coalescences, the second
one says that the concentration (number of particles per unit volume) decreases
exponentially, and the third one gives the exponential increase of the mean size of
a tagged (size biased) particle.

3.2. The infinitesimal generator of the additive Marcus—Lushnikov pro-
cess. An alternative definition of the additive Marcus—Lushnikov process, through
its infinitesimal generator, is more suitable for our computations. An additive
Marcus—Lushnikov process (uf');>0 is a continuous time cadlag Markov process
with values in M7 (N), satisfying the set (M L,,) of conditions below:

L pg = 01,

i VE>0,up € (A0 6, keN, Via, €N, Y8 2, =n},

iii. its generator L is given by:

V4 : My (N) — R measurable, Vu = & Zle O, s

Lip() = Doy (00 2 Gortn, = b0 = 62)) = () (2552

In the last term, for symetry reasons, the additive kernel appears with a factor 1/2.
It is well known that, for every n, (M L,,) has a unique solution (u});>0 (which
is a collection of random measures in M7 (N)), satisfying moreover to the mass
conservation property:
Vit >0, <pp,z>=1 as.

3.3. Convergence of the solution of (ML,) to the solution of (S). We re-
call here some definitions and theorems of convergence for the additive Marcus—
Lushnikov process.

1. On M (N), the vague convergence of measures is defined as follows:

(tn)nen — po= VP € Ce(N,R), < pin, ¥ >—< ¢ >,
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in which C.(N,R) denotes the space of functions from N to R with compact support.
We assume that M7 (N) is endowed with the vague topology (which is metrizable).
Denote by D([0, 7], M (N)) the set of cadlag functions from [0,7] to M (N),
endowed with the Skorokhod topology [10].

Denote by (u}')e>0 the solution of (M L,) and by (p)¢>0 the solution of ().
Our analysis makes use of the following convergence theorem (it is a refinement,
due to [12], of a well known result of [20]), and of some direct consequences listed
below:

Theorem 3.2. For every T > 0,

n dis
(Mt)te[o,T] o (Mt)te[o,T]-

Here we mean convergence in distribution.

2. As (pt)e>0 is deterministic, the convergence in distribution implies the conver-
gence in probability, that is, if d denotes a metric yielding the Skorokhod topology
on D([0, T, M7 (N)), we have:

VI >0, Ve >0, P (d [(u})ieto,r, (1t)eeo,ry] =€) — 0.
3. Since the limit ¢ — p, is continuous, convergence for the Skorokhod topology

entails uniform convergence on every [0,T]: for any metric d, yielding the vague
topology on M1, (N), we have

VT >0, Ve >0, P| sup dylpy, ] >e] — 0.
te[0,T)

4. Finally, we have

Proposition 3.3. For any function ¢ from N to R satisfying, for some A > 0 and
pEN, |p(k)| < AR,

vT >0, Ve > 0, P( sup |<pt,o>—<p,p>|>e| —0.
t€[0,T]

When ¢ is a function from N to R with compact support, Proposition follows
directly from point 3, but for the class of functions with polynomial growth, we
need some bounds on the moments < p, 2P > and E [< uf, 2P >]:

Lemma 3.4. For every p > 2, there exist positive constants A, and B, such that
for every t > 0:

(7) E[<pif,a? >]
(8) < g, P >

Bt

<
< Ape2(p—1)t_

Proof. We derive relation ([ll) using the special form of the infinitesimal generator of
a Marcus—Lushnikov process (cf. (M L,,)). To this aim, some additional notations

are handy: for a function ¢ from N? in RT and a measure pu = %Zle 0z, let us
define

A 1
<@ Y >=< p@p,h > — g/w(:v,w)u(dw)-
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_ 1\k
When p = = >0, 6, then

A’Vl 1
<pD pp>= Ezw(%wg‘)-
i#£]
We have
n ! nA" n .I—Fy
El<pl,a? > =1+ [ El<pg © pg, (@ +y)” —a? —y?) { —— | >| ds.
0

Since ((z + y)? — a? — yP) (L) < (2P~ —1)(aPy+yPz), for all z and y in [0, +00),

t A,
E[<pf,a? >] < 14 (271 —1)/ E [< pwy @ py, Py +yPx >} ds
0

IN

t
14 (2v1 = 1)/ E[< jiout, oy + yPe > ds
0

t
< 14 (2° —2)/ E[< uZ,aP >]ds,
0
the last relation making use of the mass conservation property. Now (@) follows
from Gronwall’s Lemma. Similar technics lead to inequality @), the complete proof

can be found in [9]. O

Proof of Proposition [Z23. We consider

t€[0,T]

akn = P ( sup | <y’ — pe, 0 Loy > | > E/3> ,

te[0,T]
Brx = sup | < i, 1ig 4o00) > |,
te[0,T]

VEnm = P( sup | < pi's ¢ 1k 4o0) > | > E/3> :

te[0,T)
First,
E | sup | <pi', ¢ Lk +00) > |1 < AE s[up] < gy wP g oo >]
te[0,T

< AKPE| sup < pup,a*f >
t€[0,T]

< AKPE([<p},a® >],

the last inequality due to the fact that ¢ — < u2',2?P > is increasing, as a conse-
quence of a? + b? < (a + b)?. Thus [@) and Markov inequality lead to a uniform
bound

Ve <3 AK™P eBrTe1,
Also,
Br < Agy K7P 2P~ 1T

As a consequence, K can be tuned to make sup,, vk, arbitrary small, and simulta-
neously S smaller than £/3. Once K chosen, we use lim,, ax , = 0 to conclude. O



MARCUS-LUSHNIKOV PROCESSES AND UNION-FIND ALGORITHMS 15

5. By a similar proof, for every function 1) from N? to R such that |¢(k, )| < AkPl9,
we have

(9) limP<sup |<u?®u?,¢>—<ut®ut,w>lza>—0,
n te[0,T]
for any 7" and € positive.

3.4. Merging costs as functionals of (M L,,). In this subsection, we prove The-
orem Bl Let (U)s>0 denote a family of independent and identically distributed

S
random variables, uniform on [0, 1] and independent of (u}'):>0. When a coalescence

occurs at time s (u_ # p?), we assume that a nonnegative cost ¢(u?_, pu2,Ur) is
incurred, with

1 k 1 k 1
‘ (5;5””’5 ;5 o (Goita, = boi =0y “) = (@i, 25, 0)

if ke {2,...,n}, (z;)1<i<k € N¥, and u € [0,1], and with ¢ (i, v, u) null otherwise.
Furthermore, we assume that there exist A > 0 and p, g € N such that:

1
h(z,y) = / Az, y, u)du < AxPy?, Ve eN, Vy € N.
0

Then the partial cost up to time t is

Cpr =Y éuy, U,

0<s<t

Recall that c(z,y) fo x,y,u)du. According to [25, Ch. IV, Lemma (21.13)],
we have

On t Ay fE"—
Zt = / < py ® u?,c(m,y)—y > ds + M
n 0 2
t t
T+ 1
= / <,u?®:ugvc(x7y)7y>ds_ﬁ/ <u?,$C(I,I)>dS+Mtn,
0 0

in which M}* is a martingale such that
I A,
< M" >= —/ <y @ u?,h(m,y)x——;y > ds.
n Jo

Set

t
T+
Ce = /<us®us,6(x,y)7y>ds
0

= /Ot//c(x,y)d,us(x)dus(y)ds.

As a consequence of the convergence of the solution (u}');>o of (ML) to the solu-
tion (g )i>o0 of (S), we get:

Theorem 3.5. For every cost c such that there exist A > 0 and p,q € N with
Ve e N, Yy € N, h(z,y) fo (x,y,u)du < AxPy?, we have, for each positive T

and €,
> 5) = 0.

mn

a

limP ( sup
n

n te[0,T)
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Proof. First we bound the martingale and the diagonal term. By Doob’s inequality,
we obtain

2
(10) E [ sup |Mt”|] < AE[< M" >7],
t€[0,T]

but Lemma B4 yields that

t

El<M">] < E[< pg @ py, 2"y (z +y) >]ds

2n Jo
A

S R
2n 0

t
(e(Bp+1+Bq)S + e(Bp+Bq+1)5) dS,
that vanishes as n grows to infinity. For the diagonal term

1 t
D} = —/ < ul,ze(z,x) > ds,
nJo

observe that
n \ A ! n “+q+1
Dy ST < g, aPTIT > ds,
0

and that t — D}' is increasing. Thus it is enough to control the terminal value:

/A T
E| sup D'| < —/ E [< pl, 2Pttt >] ds
t€[0,T n Jo
\/ Bpyq1T
(11) < %,
n

that vanishes as n grows to infinity. Then, with the help of {@), we bound the
integral terms: for any positive T" and ¢, we have
> 5) =0.

t
T+
/ < Mg @ g = s @ ps, {2, Y) —5 Y ds
0

- <)

t
x +
/ <L = e ® pros el y) 2 > ds
0

limP [ sup
n te[0,T)

Finally, as usual,
P| sup
te[0,T]

< P| sup
te[0,T)

o,
n

25/3)

-HP’( sup |M}| > 8/3) +IP’< sup Dy > 5/3) ,

te[0,T te[0,T]

and the three terms on the right hand side vanish, the first one by step 2, the second
(resp. third) term, by () (resp. ) and by Markov inequality. O

Proof of Theorem [Tl For analysis of algorithms or combinatorics, the fact that
Marcus—Lushnikov processes are continuous—time processes looks like an artefact:
this artefact will prove useful if we can convert Theorem Bl a result about the
cumulated cost at a deterministic time, into a result about the cumulated cost after
a deterministic number of jumps. Thus we have to establish a close connection
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between the cumulated cost C}" up to time ¢, defined at the previous section, and
the cumulated costs C, . or G, 141 involved in Theorem Bl For a € [0, 1), set:
n s n 1
TP =inf<t >0, <pi,1>< 1—04—5 ;

T7 is the time when the [an]-th coalescence occurs, when the total number of
clusters becomes smaller than (1 — a)n — 1. Thus

(12) <,u%g},1>2 1—a,
and
(13) C%g = Cp,[an]-

As a consequence of Proposition B3 for any positive T' and &, we have
ImP | sup | <pf,1>—<p,l>|>e]=0.
n te[0,T]

Since < g, 1 >= e, relation ([[2) leads to e~Ta ~ 1—a, and the following Lemma
is not unexpected:

Lemma 3.6. For any positive € and 1,
lim P sup |[TX +log(l—a)|>e] =0.
" a€l0,1-n)
Proof. Assume that for some « € [0,1 — 1], we have:
TV +log(l —a) > ¢,
or
TV +log(l —a) < —e.

The first inequality insures that for any time typ < —log(l1 —a) + ¢ < & — logn,
< pi, 1> is larger than 1—a, and if for instance we choose g > —log (1 — a)+¢/2,
we obtain

<pp 1> = <y, 1> >l — e /?).
The second inequality insures that at time
t1 = —log(l—a)—e>0,
we have < uy,1> < 1 -, and as a consequence
|< 1> = < ey, 1> >nl—e /?).
Then we use Proposition B3, with T' = & — logn. (Il

Finally, we combine relation ([3), Theorem B and Lemma B8 to deduce the
proof of Theorem Bl Recall that

pla) = Oy

l1—a
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Given any positive numbers 3, € and 1, we can write:
n
n

T
P o _ (O >
(ail;pﬁ n log(ll&)‘ o E>

< IP’( sup |1} +log(l — «)] 26)

a<l—n

C?" n

+P < sup — Crn

a<l—n

>¢/2, sup [Ty +log(l—a)| < ﬁ)

a<l—n

mn

a

n

IN

—HP’( sup ’C’ &‘_Olog(L)‘ZE/Z sup |T£—|—log(1—a)|§6>

a<ll—n 1-a a<ll—n

IP’( sup [T} +log(l — «)] 2ﬁ> —HP’( sup 25/2)
a<l-n t<pB-logn

F1{sup{|C:—C.] | s,t€(0,8-logn], |t—s|<B}>c/2}

For 3 small enough the third term of the last sum vanishes, by the uniform conti-
nuity of ¢ — Cy. Theorem B3 and Lemma B take care of the two other terms. [

4. ANALYSIS OF THE TOTAL COST OF QUICK-FIND-BIASED

4.1. Average case analysis. In this subsection, as a first step for the proof of
Theorem [[2 we prove the convergence of the first moment of R,,/nlogn, using
the parking representation. In the next subsection, a bound for the variance of
R, /nlogn completes the proof of Theorem [CA We have:

Lemma 4.1.

E [OQFfl] 1
lim ———= = —.
n nlogn 2

The next Lemma is of constant use in the rest of the paper:
n— Lk,n

n—k
Proof. Asin SectionZ2 we assume the Marcus—Lushnikov process to be embedded
in a parking scheme. Let us number the blocks clockwise from 0 to n — k, starting
with the block before the place filled by the k—th arrival, and let 3; denote the size
of the i—th block (so that (8o, 1) = (Lkn, Rin)). It is easy to see that among the
n* parking configurations, there are

(14) ol nb nl:[kbl'H
bo—1,by =1, by —1) AL

configurations such that (8i)o<ic, 1 = (bi)o<icn_r- As a consequence, the family
(Bi)q <i<n_k 18 exchangeable, while 0o, being a size—biased pick among the n —k+1
blocks, tends to be larger. With the additional fact that

n—k
Z ﬁi =n,
=0

Lemma 4.2. For any k€ {1,...,n— 1}, E[Rkn|Lin] =

this leads to
n — Bo
n—=k’

E [8: |Bo] =
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for any ¢ > 1, and specially for 81 = R . [l

Proof of Lemma[f.d] We find different bounds for E [Ry ] according to the three
different regimes of the additive Marcus—Lushnikov process. For ¢ positive but
smaller than 1/2, set ¢(n) = n —n2+< and (n) = n —n2==. Also, let Bp, >
By, > ... denote the sequence of sizes of blocks (clusters) after the k—th arrival
(jump), in decreasing order:

The sparse regime. For k < ¢(n), the largest cluster is small, and, as a consequence,

n—E[Lg ] n
E Rk = o~ ,
[Rrn] n—=k n—k
or, more precisely,
. n—=k
Lemma 4.3. lim sup { 1- E[Rkn]| 1<k< <p(n)} =0.
Proof. By Lemma EE2]
—k Lin
(15) 1= E[Rkyn]_E{ E, ]
n n

but, for 1 < k < ¢(n), E[Lgn/n] < E [Bg(n) 1/n] and, as a consequence of [6]
Theorem 1.1],
Bema p
n

Convergence of expectations follows, as Bg(n) 1/n is bounded by 1. g

0.

As a consequence, the contribution of this regime is

¢(n) ©(n) n nolo 1
(16) ZE[R’“’"]NZ”_]CN Z "~ <§—s>nlogn.
k=1 k=1 k:n%+5

The transition regime. If k >~ \/n, B , = ©(n), so that the terms of the sum R,
corresponding to the transition regime can be large. However there are few such
terms:

Y(n) ¥(n) n
(17) Z E [Rin] < Z — "~ 2enlogn.

k=¢(n) k=¢p(n)

The almost full regime. If k > 1(n), again as a consequence of [6, Theorem 1.1],

B’ﬂ
b(m)1 P
n

(18) 1.

Thus, as Ly, is the size of a size-biased pick among the blocks, we expect that

Lin n
P (Lyn # Bp,) = o(1), Z L1, and E[Ry,] =0 <n — k) .
More precisely, we have
) n—=k
Lemma 4.4. lim sup { —— E[Rin]| v(n) <k<n-— 1} =0.
n n
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Proof. Since Ly, ,, is the size of a size-biased pick among the blocks, we should have

o (mn oy Pia
P(Lk,n - Bk,1|Bk,1) - —n )

thus
L L B\’ B\
. {ﬂ} . {ﬂlm }} . <£) - (m) ] |
n n Tk n n
Now, relations () and () yields the desired result. O
Thus
n—1 n—1 n
(19) Z E[Rign] =0 Z —= =o(nlogn).
k=y(n) k=(n)

Lemma ET] follows, as (@), () and ([@) hold true for any ¢ positive and small
enough. (Il
Remark 4.5. Note that, using

n—1
n + n,n—
E[R) = ElRu-1a]+ ) “E (B[R] +E[Ri)),
k=1

and

DPnk +pn,n7k o 1 Ck ﬁ kot n—=k n-k-1
2  2(n—1) "\n n ’

we recover [15, Relation (10.1)]. This lead Knuth and Schénhage [T5] to an alter-
native proof of Lemma ECTE one sees easily that

E [Rn-1] = avn+ O(1),

in which @ = \/7/2, but [I5, Relation (12.7)] ensures that, as a consequence,
E [CQF_B } = Lnlo n+ 0O(n).
n,n—1 /_271' g ( )

However, through this type of arguments, we were not able to obtain a suitable
bound for the variance.

4.2. Analysis of variance. The next Proposition completes the proof of Theorem
1

Proposition 4.6. Var (CQFB ) = o((nlogn)?).

n,n—1

Once again, we use the exchangeability property of blocks’ sizes in the parking
scheme:
E [Rl,n(n — Lk,n)]

n—=k '

Proof. Consider the n — k + 1 blocks (clusters) before the k—th jump. Let us
number them clockwise from 0 to n — k, starting with the block that contains the
place filled by the [-th arrival, and let ; denote the size of the i—th block. Let Cly
denote the random set of cars belonging to block 0, and let F denote the o—algebra
generated by Cly and (¢(c)) Also, let G be the o—algebra generated by F

Lemma 4.7. For 1<l <k<n-—1,E[R; ,Rkn| =

ceCly-
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and (Vi);<;<,_p- It is easy to see that, among the (n — go)*~9%~1(n — k) possible
parking configurations (given Cly and (t(c)) c¢, ), there are

( k—go )i‘fg‘iz
91_1792_17"'7gn—k_1 i1 ¢

configurations such that (7i);<;,<,_r = (9i)1<;j<n_r- As a consequence, condition-
ally, given F, the family (%-)1_<;<n7 L 1S exchangeable, while 7o is F-measurable,
and, being, in a sense, a size-biased pick among the n — k 4 1 blocks, tends to be
larger. Note that vo + ... + Vn—x = n.

Given G, the conditional probability that the k—th arrival fills the empty place
at the end of block i is v;/n, entailing that

n—k n—k
1 1
E[Rial 0=~ > s, E(Linl Gl =~ > 7.
1=0 1=0

with the convention that n — k 4+ 1+ ¢ = £. As a consequence,

n—k
Rin Y %‘%‘+1] :

=0

1
E [RinRin] = - E

Now, obviously, the relation

n—k
R Z '7i'7i+11 =E

=0

E

n—k
Ry Z ’70(i)'70(i+1)‘|
=0

holds when ¢ is any power of the cyclic permutation (0,1,2,...,n — k), but, due
to the exchangeability of the sequence (7v;)1<i<n—k+1, conditionally given F, it also
holds when ¢ is any permutation of the set {0,1,2,...,n — k} leaving 0 invariant.
Thus, it holds for any o, and, if G is the set of permutations on N elements:

n—k
1
Ry, Z ’70(i)'70(i+1)‘|
=0

]E[Rl,an,n] = m Z E

€S, ki1

1 n—k
= WE Rl,nzz%'}’j

i=0 j#i

n—k
Rlﬁn <n2 - 277,2>‘| )
=0

1
- E [R;E [n— Lin| G,
—— E[RinE [n — Lial| G]]

1
B n(n—k)E

completing the proof of the Lemma. O

Also, using the exchangeability property for the sequence (8;)i<i<n—k, as in
Section EE2 we obtain:

(n — Lk,n)2

Lemma 4.8. For 1 <k<n—1,E[R}  |Lyn] < —
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Proof of Proposition[f.6 As in Section BTl we decompose the variance according
to the three distinct regimes of the parking scheme:

n—1
Var (R,) < Y E[R},] +2 > Cov(Rin, Rin)
k=1

1<I<k<p(n)

+2 Z E[RinRinl | +2 Z E [Rn Ry n]

1<I<k, 1<I<k,

@(n)Zk<u(n) () <kh<n
2
The square terms. By LemmaEq for 1 <k <n-1,E [Ri,n] < n = so that
n—1
(20) Z E [R%n] =0 (n*logn).
k=1
Covariances, the sparse regime. Thanks to Lemma BT we have:
Cov (Rin, Rem) < E[Ri (n . - —E [Rk,n]> .
This last inequality, combined with Lemma E3] entails that
— k)Cov (R n, Ri.n
lim sup (n JCov (R, k) 0,
" 1<i<k<p(n) nE [Ry»]
so that
p(n) w(n) n
> Cov(RimRin) = o Y E[Ri] >, —
1<I<k<ep(n) =1 k=l+1

p(n) (n)

n n
- By > n—k

=1 n k=Il+1
(21) = o((nlogn)2).

Covariances when k belongs to the transition regime. Thanks to Lemma EC7

Z E[RinRrn] < Z E [Rin] Z n ﬁ k

1<I<k p(n) <k <t (n) 1<I<y(n) o(n)<k<t(n)
< 2enlogn Z E [Ry,)
1<i<4(n)
(22) < 2¢(nlogn)®.

Covariances when k belongs to the almost full regime. Note that v = (V:)o<i<n—k
is the family of sizes of blocks before the k—th arrival, numbered clockwise starting
at some point that depends on the i-th jump, while 3 = (8;)o<i<n—k is the same
family, numbered clockwise starting at some point that depends on the k—th jump:
from the proof of Lemma BT, we deduce that, for any [ < k:

k—1 k—1 n—k

Z E [Rl,an,n] = Z Rlv" (17,2 - Z 612>‘| ’
1=1 i=0

=1
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From expression ([[dl), we see that, conditionally, given that 5 = (b;)o<i<n—&k, the
cost Z;:ll Ry, is the sum of n—k+1 random variables distributed as (Rp, Jo<i<n—k»
and, incidentally, independent. As a consequence of Lemma EIl there exists a
universal constant A such that

k—1
ZRl,n|ﬁ
=1

Thus, for k > (n),

E < AE < Anlogn.

> Bilog B;

k—1 Alogn, n—k
ZEWMM]S—J%EM—Zﬁ]
=1 e =0
Al
< ogn E {nz — maxﬂﬂ
n—=k i
2 B" 2
< An<logn i [1_ < w(n),l) ] '
n—=k n
Finally
1
(23) Z E[RinRen] < o (n2 log n) Z p—
1<I<k,p(n)<k<n P(n)<k<n

Again, since ), @), @) and @3) hold true for any e positive and small
enough, this completes the proof of Proposition LG, ([l

Remark 4.9. While the asymptotic behaviour of the partial costs was obtained
by merely analytic tools, our analysis of the complete costs relies on the addi-
tional information captured by some underlying combinatorial structure, the park-
ing scheme, and can hardly be extended to other kernels.

5. ASYMPTOTICS OF THE COST OF QUICK FIND

This Section is devoted to the proof of Theorem [[4 We need some notations.
First, as the cost Ay, of the k—th union of a Quick Find algorithm is a random
uniform pick among the sizes of the two clusters involved, we may write

Apn =¢€xLlin + (1 — k) Ripn,

in which (ex)1<k<n—1 is a sequence of i.i.d. random variables with law %50 + %51,
independent of the parking scheme. Also, let ¢(k) denote the car involved in the
k—th jump, that is, such that

#{c|1§c§n—1anchch(k)}:k,

let the first try of c(k), t(c(k)), be denoted t(k) for sake of brevity, and let f(k)
be the final place of of ¢(k). Let H (resp. Hjy) be the o—algebra generated by

(t(c); Te)ec (resp. by (£(i));<;<p—1 and f(k)). Finally, set

)

n—1 n—1 n—1
Fn:ZFk,nu Ln = ZLk,nu Dn:ZDk,n-
k=1 k=1 k=1

1
Fk n - 5(-[//9,71 + Rk,n)u
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The proof is based on the following observations: clearly
1
(24) E [AgnlH] = 5 (Lo + Brn),

and, since, conditionally given Ly, ,,, the displacement Dy, ,, is uniformly distributed
on {1, ..., Ly}, we have
1
(25) E [Dk1n|Hk] = §(Lk*” + 1).
We also need an important result about hashing with linear probing [, [T, T3]:

Theorem 5.1 (Flajolet, Poblete and Viola, 1998).
n=3/2p,, 14 /01 e(t)dt.
Due to relation (ZH), we have
Lemma 5.2. |[2D,, — L[, =0 (n3/2) .

Proof. Expanding (2D,, — L,, — n + 1)?, we obtain:
12Dy, = Ly = n+ 1|3 = E1 + Es,

in which
= = S E {(QD,M Lin — 1)
k=1
Hy = 2 E[(2Din—Lin—1) (2D, — Ljn —1)]
1<i<j<n—1
Owing to (28, for i < j,
E[E[(2Din = Lin — 1) (2Djn — Ljm — 1) | H;]] = 0,
and =3 vanishes. By definition of Dy, ,,, we also have
1
E [(2Dk,n — Ly — 1)2’ Lk,n] = (L. 1)
Thus
n—1 2
1 n? ! L[an] n
26 5 < Y E[L2,]<— [ E|(—") |de
According to [23], for 0 < a < 1, (B’[lmﬂ 1/M)nen converges in probability to 0, thus
L an |,n 2
limE <7[ L > ] =0
n n
and Lebesgue Dominated Convergence Theorem completes the proof. O

As a consequence of Lemma Bl and Proposition EEG,
Lemma 5.3. |2F, — Ly||, = || Rull, = o (n3/2) .
Finally,

Lemma 5.4. ’ mon—1

b, o)
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Proof. We split

in three terms:

cor

F, -

w

(1]

(1]
@w
|

Since (Ek - %)13163”71

we find, conditioning to H, that:

w

[
)

—
—
—

3

™

e

are i.i.d. random variables with mean 0, independent of H,

2 n—1 1 1 2
= E — ) Lpm+ (= - n
n,nlez <kz_:1 <€k 2> fon + <2 ak> Ry,

Ej) Li,nRj,n:|

E [LinRi.n] -

We conclude using the same arguments as in the proof of [28), since we have

coF

n,n—1

F, -

4.1

H2
2

IN

S B [(tn, - ]
k=1

L L R ?
7’L_3/ E [( [an],n+ [an],n) ‘|da
4 0 n

Finally Theorem [l is obtained by combining these Lemmas with [, Theorem

25

O

Theorem 5.5. Let (X,)nen, (Yn)nen and X be random variables such that for
every n, X, and Y, are defined on the same probability space. If (X, )nen converges
in law to X and if (| X, —Yn|)nen converge in probability to 0 then (Y, )nen converges

mn law to X.

6. ALMOST FULL REGIME: PROOF OF THEOREM

Here we list the slight adaptations to be made to the previous proof, in order to
obtain Theorem [LH We introduce

ln—pv7)

Dn(ﬁ) = TL73/2 Z Dk,n
k=1
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and we observe that by the same proof as in the previous Section, but considering
partial sums rather than the complete sums, we obtain

(27) 1D (8) = Wa(B)|I3 = o(1).

On the other hand, as a direct consequence of [6] (see specially [0, Theorem 4.1]),
we know that it is possible to build, on a suitably chosen probability space €2, a
version of the normalized Brownian excursion, and also a version of the parking
scheme for each possible size m, in such a way that, if v/m ¥, (3,t) denotes the
number of cars that tried to park, successfully or not, on place [¢tm |, among the
|m — By/m| cars already arrived, then we have:

“Gmwuw“@WfWﬁJ’

on Ap
in which Ay = [0, A] x [0, 1].

Since 1)y, captures the whole story of the parking process (for instance, it captures
the sizes and positions of blocks and the first tries of successive cars), 1, also
describes the sample paths of the additive Marcus—Lushnikov processes with size m.
Specifically, the total and partial displacements have the following simple expression
in terms of ¥,:

1
mmzﬁwwmw

From this relation, we obtain directly that

Pr (VA, D, () “mLemmty W(B)):l,

on [0,A]

which, together with (), entails the convergence of finite-dimensional distribu-
tions of the positive decreasing processes W,,(+) to the finite-dimensional distribu-
tions of W(-). This is enough to insure the weak convergence of these processes,
seen as random variables with values in the space of tail distributions of positive
measures on [0, +0o0], endowed with the topology of weak convergence of the cor-
responding positive measures. These spaces are Lusin spaces, thus, according to
the Skorohod representation theorem [24] 11.86.1], one can find a probability space
where the weak convergence of W, () to W(-) is almost sure and since 8 — W (0)
is almost surely continuous, it entails that W, (-) converges to W(-) uniformly on
[0, +00], almost surely on the probability space §2.

7. CONCLUDING REMARKS

Knuth and Schonhage gave asymptotics for the exzpectation of some additive
functionals of the additive Marcus—Lushnikov process, and we were able to give a
more precise information, either the asymptotic behaviour of the distribution, or
a concentration result, for these functionals, by embedding the additive Marcus—
Lushnikov process in a richer structure. It would be interesting to extend such
results to Marcus—Lushnikov processes with a general kernel K (x,y), but general
theorems of convergence of Marcus—Lushnikov processes seem not precise enough,
at least for the total costs, to allow such a generalisation right now. For the total
costs, our approach is quite specific of the additive case, and even in the important
case K (x,y) = zy it seems rather hard to improve the results of Bollobas & Simon
B], who show that the average cost of QFW is ¢n 4+ O(n/logn), ¢ = 2.0847-- -,
while the average of QF is n?/8 + O (n(logn)?).
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