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We study very simple sorting algorithms based on a probabilistic comparator model. In this model, errors in
comparing two elements are due to (1) the energy or effort put in the comparison and (2) the difference between
the compared elements. Such algorithms repeatedly compare and swap pairs of randomly chosen elements,
and they correspond to natural Markovian processes. The study of these Markov chains reveals an interesting
phenomenon. Namely, in several cases, the algorithm that repeatedly compares only adjacent elements is better

than the one making arbitrary comparisons: in the long-run, the former algorithm produces sequences that are
“better sorted”. The analysis of the underlying Markov chain poses interesting questions as the latter algorithm
yields a nonreversible chain, and therefore its stationary distribution seems difficult to calculate explicitly. We
nevertheless provide bounds on the stationary distributions and on the mixing time of these processes in several

restrictions.
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I. INTRODUCTION

Statistical mechanics deals with complex systems made of
a large number of simple interacting particles whose behavior
is inherently probabilistic. In such systems, the temperature
governs the probabilistic behavior of the simple interactions,
and ultimately reflects into a global state of the system when
it reaches an equilibrium. Typically, low temperature results
in ordered configurations, and high temperature results in
disordered ones.

In this work, we use a similar approach to model a basic
problem in computation, namely, the problem of sorting
elements using erroneous pairwise comparisons (see below).
Roughly speaking, in our model the “temperature” corresponds
to the “error probability” of a single comparison, and each com-
parison corresponds to an “interaction” between two different
particles—numbers—which swap their position according to
the result of the comparison:

higher temperature <> higher error probability,
particle interaction <> paiwise comparison.

Suppose one has to sort a number of elements by making
pairwise comparisons, but sometimes the result of a compari-
son is incorrect. Errors are often unavoidable, or even deliber-
ately introduced to save other important resources. For exam-
ple, errors occur in measurements that require high precision
(where a small noise can affect the result) or judgment made by
individuals (who naturally tend to make small mistakes) [2—4].
Also, when constructing integrated circuits with probabilistic
complementary metal-oxide-semiconductors (abbreviated as
PCMOS), it is possible to trade energy for errors, that is, one
can reduce the energy spent for a single operation but this will
increase the probability of incorrect response [5]. One can thus
envision the following situation:

*A technical report version of this work appeared in Ref. [1].
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(1) Itis “easier” to compare two elements if they differ “a
lot”, while errors are more likely when they are “very close.”

(2) If we are able or willing to spend more energy (effort)
on a single comparison, then we can increase the probability
of getting the correct result.

Given this scenario, one would like to decide what strategies
are good to sort the elements nearly correctly. In particular, we
ask the following question:

How is the performance/result influenced by different strate-
gies (algorithms)?

The problem of sorting has been addressed under various
models of errors (see, e.g., Refs. [6-8]). The purpose of this
work is to study the above question under an error model which
captures the two features described in Items 1 and 2. To this end,
we consider a very simple type of algorithms based on repeated
comparisons and swaps of randomly chosen elements.

A. Our contribution

In this work, we look at extremely simple sorting processes
on what we call a probabilistic comparator model, which is
inspired by classical models in statistical physics (see below
for details on our model). When sorting a set of elements, one
performs several comparisons between pairs of elements for a
certain number of steps. At each step, the compared elements
are swapped or not according to the result of their comparison.
Comparing and swapping identical elements does not change
the sequence. Consider the following two simple algorithms:

(1) Arbitrary swaps. Compare two randomly chosen ele-
ments of the sequence.

(2) Adjacent swaps. Compare a randomly chosen element
with the next one in the sequence.

We experimentally observed the following interesting phe-
nomenon (see Fig. 1):

©2018 American Physical Society
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FIG. 1. Comparison of two simple algorithms for sorting: on
the long run the algorithm doing only adjacent comparisons gives
a better result compared to the one doing all comparisons. The
weighted number of inversions (y axis) is a measure of the “disorder”
of the current sequence. Both algorithms operate under the same
conditions (same input sequence and identical error probabilities
of comparisons). In particular, the input sequence is (50,49, ...,1)
which has the highest weighted number of inversions, while the sorted
sequenceis (1,2, ... 50) with zero weighted number of inversions. The
probability of errors is controlled by a parameter A (in this experiment
A=eTs , though the same behavior occurs for essentially any fixed A
as shown in Sec. VI).

The algorithm performing only adjacent swaps gives better
results than the one with arbitrary swaps after a certain number
of comparisons are made.

Intuitively, the y axis in Fig. 1 measures the “disorder” in the
current sequence in each algorithm. Note that the initial input
sequence is irrelevant as long as we consider sufficiently many
steps of such algorithms. This is perhaps the second important
observation that one can make looking at Fig. 1:

The time for these two processes to reach an equilibrium seems
also significantly different, as the “less accurate” arbitrary
swaps algorithm is faster.

These properties can be formally captured by viewing these
algorithms as Markov chains, and by analyzing their stationary
distribution and their mixing time. As we discuss below, the
analysis of the chain with adjacent swaps leads to an interesting
notion of “disorder” of a sequence which we call weighted
number of inversions. We next describe more in detail our
contributions.

Probabilistic comparator model. We introduce a simple
model in which the probability that a comparison between two
elements (numbers) is correct depends on two factors: (1) how
different the two elements are and (2) the “effort” or “energy”
spent to make the comparison. Intuitively speaking, the more
energy the more accurate is the comparison, meaning that even
very similar elements (small difference) can be distinguished.
More precisely, for an energy parameter A > 1, a comparison
between two numbers a and b is correct with probability

Abfa
= )La—b + Ab—u
where b is the biggest between a and b. One should think about
a single comparison as a measurement of two quantities, which

sometimes can be erroneous especially when the difference is
small. All comparisons (including those involving the same

Pab -

’

two numbers) are independent and performed with the same
parameter A. That is, we consider independent errors in which
the error probabilities are described by the formula above.

Remark 1 (Our model, statistical physics, and further con-
nections). Our comparison model is inspired by classical
models in szatistical physics [9] and in game theory [3], where
A = e!/me_In statistical physics, the noise parameter is the
“temperature” of the system, and high temperature corresponds
to highly disordered configurations. In game theory, 1/noise
represents to the “rationality level” of the players, i.e., their
ability to distinguish between strategies with similar payoffs.
To some extent, this model can be seen as an abstraction
of the probabilistic CMOS technology which allows to trade
energy for correctness [5]. As our model attempts to abstract
from hardware-specific construction details, it necessarily
introduces certain simplifying assumptions. Arguably, the
major of these assumptions is that the probability of errors
depends uniquely on the difference between the two numbers
to be compared, and not on their actual values. However, the
parameter A captures the property that, by increasing the energy
per single operation, the probability of correct comparisons
increases in some way (depending on the hardware). A similar
model in which “close” elements are difficult to distinguish is
the one in Ref. [2], where comparisons are always correct if the
difference between the compared elements is above a certain
threshold (see also Ref. [4]).

Algorithms and Markov chains. The two algorithms above
(and others) can be viewed as Markov chains whose stationary
distribution describes the output if we let them run long enough.
We believe that these processes are interesting by themselves
(for instance, they can be seen as variants of other well-studied
processes—see Sec. IB), and they pose new questions on
how to analyze them. We first show that the adjacent swaps
algorithm corresponds to a reversible Markov chain M,q; and
its stationary distribution has a simple closed formula of the
form

7(s) oc A2V (H

where w() is what we call the weighted number of inversions
of sequence s,

w(s) ;= Z Si —S8j,

i<jisi>s;

ameasure of its “distance” from the correctly sorted sequence.
Intuitively, inversions involving very different elements count
more than inversions of almost identical elements. In contrast,
the algorithm with arbitrary (random) pair comparisons cor-
responds to a nonreversible chain My, and therefore the
analysis of its stationary distribution is considerably more
complicated.

Figure 1, and all experiments we made on various input
sequences and parameters (see the Appendix), suggest that
Mg yields better sorted sequences than M,,,, though the
latter chain converges faster to its stationary distribution.
We study both the mixing time and the properties of the
stationary distribution, like the probability of returning the
sorted sequence. Since M,y is nonreversible and difficult to
analyze, we focus on special cases of sequences where we
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TABLEI Overview of our results (from “simpler” to “harder” instances): The table contains rows, each for a different type of input instances:
One outlier sequences contain contain n — 1 a’s and 1 b > a. Binary Input sequences contain n, a’s and n, b’s, such that n = n, + n,,. Three
elements sequences contain three elements, such that not all three of them are equal. In column two and three we compare the two Markovian
processes Mg and My, respectively, on the different types of inputs: Our results include bounds on the mixing time of the Markov chains
(for One outlier and Binary inputs), the probability to sort correctly (for One outlier and Three elements), and the expected weighted number
of inversions in the stationary distribution (for One outlier). For every result, the corresponding theorem is stated in the third column.

Adjacent swaps (M q;)

Arbitrary swaps (M)

One outlier
(containing n — 1
a’sand 1 b > a,

on?)

Mixing time

O(n) Theorems 12 and 15

Probability to sort correctly

error probability Constant (> % Vanishing (< ln;p”) Theorem 16
P = Pva) Expected weighted number of inversions
o(l) Q(n) Theorem 16
Binary inputs Mixing time
(containing n, on?) O(nlogn’) Theorems 12 and 15
a’s and n,, b’s) (n" = min{n,,n})
Three elements Probability to sort correctly
(not all of them Better than My Worse than Mg Theorem 20

are equal)

either reduce their size or number of distinct elements (see
Table I for an overview of our results):

(1) Mixing time. In Sec. IV, we consider the case of binary
sequences, where each element in the sequence is either a or b.
We show that the mixing time of M g; is O(n?), while for M any
itis O(n logn), or even linear if the number of occurrences of
b is constant, for every A > 1.

(2) Sortedness. In Sec. V, we study the probability that
the chains return the sorted sequence at stationary distribution.
We show that M,g; is better than M,,, when sorting three
arbitrary elements. This result is based on the Markov chain
tree theorem and it is the most involved in this section. Similar
results hold also for sorting arbitrary long sequences with a
single outlier, that is, binary sequences with a single element
b > a and many a’s. Here the analysis shows a quantitative
difference between the two chains (cf. Theorem 16).

We also provide a variant of Mg,y in which comparisons
of nonadjacent pairs are done multiple times: For example, if
numbers a and b are two positions away in the current sequence
(say a = s; and b = s;4) then we perform fwo comparisons
and accept to swap them only if both of them tell to do so.
We show that this third chain M,  has the same stationary
distribution as Mg (Theorem 10). This implies that all the
results on sortedness apply also to M7, in place of as Mq;.
Therefore, one can see this “careful swapping” rule as a way
to fix the algorithm doing naively arbitrary swaps.

Remark 2 (Related processes in statistical physics). The
processes considered in this work, besides being quite natural,
generalize the well-studied asymmetric simple exclusion
process—ASEP—see, e.g., Refs. [10-16]. Specifically, what
we call in this paper the binary case, i.e., sorting sequences
made of only two different types of elements, a and b,
performing only adjacent comparisons, is precisely the ASEP.
This is the simplest of our processes, and generalizations are
obtained when performing nonadjacent comparisons and/or
considering sequences in which all elements are different
from each other.

The ASEP is a special case of models known as driven lattice
gases [17,18], which describe systems of hopping and interact-
ing particles, i.e., particles moving at random to neighboring
positions if that position is unoccupied. The ASEP has many
applications in physical chemistry and statistical mechanics,
including protein synthesis [12], traffic flow problems [19],
growth models [20], and vertex models [21,22].

B. Related work

Stochastic models of the form of Eq. (1) are very common in
statistics and, in particular, Mallows [23] was among the firsts
to consider such models in the context of permutations: Their
weight function w() is a suitable distance function which comes
from probabilities p,;, of ranking a before b. In that sense, our
model is a special case of Mallows’, though the procedure
of Ref. [23] is different: all pairwise comparisons are made
at once until a consistent result is obtained. Our probabilistic
comparator is also a special case of Bradley and Terry’s [24],

where the probability p,, is of the form - "j:wb (our model

corresponds to w, = A%%).

Several restrictions on p,;, have been studied for the natural
Markov chain which makes only adjacent comparisons. The
classical card shuffling problem corresponds to the unbiased
version of this chain in which all probabilities p,; equal 1/2,
for which Wilson [25] proved that this chain is rapidly mixing
and gave a very tight bound. A similar problem is the uniform
sampling of partial order extensions, which corresponds to
probabilities p,, being 1/2 or 1 and pp, = 1 — pp. For the
latter, Bubley and Dyer [26] showed that this chain is also
rapidly mixing. Benjamini et al. [27] proved rapidly mixing
for the constant biased case, that is, when every comparison
is correct with some fixed probability p > 1/2, independently
of the compared elements: p,, = p > 1/2 for all a < b. The
mixing time of biased comparisons has been studied by Bhakta
et al. [28] under two comparison models called “choose your
weapon” and ‘“league hierarchies”: In the first model, p,p
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depends only on the largest between a and b, while in the
second model all numbers are the leaves of some tree and p,;,
depends only on the least common ancestor of a and b. Note
that our model does not fall in either class even for the case of
only three distinct elements. A recent work by Haddadan and
Winkler [29] studied the process with adjacent comparisons
on ternary inputs (linear particle systems with three particles
types, in their terminology) and showed that the mixing time
of this Markov chain is at most O(n'?). This result is used
to show that the process which distinguishes swaps between
identical elements (called gladiator chain in that work) is also
rapidly mixing, where the upper bound on the mixing time is
on'®).

The phenomenon observed in our work (Fig. 1), has been
subsequently studied by Gavenciak et al. [30] for the con-
stant biased case (constant probability p > 1/2 of correct
comparison). They indeed proved that adjacent swaps result
in sequences with fewer inversions than any pairs swaps. The
weighted number of inversions, which arises in our work from
the analysis of the adjacent swaps chain, turns out to be a useful
for Ref. [30] in bounding the mixing time of their process.

Diaconis and Ram [31] studied a different type of chains
called systematic scan algorithms: for the unbiased case, they
proved that n of such scan operations are sufficient to reach the
stationary distribution.

C. Preliminary definitions on Markov chains

In this section, we introduce some of the definitions on
Markov chains used throughout this work (for more details,
see Ref. [32]). A Markov chain over a finite state space S
is specified by a transition matrix P, where P(s,s’) is the
probability of moving from state s to state s’ in one step.
The rth power of the transition matrix gives the probability
of moving from one state to another state in ¢ steps. All chains
studied in this work are ergodic meaning that they have a
unique stationary distribution w: for any two states s and s’,
lim,_, o P'(s,s") = 7 (s’). The mixing time of a Markov chain
is the time needed for P’(s,-) to get “sufficiently close” to 7
for any starting state s:

tmix(€) := minmax{|| P'(s,") — 7 |lrv< €},
teN seS§

where || P'(s,") — 7 ||7v= % Y oges |P'(s,s") —m(s")| is the
total variation distance.

We will use the definition of a reversible Markov chain, also
called detailed balanced condition: If the transition matrix P
admits a vector 7 such that 77 (s)P(s,s’) = 7w (s')P(s’,s) for all
s and §’, then 7t is the stationary distribution of the chain with
transitions P.

An equivalent characterization of reversible chains is given
by looking at cycles over the states. For any subsetI' € § x §
of transitions (pairs of states of the chain), define the associated
probability as the product of all these transitions in the chain,

PC):= [[ Pa.y. ©))

(x,y)er

Let I'~! denote the reversed edges in T, that is, r-t.=
{(y,x)| (x,y) € T'}. The Kolmogorov reversibility criterion
[33] says that a chain is reversible if and only if for any

cycle C,
PC) =PC™Y). (3)

For the sake of clarity, we sometimes denote cycles as C =

s' - 52 — ... = s* — 5! and the corresponding reversal by

Cl=sl 52 .. st <.

The stationary distribution of any (even nonreversible)
Markov chain can be computed by looking at the probabilities
of all directed trees rooted at some state. More formally, let
T (s) be the set of all directed trees rooted at state s, that is,
from every other state there is a path towards s in the tree.
The Markov chain tree theorem (see Ref. [34], Chapter 6,
Lemma 3.1) says that, for any ergodic Markov chain with
transition matrix P, its stationary distribution 7 is given by

> P, @)

TeT(s)

, where W(s):=

II. A MEASURE OF DISORDER
(WEIGHTED NUMBER OF INVERSIONS)

It turns out that the analysis of the stationary distribution
of the algorithm performing only adjacent swaps leads to an
interesting measure of disorder. In this section, we introduce a
formal definition of such a measure, which we call the weighted
number of inversions. The next section will connect this notion
to the stationary distribution of the algorithm mentioned above.

Definition 3. The weighted number of inversions of a se-
quence s is defined as

w(s) ;= Z si— 8.

i<jisi>s;

Example 4. Consider the sequence s = (5,2,3) and the
sorted sequence (2,3,5). Then the weighted number of inver-
sions of s is equal to w(s) = (5 —2)+ (5 —3) =5.

The displacements of the single elements allow an equiva-
lent way to describe the weighted number of inversions (this
equivalent definition turns out to be useful in the next section).

Lemma 5. Forasequence s, let s©° be the sequence sorted
in nondecreasing order. Then, w(s) = Zi(sl.(sm) — 5;)i.

Proof. In the sum ), _ jusiss; Si — $j» every element s; is
added r; and subtracted /; times, where r; is the number of
smaller elements on its right-hand side and /; the number of
larger elements on its left. Thus,

Z si— 8 = Z(l’i —1)s;.

i<jusi>s;

The difference d; = r; — I; corresponds to the displacement of
s; to the left compared to the sorted sequence; i.e., sff;f) =;.

Note that with this notation we have that w(s) = ), d;s;.
Consider now the sum Zi(sfsm) —s)i = si(somi) -
(3, sii). Each element 5; = sffz) appears twice in this quan-
tity: once multiplied by i + d; in the first summation and
once multiplied by —i for the second one. The contribution
of each s; to the quantity is thus exactly d;s;, and therefore
Zi(si(son) — )i =) disi = w(s). [ ]
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FIG. 2. The three chains for sorting three elements abc; A transition with label w has probability

transitions.
III. SORTING ALGORITHMS AS MARKOV CHAINS

In this section we define the algorithms and the resulting
Markov chains. The first chain performs only adjacent com-
parisons, whereas the second and the third chains allow us to
compare and swap any two numbers of the sequence. In Fig. 2,
each chain is illustrated by a three-elements example.

Definition 6. The chain M,q; (adjacent swaps) is defined
as follows:

(1) Pickanindex i in{l,...,n — 1} uniformly at random;

(2) Swaps; =a and s;4 = b with probability 7 ’};:, —.

Definition 7. The chain M,y (arbitrary swaps) is defined
as follows:

(1) Pick two indexes i and j in {1,...
random, withi < j;

(2) Swap s; = a and s; = b with probability = S :,, —.

Definition 8. The chain M3, (arbitrary swaps rever51ble)
is defined as M,,, except that the probability of swapping

. pa—b Jj—i
S =a andsj =bis (W)

The above processes are quite natural, and they can also be
seen in a slightly different way. In particular, the chain Mg
is equivalent to both the following two processes:

(1) Pick a pair of consecutive positions i and i + 1 uni-
formly at random [probability 1/(n — 1)] and compare the
elements in position i and i + 1.

(2) Pick an index i uniformly at random in {2, ... ,n} and
always compare the element in this position with the previous
one (index i — 1), instead of the next one as in Definition 6.

Another variant would be to allow both next and previous
comparisons, that is, to pick a random element and compare it
with one of its two neighbors chosen at random:

(1) Pickanindexi uniformly atrandomin{1,2,...,n},and
a random direction r € {—1,+1} (previous or next). Compare
the element in position i with that in position i + r if the latter
isavalid position,i.e.,i +r € {1, ..., ,n}; otherwise, whenever
i + r is not a valid position, do nothing.

The above process can be intuitively thought as one “ran-
dom particle” interacting with one of its two “neighbors”
chosen also at random. The “interaction” is the comparison
whose result decides if the two particles swap their relative
positions. This process is simply a lazy version of M, since
it chooses which comparison to perform as follows:'

,n} uniformly at

ITo see that this is indeed the case, note that each of the n — 1 pairs
(i,i + 1) is chosen with probability 1/n, and with probability 1 — 1/n
we do nothing.

o

b—c¢ 2(a —

a—=c¢

(b) Chain Mgpy.

oy

b) 2(b—a)
2(a—c¢)

pcled

a—>b b—c a—b

(c) Chain Mg,,,.

ﬁ, for clarity, we only show forward

(1) With probability 1/n do nothing;

(2) Withprobability 1 — 1/n pick one of the n — 1 possible
pairs (i,i 4+ 1) with uniform distribution (thus make one step
of chain M,g;).

The stationary distribution of M,q; automatically gives us
the stationary distribution of the process above as they are
the same. Analogously, for M,,, and Mjny one can define
a lazy variant in which, after picking a random index i, we
choose a random direction and distance for the comparison:
pick r € {—n + 1,n — 1} uniformly at random and compare
elements in position i and i + r if the latter is a valid position
(and do nothing otherwise). In thlS case each pair (i, j) W1th
i < j is chosen with probablhty =1

n 2(11 1) + n2m=1) — n (n N’
and with probability 1 - we do nothing. The probabilities of
actually swapping the compared elements are the same as in
definitions of M,y and /\/lany, respectively.

In both cases, the lazy version of the chains is just a constant
factor slower than its original counterpart, therefore asymptotic
bounds in the mixing time of the original chains apply also
to the lazy variant. Furthermore, the processes are indeed
equivalent in the sense that the chains converge to the same
stationary distribution (see, e.g., Ref. [32]).

A. (Non-)Reversibility and stationary distribution

We show below that both M,qj and M, are reversible and
possess the same stationary distribution. Moreover, we prove
that this stationary distribution assigns higher probabilities to
the sequences that are “nearly sorted” as it corresponds exactly
to the weighted number of inversions (see Sec. II). Finally, we
show that the chain M,y is instead nonreversible.

Theorem 9. The chain M,q; is reversible with stationary
distribution 7 (s) o< A72%®), where w(s) is the weighted num-
ber of inversions.

Proof. We prove that M, is reversible. Let s and s” be two
sequences that differ in i’s swap [otherwise, P(s,s') =0 =
P(s’,s) and reversibility is trivial]. Observe that by definition

P(s:S) o) — j2a-b) gnq TGD
P(s',s) (s)

— )L2w(s)—2w(s’)

Since s’ is obtained from s by swapping a = s; and b = s,

w(s) — w(s’) = (s — 5;)i — (57 — )i
+ (s = i)+ D)
— (s = i)+ D)
=q — b’
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i* j* k

1 a b [ J—
-~ -

Y b a [
- v

i J* k
x a b [ —
-—_ v
y b a [ —
-~ -

FIG. 3. Idea of the coupling (proof of Lemma 14). On the left: arrows show how to obtain sequences Xk and yjk, respectively. On the
right: arrows show how to obtain sequences xj-«k and yj«k, respectively. In either case, the resulting sequences are identical.

where s©° is the sorted sequence. Therefore the detailed
balance condition is satisfied. ]

Theorem 10. The chain M, isreversible and has the same
stationary distribution as Mg;.

Proof. To prove that M;‘ny has the same stationary distri-
bution as M,gqj, consider any transition from s to s which
swaps two elements at distance k > 1. There exists a path P in
M qj that leads from s to s” and whose probability equals the

one of the single swap in M3,

A ka=b)

D(P) "

PP)= ] Py =

(x,y)eP

The path is obtained by simulating the swap between a and b
via adjacent swaps:

Pi=(C..axi...x,_1b...)—> (..x1a...x5_1b...) -
= (..x1...xk1ab...)—=> (..x1...x_qba...)
= (..x1xp...bxy_1a...)---

— (..bxixy...x,_1a...),

which yields in the numerator the product
S @=x) @ X Ha—b) (@ —b) 4+ (xi —b) _ y Ka=b)

Note also that the reverse path P~! leading from s’ to s has

probability P(P~1) = ng;;’ where the denominator D(P) is
the same as above because all transitions in the chains are of
the form P(x,y) = Ny,/Dyy with D, = Dy,. Since M, is

reversible, we get the first of the following equalities:

m(s)  P(P)  AMaTH pr(s sy
w(s) PPl Ak-a) T px(s/s)’

where P* is the transition matrix of M3, . Thus, the detailed
balance condition for P* is satisfied and & is the stationary
distribution of M7, . [ ]

In contrast to the other two chains, we show that My is
not reversible. This suggests that its stationary distribution is
not easy to derive, and therefore also the comparison between
Many and M,g; is difficult.

Theorem 11. The chain M,y is not reversible.

Proof. Consider three elements a < b < ¢, not all three
equal. We say that an edge has length w if its transition
probability is of the form # The length of a path is
the total length of its edges. The cycle C = (abc) — (bac) —
(bca) — (cba) — (abc) in Fig. 3 has a length different from
the reversed cycle, i.e., P(C) # P(C™'). This violates the
Kolmogorov reversibility criterion Eq. (3). |

In our experiments (see Sec. VI), it turns out that doing
only adjacent comparisons (M,g;) is better than doing arbitrary
comparisons (Myy), in the sense that the expected weighted

number of inversions in their stationary distribution is lower for
Mg than for M,y ; the following sections provide analytical
results for special cases. Note that Theorem 10 says that in the

.
long-run M3, is as good as M.

IV. BINARY INPUTS

In this section we restrict to the case in which every element
in the sequence is either a or b for some b > a. That is, the
sorted sequence is (a, . ..,a,b, ...,b). We denote the number
of a’s and b’s by n, and ny, respectively.

A. Mixing time

For binary inputs, we can uniquely express every sequence
by avectorv = (vy, ...,v,,) Withvy > v, > -+ > v,,, where
v; € {0, ...,n,} denotes the number of inversions of the ith b in
the sequence (for example, babba corresponds to 211, while
babab corresponds to 210). Such a vector is visualized as a
monotonically decreasing “staircase” in a nj, X n, grid and
M qj corresponds to the biased Markov process in Ref. [35].
The bounds on the mixing time for this process translate
immediately for our chain.

Theorem 12 (by Theorem 2.1 in Ref. [35]). For binary in-
puts, the mixing time of M,g; satisfies

tmix(€) = O(n*log(e™").

Observe also that the chain M,g; corresponds to the well-
known ASEP (see, e.g., Refs. [10-16,27,28] for the analysis
of the corresponding Markov chain).

We next consider M,y and prove an upper bound. To
bound the mixing time of M,,, we use the method of path
coupling [36]. A path coupling for a chain M can be specified
by providing distributions

P, y[X =x",Y =], forallx,y € § such that P(x,y)>0,

(5
satisfying, for all x,y € § such that P(x,y) > O,
Py [X =x'1= P(x,x") forallx’ €S, 6)
P, ,[Y =y'1= P(y,y") forally € S. @)

We use p to denote the shortest-path distance in the Markov
chain, i.e., p(x,y) is the minimum number of transitions to go
from x to y.

Lemma 13 (Theorems 2.1 and 2.2 in Ref. [36]). Suppose
there exists 8 < 1 such that, for all x,y € § with P(x,y) > 0,
it holds that

Ey[p(X. V)] < B. ®
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Then the mixing time fyx(€) of the Markov chain under
consideration satisfies
log(De™ 1)
Imix(€) < iT’
where D is the maximum value that p achieves on § x S.
Path coupling for M,y. Consider two sequences x and y
that differ by swapping elements in position i* and j*. For
every such pair (x,y) we specify the probabilities in Eq. (5)
to move to a pair (x',y"). We group the (;) different swaps
between elements in positions i and j as follows:

@, J) < @)
@) < (5D
(i,j") < (.
(i.J) < (.)),
in the sense that if we consider the positions i* and j in one
sequence, we consider the positions j* and j in the other
sequence, and vice versa. Clearly, this defines a bijection on the
swaps of the two sequences. Now let x;,; denote the sequence

obtained from x by swapping the two elements at positions i
and j. The path coupling is as follows:

for i*,j* (x,y) = (y.y)
with  P(x,y),
(x,y) = (x,x)
with  P(y,x),
fori*,j  (x,y) > (Xixjs Virxj)

with  min{P(x,Xix}), P(3, Yj <)},
(x,y) B> (Xiexj,¥)

with  max{0, P(x,xjj) — P(y, i)}
(x,y) = (X, Y xj)

with  max{0, P(y,yjxj) — P(x,Xixj)},
(x,y) = (Xixj*, Yixis)

with  min{P(x,xixj), P(y,Yixi-)},
(x,y) = (Xixj» )

with  max{0, P(x,Xixj) — P(y.yixi)},
(x,y) = (X, Yixix)

with  max{0, P(y,yixi) — P(x,Xixj)},
(x,y) = (Xixj» Yixj)

with  P(x,xixj) = P(y,Yixj)-

fori,j*

fori,j

Finally, with all remaining probability,

(x,y) = (x,y).

One can easily check that this is indeed a path coupling, that
is, Egs. (6) and (7) are satisfied. The difficulty is in proving the
condition necessary to apply Lemma 13.

Lemma 14. Let p =1 — p,p. The path coupling defined
above satisfies condition Eq. (8) with

2 4pe=2) _ 2p

psl nn—1) n—1"

Proof. The second inequality follows from p(n —2) + 1 >
pn, since p < % We next prove the first inequality. Let x,y
be two sequences that differ in swapping positions i* and
j*, thus p(x,y) = 1. Since P(x,y)+ P(y,x) =1, the new
distance p(x’,y’) after choosing positions i* and j* is always
zero. Furthermore, for every position k, such that k # i* and
k # j*, either p(xisxk,Ypxk) = 0 0r p(xkxj, Ykxic) = 0 (see
Fig. 3), and the probability of accepting such a transition is
at least p. Note also that, in our coupling, each of these two
transitions correspond to exactly one choice of the pair (i, j)
of positions: in the first case (i, j) = (i*,k), and (i, j) = (j*,k)
in the second case. Therefore, in either case, there are n — 2
such pairs, one for each possible k ¢ {i*,j*}. Finally, it is
easy to see that after every other transition p(x’,y’) = 1. Since

there are (3) pairs of positions in a sequence, we conclude that
Elp(x',y)] < (1 — H20=2)) |
%)
Theorem 15. Let n’ = min{n,,n;} <
The mixing time of My is

5and p=1— pgp.

O < n(log(n’) — log(e )
2p
Proof. The maximum number of transitions required to go
from any sequence to any other sequenceis D = min{n,,n,} <
5 : with D swaps we can either move all a or all b to their
desired positions. By Lemmas 13 and 14, the claim follows

immediately. n

V. ONLY ADJACENT SWAPS IS BETTER

In this section, we prove for two special cases that in the
long run the chain M,q; comparing only adjacent elements is
better than the chain M,, performing comparisons between
two arbitrary elements, where betfer means that the expected
weighted number of inversion is smaller in M qj than in M.

The first special case is when all elements are equal except
for one. As a special case of binary sequences, the mixing time
is implied. Additionally, we derive the stationary distribution
for both M,q; and M.,y and prove some relations between
those two. In the second special case we leave binary sequences
and consider sorting of three arbitrary elements (not all of them
equal) and show that the probability of sorting correctly is
higher in M,qj than M,,,. We will also see that already for
three elements, the analysis and derivation of the stationary
distribution is difficult.

A. One outlier

We call one outlier the case in which we have n — 1 small
identical elements, and only one bigger element (the outlier) to
be sorted. That is, the sorted sequence is (a,a, . ..,a,b), with
b > a. Since swapping two identical elements does not change
the sequence, i.e., the state of the chain, we have n states which
correspond to the possible positions of 5. We denote the state
in which b is in position i by s©, so that s = (a, ... ,a,b) is
the sorted sequence and s := (b,a, ... ,a) is the “reversely
sorted” sequence. Note that the weighted number of inversions
of sV is (n — i)(b — a), thus the expected weighted number of
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inversions is

EY = Z(n — (b — a)r(sD). 9)
i=1

It is useful for the analysis to consider the probability that
elementb > aiserroneously declared smaller than a in a single
comparison,

)\'a—b
pa—b + ab—a’

Observation 1. In the one outlier case, the chain M
becomes a so-called birth-and-death chain meaning that from
each state s we can only move to s@*D or to s¢~D,

and the transition probabilities are P(s/*! s?) = - and

n
P(s® s+Dy = :;Tf, for all i € {1,...,n — 1}. In the chain
Mny every state is connected to all other states and the

pi=1—psy=

transition probabilities are P(s?,s")) = p/(;) if i > j and

(I-p/Qifi < j.
|

The next theorem says that the chain M,q; has a better
probability of returning the sorted sequence and a better
expected weighted number of inversions than My, .

Theorem 16. For the case of one outlier, the following
holds. The probability of obtaining the sorted sequence, at
stationary distribution, is constant for the M gq;, while for My
it converges to zero as n grows:

p

1 - ZP, nany(s(sorted)) < 1 -

(soned)) -
l—p np

Tagj(s

The expected weighted number of inversions is constant for
Mqj and linear in n for Mgy

EY < —L _b—a), E”

i < T T any > np(b — a).

The theorem above follows immediately from the next two
lemmas, which we will state here and prove in Appendix A.
Recall that sGorted) = g0,

Lemma 17. The stationary distributions of M,gj and M,y are

P = p) (1 -2p)

jTadj(S(i)) = (11— py — p»

np(l — p)

nany(s(l)) =

[(n—i+ DA~ p)+ @G — Dplln — )1 = p)+ip]

Lemma 18. The expected weighted number of inversions for M,q; and M,y are

n—1

p

E, =nb — a)p|:

n—1

E w

1
n(1—2p) (1—py —p"

i(1—p)

]<<b—a> ”2 ,

1—

Finally, we conclude a corollary that compares the station-
ary distributions of two states in Mygj and Mpy.

Corollary 19. For any two states s and s’ that differ in ex-
actly one adjacent swap, if the weighted number of inversions

satisfies w(s’) > w(s), then it holds that n"‘"j_(s) Zany(5)
Tladj (s) TCany (s)

We will see in the next section, that this equation not only
holds for one outlier sequences of arbitrary length, but also for
sequences containing three arbitrary elements (Lemma 21).

B. Three arbitrary elements

Our second special case is to consider sorting three arbitrary
elements and to show that M 4j has more chances to return the
sorted sequence than M yy.

Theorem 20. For any three elements, not all of them iden-
tical, the chain M,q; returns the sorted sequence with a
probability (at stationary distribution) strictly larger than that
of M.y (at stationary distribution),

Tagj(abe) > many(abe) (10)
where abc is the sorted sequence (@ < b < ¢), forall A > 0.

To prove this theorem we show that the ratios between the

distribution of adjacent states in Mq; gets “worse” in My :

any = (b —a)p ; [ + D = p)+(—i — Dplli(1 — p) + (n — i)p]

>nb—a)p.

(

Lemma 21. For any two states s and s’ that differ in exactly
one adjacent swap, if the weighted number of inversions
satisfies w(s’) > w(s), then it holds that

ﬂany(s/)
nany(s) .

Tagi(s")
Tadj(5)

(an

Proof Idea. We use the Markov Chain Tree Theorem
Eq. (4). Our goal is thus to show that

ZTGT(S) P(T) < ﬂadj(s) — )LZ(w(s’)—w(s))
ZT/ET(S/) P(T) n'adj(s’)

for w(s) < w(s).
(12)

Ideally, one would like to find a bijection from trees T € 7 (s)

to trees 7 € T (s") such that 2L < :a:]((j)) holds for each tree
adj

P(T")
T € T (s). Unfortunately, this is in general not possible, so the
following slightly more involved argument is used:

(1) The simple mapping we use consists in reversing the
path from s’ to s in T to obtain the new tree 7’. This mapping
is a bijection between 7 (s) and 7 (s').

(2) Because this mapping does not guarantee the desired
inequality for all trees T, we classify the trees in 7 (s) into
good and bad trees: a tree T is bad if % > )2wE)=w) apd
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good otherwise. We then show that

ZTGbad P(T) + ZTGgOOd P(T) < p2AwH—wis)
ZTebad P(T,) + ZTegood P(T/)

where T’ is the tree obtained from 7' via the mapping in the
previous item. This proves Eq. (12) since good and bad define
a partition of 7 (s) and also a partition of 7 (s").

The details of this proof are given in Appendix B.

From this lemma it is easy to obtain Eq. (10) in Theorem 20.

Proof of Theorem 20. By transitivity, Lemma 21 implies

that, for all nonsorted sequences s # (abc), —24 Ty 5)

> Tagi(@be)  Tany(abe)’
and therefore
1 1
ﬂadj(abc) = ﬂd‘(s) > T, (Y)
LD tabe) mg@bey | T 2ossbabe) Ty abo)
= Tany(abe).
[ |

VI. EXPERIMENTAL EVALUATION

We conducted a set of experiments on several input se-
quences to compare the three sorting algorithms (chains Mg,
My, and M;‘ny). In our experiments, we consider the follow-
ing aspects:

(1) Low energy (highnoise) regime. We evaluate how much
the first two algorithms are robust to an increase of the error
probability by taking A = !/ for increasing values of noise.

We estimate the expected weighted numbers of inversions
of My and Mg,y by computing the average value of a
set of samples after both chains have converged to a stable
distribution. The results in Fig. 4 show that M,,, degrades
much earlier than Mg;.

(2) Evolution to stationary distribution. We compare all
three algorithms Mg, Many, and M:ny in Fig. 5. These
experiments suggest that, for some intermediate range of noise
values, M~ possesses good features from both the other
algorithms: the weighted number of inversions decreases faster
than M gq;, while its stationary distribution is of course better
than My .

(3) Probability of getting sorted sequence. We evaluate
how the probability of hitting the sorted sequence changes
when the noise increases.

For this, we count the numbers of hits in a set of samples after
both chains have converged to a stable distribution. Figure 6
deals with the sequence of ten different elements {1,2, ...,10},
while Fig. 7 is about the one outlier {1,1,1,1,1,1,1,1,1,2}. In
both cases and for all values of noise, M gqj has a higher hitting
rate of the sorted sequence than M, .

We will discuss these three types of experiments in the three
subsections below. To sample from the stationary distribution
we need two things: (i) the chain needs to be mixed, i.e.,
converged to its stationary distribution, and (ii) the samples
need to be independent.

(1) Convergence time.We consider a chain as converged as
soon as the averaged weighted number of inversions over inter-
vals of samples does not change (decrease further, when started
with the reverse order). Technically, this is not equivalent to
waiting until the chains are mixed, but is exactly what we need
if we are interested in the quality of the solutions.

O  adjacent swaps
8 I * max
min
X arbitrary swaps
max
min

weighted number of inversions

O  adjacent swaps
max
min

X arbitrary swaps

weighted number of inversions

O  adjacent swaps
max
min RS K

X arbitrary swaps

1 1

o

weighted number of inversions

1000 2000 3000 4000 5000 6000 7000 8000 9000 10000
noise

FIG. 4. A comparison of M,y (adjacent swaps) and M, (arbi-
trary swaps) on the long run. We measure the average, maximum, and
minimum weighted number of inversions for a certain number of steps
after both algorithms have approached their stationary distribution.
The elements to be sorted are (100,199, ...,1). From top to bottom:
The first graph shows the evolution of the weighted number of
inversions for increasing noise, where A = ¢!/"¢_ from 0 to 100.
Similarly, in the second graph the noise is increased from 100 to
1000 and in the third graph from 1000 to 10 000. The graphs indicate
that by increasing the value of noise, the stationary behavior of My
degrades much earlier than that of M.

(i1) Sampling from stationary distribution. ldeally, one
would start the chain anew for each sample and wait until
it is mixed. However, for the stationary distribution it does
not matter from which sequence the chain starts, thus we can
instead continue the chain for a sufficient number of steps
before sampling the next sequence.

A. Low-energy (high-noise) regime

For increasing values of error probabilities, we measure
the average, maximum, and minimum weighted number of
inversions for a certain number of steps after both algorithms
Mg and M,y have approached their stationary distribution.

We start with a reversed sequence and let the chains evolve
until their average weighted number of inversions does not
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x10°

%  adjacent swaps
O arbitrary swaps
-+ arbitrary swaps reversible

weighted number of inversions

0 500 1000 1500 2000
(number of steps) / 20

%  adjacent swaps
O arbitrary swaps
arbitrary swaps reversible

0 500 1000 1500 2000
(number of steps) / 20

weighted number of inversions

%  adjacent swaps
O arbitrary swaps

1.5 arbitrary swaps reversible

05 1

weighted number of inversions

0 500 1000 1500 2000
(number of steps) / 20

FIG. 5. A comparison of the three algorithms M,y (adjacent
swaps), M,y (arbitrary swaps), and My~ (arbitrary swaps re-
versible). For three different values of noise, we plot for each
algorithm the evolution of the weighted number of inversions starting
from the sequence (100,99, ...,1). After every 20 steps of the
algorithm, the weighted number of inversions is plotted. From top
to bottom: The plots are for the noise values 0.5, 50, and 65, where
A = e!'/™¢_The three graphs indicate that for some values of noise,
M, possesses good features from the other two algorithms: the
weighted number of inversions decreases faster than Mg, while its
stationary distribution is of course better than M,,,, which is evident
in the second plot. Note that the number of steps matches the number

of comparisons made in Mg and My, but not in ./\/l:ny.

change anymore: we sample every R = ®(n?)th sequence
and compute the average weighted number of inversions avg
of T = ®(n) such consecutive samples. Then we compute the
average avg_new of the next 7 samples and compare it with
avg. If |% — 1] € ¢, where 0 < ¢ < 11is a small constant,
we say the chain is converged; otherwise, we repeat. After con-
vergence, we sample again every R’ = ®(n?)th sequence and
consider 7' = ©(n) samples. Out of these, we compute
the average, maximum, and minimum weighted number of
inversions.

We repeat this experiment for different values of noise,
where A = e!/"%¢ 5 the energy parameter. The experiments
suggest that by increasing the value of noise, the stationary

I 2djacent swaps
I rbitrary swaps

o
®

o
o

o
IS

o
(M)

hits of sorted sequence (%)

o

0 0.5 1 1.5 2 25 3
noise

FIG. 6. A comparison of the two algorithms M,y (adjacent
swaps) and M,,, (arbitrary swaps). For each algorithm and for
increasing values of noise, we measure the probability of hitting
the sorted sequence among a certain number of samples after both
algorithms have converged. The noise increases from 0.2 to 2.8, where
A = e!/"°the initial sequence is (10,9, ...,1). The plot indicates
that, for increasing values of noise, the stationary probability of the
sorted sequence decreases faster in My, than in M.

behavior (average weighted number of inversions) of M,y
degrades much earlier than that of M,g;.

In Fig. 4, we plot the graphs for the initial sequence
(100,99, ...,1). We use parameters R = 100, 7" = 10000,
¢ =0.05,R" = 1000,and T’ = 20 000. In the three subfigures,
we consider three different ranges of noise values: from 0 to
100, from 100 to 1000, and from 1000 to 10 000.

1 -

I 2djacent swaps
I arbitrary swaps

o
®

o
[

o
~

o
o

hits of sorted sequence (%)

o

noise

e
3
1

I 2djacent swaps
I arbitrary swaps

I
i
T

o
w

©
o

©
o

hits of sorted sequence (%)

o
o
—_
o

20 30 40 50
noise

FIG. 7. A comparison of the two algorithms M,q (adjacent
swaps) and M, (arbitrary swaps) on binary sequences. For each al-
gorithm and for increasing values of noise, we measure the percentage
of hits of the sorted sequence after both algorithms have reached their
stationary distribution. The set of elements is {1,1,1,1,1,1,1,1,1,2}.
From top to bottom: In the first plot, the values of the noise lie between
0 and 3, where A = !/, In the second plot, the values of the
noise lie between 3 and 50. The plots show that, for increasing values
of noise, the stationary probability of the sorted sequence decreases
much faster and is always lower in M,y than in M,g;.
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B. Evolution to stationary distribution

In this experiment, we observe the evolution of the weighted
number of inversions for all three chains Mg, Many, and
M:ny. In particular, we start from the reversed order and wait
until all chains have converged their stationary distributions.
This experiment is repeated for different values of noise, where
A = e!/m°¢ ig the energy parameter.

We observe that for very small values of noise, the expected
weighted numbers of inversions are almost the same for M,
and Mg or M3, . Moreover, also the time to converge is
the same for the three chains. For an intermediate range of
noise values, the experiments suggest that, M3 is a good
compromise between the other two algorithms: the weighted
number of inversions decreases faster than M,qj, while its
stationary distribution is of course better than M,,,. However,
for high values of noise, M, converges even slower than
Mqj. This can be explained with the observation that the
probability of performing a swap (at all) in M3, becomes
very small if the energy parameter tends to 1. For almost every
pair of elements in a sequence of n elements, its distance is in
O(n). Hence, a comparison of this pair is repeated O(n) times
and the probability that all outcomes are the same tends to zl

Remember also, that the time for one step of M7, can be
much higher than for M,qj or M,,y, since it requires several
comparisons, i.e., the number of comparisons can be linear in
the length of the sequence.

In Fig. 5, we plot for each algorithm the evolution of
the weighted number of inversions starting from the sequence
(100,99, ...,1). After every 20 steps of the algorithm, the
weighted number of inversions is plotted. We illustrate the
experiment for three different values of noise, namely 0.5, 50,
and 65.

C. Probability of getting sorted sequence

In this experiment, we compare the stationary probability of
the sorted sequence of M q; and M ,y. We let the chains evolve
until their average number of weighted inversions does not
change anymore (see Sec. VI A for the details). After conver-
gence, we sample every ®(n?)th sequence and consider O1n?)
samples. Among those, we count the number of hits of the
sorted sequence. We repeat this experiment for different values
of noise, where A = !/, The experiment indicates that, for
increasing values of noise, the stationary probability of the
sorted sequence decreases much faster in Mg,y than in Mg;.

In Fig. 6, we show the plot for the sequence of ten different
elements {1,2, ...,10}. The chains are converged after 10 000
steps. The number of samples is 10 000 and we wait 1000
steps before the next sample. We let the noise increase from
0.2 to 2.8.

In Fig. 7 we illustrate the experiment for the one outlier
sequence {1,1,1,1,1,1,1,1,1,2}. Again, the chains are
converged after 10 000 steps. The number of samples is
10 000 and we wait 1000 steps before the next sample. We let
the noise increase from 0.2 to 2.8 in the first plot and from 3
to 50 in the second plot.

We chose a small number of elements, since otherwise the
probability of hitting is already very small and the differences
are hardly distinguishable by eyes.

VII. CONCLUSION AND OPEN QUESTIONS

In this work we initiated the compared analysis of simple
sorting processes (algorithms) based on repeated “compare and
swap” operations between pairs of elements. In particular, we
observed experimentally that adjacent swaps perform better
than arbitrary swaps in terms of sortedness of the sequence,
once the two processes have reached their respective equilib-
rium. In all of our experiments, the same behavior occurs at
different values of A > 1 and for different input sequences (see
Sec. VI for details).

Our main technical contribution is to provide a rigorous
analysis of these processes in some restricted cases (see
TableI). In particular, we have studied their stationary distribu-
tions and mixing times: The former gives us the “sortedness”
of the sequence after “sufficiently many” comparisons, and
the latter gives us the number of such comparisons. For the
reversible process M,q; with adjacent swaps, we are able to
characterize its stationary distribution in the general case.

The main obstacle in the analysis seems the lack of general
results on nonreversible Markov chains. For instance, nonre-
versible chains lead to the lifting technique to provide faster
versions of reversible chains [37,38]. The technique consists
of constructing a nonreversible chain which has the same
stationary distribution as a reversible. In our problem, instead,
we want to show that two given chains have significantly
different distributions. Also, other comparison techniques to
bound the mixing time in Markov chains are based on the
assumption that the chains are reversible [39].

The main question left open is to determine the stationary
distribution for the chain M,,y performing arbitrary swaps,
or at least an estimate of such probabilities for arbitrary input
sequences. Here we tackled the case of (1) binary inputs with
arbitrarily many elements and (2) three arbitrary elements.
These results support the intuition that what we see in Fig. 1
is not accidental. Perhaps more importantly, they give an
indication on the tools and on the difficulties towards the
general case. Already for binary inputs with more than one
outlier, results on sortedness are not straightforward, since the
chain is closely related to multidimensional birth-and-death
chains whose analysis is highly nontrivial, even in the two-
dimensional case [40]; the latter would relate to the two outliers
in our problem.

We also find it intriguing to compare the mixing time of
the three chains Mgj, Many, and Mjny. Recall that we proved
that M3, has the same stationary distribution of M,g;. Our
experiments suggest that, for some values of A > 1, M7
might be a good compromise between Mg and My, as it
is faster than M,gq; but slower than M, in terms of number
of steps. However, this picture of the processes is not entirely
fair since one step of Mjny involves multiple comparisons,
while only one comparison per step is made in the other
two processes. These multiple comparisons also explain the
observation that, for small values of A (high noise, low energy),
M, converges even slower to its stationary distribution than
Mg, since swapping two elements is only possible if all
comparisons yield the same result.

An extension to adjacent and any pairs swaps would be to
parametrize the maximum distance of swaps, i.e., allow only
swaps between elements whose positions differ by at most a
threshold k where 1 < k < n. For constant biased comparisons
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(every comparison is correct with probability p > 1/2), it has
been shown that in such a case the expected weighted number
of inversions lies between the two extremal cases (adjacent and
arbitrary swaps) [30].
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APPENDIX A: PROOFS LEMMAS 17 AND 18
(ONE OUTLIER)

In this Appendix, we will prove Lemmas 17 and 18 from
Sec. VA.

Proof of Lemma 17. We get the stationary distribution for M,q; using the global balance condition of stationary distribution,?
which implies that 7,4i(s¥) = 7,4i(s¢ +1))(177p). By the structure of our Markov chain, it holds for any state s*/) that

. L (1=p\'/
Tagi(s")) = ”adj(s(l))<—p> -
p

Since the sum of all 7,q; is one, we can express nadj(s(i)) as

- ' i—1 » j n—i 1 — ) j
Tagi(sV) = 1 — mqi(s?) Z (—1 — p) + Z (—)
=1

LY () + 22 ()

By applying the formula for geometric series, we rewrite the above equation and then expand all terms to the same deominator:

! =) :

1— (&2

)n—i+l

—1

D) 1= ()

1— (&2

_ U =2pd=p) T+ A= p)p" T = pt = (A= p) T 4+ (1 = p)

(I =2p)(1 = p)~tpr
Finally, we use that (1 — 2p) = (1 — p) — p and observe that the fraction simplifies to what we claimed.
The formula for the stationary distribution of M,y is also derived using the global balance condition of stationary distribution.

For any state s®) it holds that

i—1 n
Tany(SOG = Dp+ (=)A= p)l=(1=p) D Tany(s )+ p Y Tany(s)

j=1 j=i+l

i—1 i
= (1 - p)znany(s(j)) + p 1 — Znany(s(j))

j=1 j=1

i—1

Tany(sOip 4+ (n = i)(1 = )l = (1 =2p) Y Tany(s) + p.

j=1

By induction on i we show that this recurrence resolves to what we claimed. For i =1 we immediately get
Tany(s)[p + (n — 1)(1 — p)] = p. By multiplying both sides by n(1 — p), the claim follows trivially. For i > 1 we assume

that the recursive formula holds for i — 1 and we get

(1=2p) Y70 Tany s 4 p (1= 2p) Y77 Tany(59) + p o+ Tany (s~ V)(1 = 2p)

i)y —
nany(s )= [lp +m—i)(1— P)]

lip +(n —i)(1 = p)]

_ Tany (8" = Dp + (0 — i + 1)1 = p)] + Tany ()1 = 2p)

lip+®n—i)1 - p)]

np(l — p)

Tl —i+ DA = p)+ G — Dpllip+ - )1 - p)’ -

?The stationary distribution 7 of a Markov chain with transition matrix P must satisfy )

states s,s’.

s w(s)P(s,s) = Zs,# 7 (s")P(s’,s), for any two
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Proof of Lemma 18. We apply the generic formula Eq. (9) to derive the expected weighted number of inversions of M q; and

Many. Since myqi(s?) = nadj(s("))(%)"fi we get

Ey = Z(” — i)(x — Dmagi(s™)

i=l

n—1
= (x — l)nadj(s“))Zi(l ? >
i=0

|

—x—1
R G

(1= py='(1 —2p) (1= D(t5)" = n(:5)" + ()
1)?

=

=n(x — l)p|:

Since 0 < p < %, the first inequality is immediate from

B pnfl i|
n(l—2p) (A —py—p|

pll
T > 0. For M,y we have

n n—1
Ely =Y (0= i)(x = Dtany(sD) = (x = 1) Y i7tany(s“™")

i=1

n—1

i=0
i(l —p)

o= b ; [+ DA = p)+ @ —i — DpIlil = p) + (n — D)p]

Observe that we can lower bound the sum in the formula by the following integral, which is larger than 1 if 0 < p < %:

/” i(1—p) di
o [+DUA=p)+0—i=Dpllil=p)+@m—ipl

APPENDIX B: PROOF OF LEMMA 21
(THREE ARBITRARY ELEMENTS)

In this Appendix, we prove Lemma 21 from Sec. VB.
We shall use the Markov Chain Tree Theorem Eq. (4). Our
goal is thus to show that

2rerin PT)
Lreres B(T)

< T 3 2ww) for w(s) < w(s). (Bl
Tagi(s")

The strategy to prove this inequality is to find a suitable
mapping from trees T € T (s) to trees T’ € T (s) such that

% Z:;J((;,)) The basic mapping consists of reversing the
path from s’ to s in T to obtain the tree T":

Definition 22. For any s and s’, and for any tree T € T (s)
its s’-reversed is the tree T’ equal to T but with the edges on
the path from s’ to s reversed.

Hereafter, we call such a tree 7’ simply a reversed tree of T
if s and s are clear from the context. We say that an edge has
length w if its transition probability is of the form # The
length of a path is the total length of its edges. The multiset of

atree T is the set of absolute edge lengths appearing in T,

ms(T) = {w | some edge in T has length w or —w}.

Based on this multiset, we denote by ms(7',w) the number of
edges in T whose length is either w or —w.

Fact 1. Let T be a tree containing a path from s’ to s of
length ¢, and let T’ be its reversed tree. Then the probabilities

[ |
[
of these two trees are of the form
AL — L(T)
P(T) = and P(T') = ——, (B2)
M(T) M(T)

where L(T') denotes the total length of the edges which are in
the tree but not in the path between s and s’, and M (T') depends
on the multiset ms(T), i.e.,

M(T) — 1_[ ()Lw _i_)h—w)ms(T,w)‘
wems(T)

P(T)

i) < A°°. This motivates the

From Eq. (B2) we get
following definition.

Definition 23. For any s and s, we call a tree T € T (s)
goodif the length € of its path from s’ to s satisfies A2¢ < 24

Tagj(s") ”
Otherwise, we call T a bad tree. J
By this definition the basic mapping of a bad tree does not
give the desired bound Eq. (B1). In such cases, we will map
groups of bad trees into groups of good ones, depending on s

and s’.
The (bac) versus (bca) case. Observe that % = Ao,
adi

In this case there is no bad tree, since all paths from (bca) to
(bac) have length at most ¢ — a (see Fig. 8).

The (abc) versus (bac) case. Note that M = A20-a),
agj(bca)

Figure 9 shows all paths from s’ = (bac) to s = (abc). Trees
using the path in Fig. 9(d) are bad, since this path has length
£ =c —a > b — a. Trees using the path in Fig. 9(c) are bad if
¢ — b > b — a. We combine the bad trees with the good trees
[Figs. 9(b), 9(f), 9(h), and 9(i)].

Lemma 24. Let BAD(s) C T (s) be the set of bad trees with
s’s-path Figs. 9(c) or 9(d), and let GOOD(s) C T (s) be the set
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o \Mﬂ'@
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c—b b—a b—a a—b
rd
(s)e (o)
(d) X° (e) x*~° ()

o e

—c a—>b

@@

(g) X' () A (i) A=

FIG. 8. All paths from (bca) to (bac). There are no bad trees for these two states.

b_ a_c @ @
e, |/ e
® @ o @ o o

(a) A~ (b) \° (c) Xe7®

O~ © @8 ey

; ® @ 1D @ —
e e

(@) A () X7 (£) A
“_c @
— —_ 70 —
abc‘ / bc—ab \ @@( c—ab { @@( c—a v cha
L a—b /bia a—>b
o~ @)
() A () A" (i) xee

FIG. 9. All paths from (bac) to (abc). Bad trees include path (c) or (d).
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b (e bn
b—c ¢ b—a b—a
@ (ee-a—@f
(d) AP~ (e) X~ (f) A*~
)ﬁlbkj><:*qlb CHP 'a_0+€!b QHD l/,f*qlb
e @) E—\ = @ @Yo e
b—c €= b—
‘« @ o) O ()
) AP (h) A*~° (i) A°

FIG. 10. All paths from (cba) to (bca). Bad trees include path (d) or (e).
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FIG. 11. All paths from (acb) to (abc). Bad trees include path (d) or (e).
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“
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FIG. 13. All paths from (cba) to (cab). Bad trees include path (c) or (d).
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of good trees with Figs. 9(b), 9(f), 9(h), and 9(i). Then,
> resanes P(T) + X regoons) P(T)
Y resans PT) + X regoons PA)

Proof. Letususe x :=b—a, y:=c—>b, and x +y :=
c—a. The trees and their probabilities are shown in
Figs. 14-18. We will show

Yoorn+ Y

TeBAD(s) TeGOOD(s)

< A9 (B3)

P(T)

< )»2)6 Z P(T/) +

TeBAD(s)

> PRI,

TeGOOD(s)

which obviously implies Eq. (B3). To get rid of the fractions
in the probabilities we multiply them by the least common
multiple of their denominators, i.e.,

LCM := Y 4 A3 00 + A7)0 + 0792

We get for the left-hand side of the inequality

> P+ Y

TeBAD(s) TeGOOD(s)

LCM P(T)

— oty + 162354y + 10A5H4Y + 6).53+2y + 262352y
ALY 1B TR 4 AT 4 240
4 1207 Ap TR 4 T 100 4 3607
+ 42077 4 87,
And we get for the right-hand side
AP LCM P(T")

> PTH+ Y

TeBAD(s) TeGOOD(s)
— 10A5x+4y + 16)\'3x+4y + 6)\x+4y + 18A5x+2y + 42)L3x+2y
42605 4 672 4 8 + 4243 + 360F + 104"
4 12035 p 24N L QAT 45T g,

L

()\z+)\ z)2(,\y+)\ y)3

’ ATY
P(T) - (Am+)\—x)2()\y+)\—y)3

The difference between the left- and the right-hand side is

4)\‘ S5x +4y

_ 4)\x+4y 4 ]2)\5x+2y _ 12)L—x+2y 4 16)»3x+2y

— 1602 4 823 — 873 43243 — 3207

+ 1223 — 12273 4 16T — 162 T T A
_ 4)\73):74)'
and we can pair up the terms to conclude that this difference
is positive. u

The (bca) versus (cba) case. Note that n‘d'?g;z; = pA2e=b),

Figure 10 shows all paths from s’ = (cba) to s = (bca). We
can combine the bad trees with s’s-path Figs. 10(d) or 10(e),
and the good trees with paths Figs. 10(c), 10(f), 10(h) and 10(i)
to show that the ratio between all trees and their reversals is
smaller than A2(¢—9):

Lemma 25. Forthe bad trees BAD(s) C T (a) withs’s-path
Figs. 10(d) or 10(e), and the good trees GOOD(s) C T (a) with
paths Figs. 10(c), 10(f), 10(h), and 10@) it holds that

> resanes P(T) + X regoons P(T) < 520c—b)
/ n :
> resanes PT) + X regoops P(T)

Proof. We proceed as in the proof for Lemma 24 and finally
get the difference between the left and the right-hand side:

_ 4)\‘4x+y + 12)\‘2x+5y _ 12)\'2)(7)* + 16)\2X+3y
— T6AZTHY 4 835 — 837 4 3207 — 3207V 1227H Y
— 122777 1A ETY — 16T H Y p 4y

_ 4)L—4x—3y‘

4)L4x+5y

|
The other cases. There are three other pairs of states for
which we need to prove Lemma 21, namely the (acb) versus
(abc) case, the (cab) versus (acb) case, and the (cba) versus
(cab) case. However, the procedure is always the same: We
identify the bad and good trees and combine them to conclude
Eq. (11). For the missing paths consider Figs. 11-13. Moreover,
it turns out that these missing cases are somehow symmetric
to the previous cases. Indeed, the paths from (acb) to (abc) in
Fig. 11 include an equivalent set of weights of edges as those
from (cba) to (bca) in Fig. 10. The same is true for the cases
(bca) versus (bac) and (cab) versus (acb) (see Figs. 8 and 12),
and the cases (bac) versus (abc) and (cba) versus (cab) (see
Figs. 9 and 13).

@6

@( T+ Y = cbha
x
d N
—cl
_ =TV
P(T) - (Aw+y+>\fzfy)3()\z+)\fz)2
P(T/) o )\w+t
- (Am+y+>\—m—y)3(>\m+>\—m)2

FIG. 14. Bad tree with path 9(c): (bac) — (cab) — (cba) — (bca) — (acb) — (abc), and good tree with path 9(i): (bac) — (bca) —

(acb) — (cab) — (cba) — (abc).
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Yy
)
Yy
;r+y

)\2m+3y
P(T) = DETUFA— T U)Z(AV A V)3
P(T/) — \Y

ATV A=Y Z(AY A~ Y)3

NN

- >\2ac
P(T) = o o)
AN A—2Y
P(T) - (Aw+y+A—w—y)(>\y+A—y)3()\w_’_)\—m)
>\2w+2y
T TR T ORI
P(T') - A2

FFUF A== 0) (AU F A V)3 (AT F A7)

-y
Y
$+y

. )\3m+3y
P(T) T ATTY AT Y3 (A AT Y)2
P(T) = ATy

ATTY A= =Y 3 (A A —Y)2

>\Sm+2y

P(T) ATV A== Z(AY LA —Y)Z (AT A T)
/ DN
P(T) (>\:13+y+)\ T — y) ()\y+)\ y)2()\ac+A w)
-y
m—l—y @
r+y
>\Sm+2y
T OFTEATE )2 WA V)2 (F A F)
/ PN
P(T)_ ()\ac+y+)\ T — y) ()\y+)\ y)2 AT 4N~ w)
A\3zty
— ETRATE ) (WA )P (A A P)2
P(T’): AT

)\z+y+>\ m—y)(Ay_i_)\ y)2 )\z+)\ z)2
@\ ey
Y
x—l—y

A\2zt+y
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FIG. 15. Bad trees with path 9(d): (bac) — (cab) — (acb) — (abc).
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FIG. 16. Good trees with path 9(b): (bac) — (bca) — (acb) — (abc).
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FIG. 17. Good trees with path 9(f): (bac) — (bca) — (cba) — (abc).
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FIG. 18. Good trees with path 9(h): (bac) — (cab) — (cba) — (abc).
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