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Nina Holden* Scott Sheffieldf
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Abstract

The Schelling model of segregation, introduced by Schelling in 1969 as a model for residential segre-
gation in cities, describes how populations of multiple types self-organize to form homogeneous clusters
of one type. In this model, vertices in an N-dimensional lattice are initially assigned types randomly.
As time evolves, the type at a vertex v has a tendency to be replaced with the most common type
within distance w of v. We present the first mathematical description of the dynamical scaling limit of
this model as w tends to infinity and the lattice is correspondingly rescaled. We do this by deriving an
integro-differential equation for the limiting Schelling dynamics and proving almost sure existence and
uniqueness of the solutions when the initial conditions are described by white noise. The evolving fields
are in some sense very “rough” but we are able to make rigorous sense of the evolution. In a key lemma,
we show that for certain Gaussian fields h, the supremum of the occupation density of h — ¢ at zero
(taken over all 1-Lipschitz functions ¢) is almost surely finite, thereby extending a result of Bass and
Burdzy. In the one dimensional case, we also describe the scaling limit of the limiting clusters obtained
at time infinity, thereby resolving a conjecture of Brandt, Immorlica, Kamath, and Kleinberg.
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Figure 1: The Schelling model on the two-dimensional torus with two types (red and blue). At time ¢t = 0
(left) the types of the nodes are chosen uniformly and independently at random. Each node ¢ is associated
with a neighborhood (shown in green) and an independent rate one Poisson clock. Every time the clock of a
node rings, it updates its type to the most common type in its neighborhood. Eventually we reach a stable
configuration (right).

*Massachusetts Institute of Technology, Cambridge, MA, ninah@math.mit.edu
TMassachusetts Institute of Technology, Cambridge, MA, sheffield@math.mit.edu

© 2019 Springer-Verlag GmbH Germany, part of Springer Nature.



Contents

1 Introduction 2
1.1 History . . . . o 2
1.2 Overview . . . . . o e e e 3
1.3 The Schelling model . . . . . . . . ... e 5
1.4 Mainresults . . . . . . L e e 6
1.5 Notation . . . . . . o . o e e e 11
2 The continuum Schelling model 12
2.1 Occupation measures of random fields: basic definitions . . . . . . . .. ... ... ... ... 14
2.2 Supremum of the occupation kernel on Lipschitz functions for moving average Gaussian fields 15
2.3 Existence and uniqueness of solutions of the continuum Schelling model . . . ... .. .. .. 21
2.4 Long-time behavior of the one-dimensional continuum Schelling model . . .. ... . ... .. 24
3 The discrete Schelling model 32
3.1 The early phase of the discrete Schelling model . . . . . . ... ... . ... ... ..... 32
3.2 Limiting states for the one-dimensional discrete Schelling model .. . ... . . . . ... ... .. 42
4 Open problems 53

1 Introduction

The Schelling model [Sch69, Sch71, Sch78] was initially introduced to explain residential segregation in
cities, and is one of the earliest and most influential agent-based models studied by economists. Variants
of the model have been studied by thousands of researchers within a number of disciplines, e.g. social
sciences, statistical mechanics, evolutionary game theory, and computer science, see the works referenced
below and [Cla91, PWO01, LJ03, VK07, PV07, SS07, DCMO08, Odo08, GGST08, GVN09, GBLJ09, SVW09]
for a small and incomplete selection of these works. Until recently [BIKK12, BEL14, IKLZ17, BEL15b,
BEL16, BEL15a, OF18] most analysis of the model was based either on simulation, non-rigorous analysis or
so called “perturbed” versions of the model (discussed below). We will discuss the Schelling model history
and give an informal overview of the paper in Sections 1.1 and 1.2, and we provide a precise definition of
the model in Section 1.3.

1.1 History

In the original formulation of the model, individuals of two “types” occupy a subset of the nodes of a graph,
and at random times an individual moves to a free (i.e., unoccupied) position in the graph. Individuals move
to locations at which they will have more neighbors of their own type. Schelling showed, using simulations
he implemented manually with pennies and dimes on a ruled sheet of paper [Sch78], that segregation occurs
even if the agents have only a weak preference for being in regions with a high density of their own type.
His findings have been confirmed later by a huge number of simulations of other researchers, and his findings
have strongly influenced debates about the causes of residential segregation [CF08]. The introduction of the
model also contributed to Schelling winning the Nobel Memorial Prize in Economics in 2005 [N05].

The first mathematically rigorous results on the model considered a variant where the dynamics describing
the transition between states were “perturbed” in the sense that agents have a small probability p > 0 of
acting against their preference [You01l, Zha04]. The perturbed model was analyzed by studying the stationary
distribution of the associated Markov chain. In particular, the stochastically stable states, which are states
whose stationary probability is bounded away from zero when p — 0, were studied. The stochastically stable
states are proved to be those which minimize the length of the interface between the two types of individuals
(i.e., the number of neighboring pairs containing one individual of each type) so that using the terminology
of statistical physics the stochastically stable states correspond to Ising model ground states.
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One interesting property of the unperturbed model is that it can be shown to stabilize a.s. in finite
time, i.e., after some point in time the agents stop moving. It has been argued (see e.g. [IKLZ17]) that
these limiting stable configurations have at least some properties in common with the segregation patterns
observed in real cities, e.g. since they tend to appear more irregular than the stochastically stable states of
the perturbed model. We will not address real world segregation patterns in this paper.

The first mathematically rigorous analysis of the unperturbed model by Brandt, Immorlica, Kamath, and
Kleinberg [BIKK12] concerns a version of the model on the one-dimensional torus where the neighborhood
of a node is given by its nearest 2w + 1 neighbors (including itself) for some w € N. They prove that the
configuration of types in the stable limiting configuration consists of intervals of length at most polynomial in
w. In [IKLZ17] the authors consider a two-dimensional Schelling model where an agent only changes location
if the fraction of his neighbors having the same type as himself is < 1/2 — € for some € < 1. They prove that
the expected diameter of the segregated region containing the origin in the final configuration grows at least
exponentially in w?. In [OF18] an upper bound on the size of this region of the same order is established, and
the authors prove that their result holds for e < 0.134. See also [BEL14, BEL15b, BEL16, BEL15a] for recent
rigorous results on the unperturbed Schelling model in one, two, and three dimensions. The models studied
in these papers have a more general initial configuration of types and/or more general tolerance parameters
than the models in [BIKK12, IKLZ17, OF18] and the current paper. The authors are particularly interested
in parameter values which lead to either very high degree of segregation, total takeover of one type, or almost
no changes relative to the initial configuration. The Schelling model is a variant of the so-called threshold
voter model [Ligl3]; see the end of Section 1.3 for further details.

We will focus on a variant of the model which we call the single-site-update Schelling model, briefly
explained later in this paragraph, in which individual vertices are updated one at a time. This variant of the
model is also the one considered in [BEL15b, BEL16, IKLZ17]. Some of the other papers mentioned above
consider the pair-swapping Schelling model, where two individuals of different types will swap positions with
each other if this leads to both nodes having more neighbors of their own type. In both variants of the
model all the nodes of the considered graph are occupied, i.e., there are no free or unoccupied nodes. In
the single-site-update Schelling model unsatisfied individuals change types, instead of swapping with each
other. That is, one picks a random individual and allows that individual to change type if desired, instead
of picking a pair of individuals and asking them to swap locations if desired. In the single-site-update
version, the number of vertices of a given type is not constant. Instead, one imagines that there is a larger
“outside world” beyond the graph being considered, and that when a vertex changes type, it corresponds
to an individual within the configuration swapping location with someone from the “outside world.” The
single-site-update evolution is essentially equivalent to the pair-swapping model evolution in a setting with
an “outside world” region (disconnected from the main lattice graph under consideration) that contains a
large number of unsatisfied individuals of each type. We will focus on the single-site-update variant in this
paper because it is cleaner mathematically (one only has to deal with one individual at a time when making
updates), but we will explain at the end of Section 1.4 that our first main result (Theorem 1.2) also holds
in the pair-swapping setting.

1.2 Overview

We study an unperturbed, single-site-update version of the Schelling model on an N-dimensional lattice with
M > 2 different types. A node is unsatisfied if the most common type in its neighborhood differs from its
current type, and the size of the neighborhood is described by a constant w € N. Adapting the vocabulary
of majority dynamics (see e.g. the survey [MT17] and references therein), we call the type of the node the
opinion of the node. At time zero, each node is assigned an opinion uniformly and independently at random.
Each node is associated with an independent Poisson clock, and every time the clock of a node rings it
updates its opinion to the most common opinion in its neighborhood. In other words, a node changes its
opinion when its Poisson clock rings if and only if the node is currently not satisfied.

We prove a dynamical scaling limit result for the early phase of the Schelling dynamics for any N € N
and M € {2,3,...}. We define a vector-valued function Y™ called the normalized bias function; as explained
below, Y™ (2) is the vector whose components are (a normalizing constant times) the M opinion densities
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(minus their expectations) in the radius w box centered at z. We prove that Y converges in the scaling limit
to the solution Y of a differential equation (more precisely, an integro-differential equation) with Gaussian
initial data. We call the function Y the continuum bias function, and we call the associated initial value
problem the continuum Schelling model. See Theorem 1.2 and Proposition 3.1. Solutions of the differential
equation are not unique for all choices of initial data. However, we prove existence and uniqueness of solutions
for Gaussian initial data.

The basic idea of the argument is to note that even though the initial Gaussian normalized bias function
is very rough, the change in its value from the initial time to a finite later time is a.s. a (random) Lipschitz
function. Focusing on this difference, we are left with a random ODE in the (more regular) space of Lipschitz
functions. To establish existence and uniqueness of the evolution within this space, we wish to apply a variant
of the Picard-Lindel6f theorem, but doing so requires some sort of continuity in the corresponding ODE,
which requires us to understand whether there are situations where two coordinates of the normalized bias
function are very close on a large set, so that even small perturbations lead to big changes in the direction the
functions are evolving. It turns out that one can show these situations are unlikely by establishing control
on the maximal occupation kernel corresponding to the intersection of the initial Gaussian function with a
Lipschitz function (where the maximum is taken over all functions with Lipschitz norm bounded by a fixed
constant). Analogous results for Brownian local time, established by Bass and Burdzy in [BB01], turn out
to be close to what we need, and we are able to adapt the techniques of [BB01] to our higher dimensional
setting with a few modifications.

In the special case when N =1 and M = 2 we also prove a scaling limit result for the final configuration
of opinions. This confirms a variant of a conjecture in [BIKK12].! More precisely, we show in Theorem 1.3
below that the law on subsets of Z describing the limiting opinion of each node converges upon rescaling by
w. The theorem says that if we study the model on the rescaled lattice w™'Z and let A C w™'Z be the
set of nodes for which the limiting opinion is 1, then A converges in law as w — oo, viewed as an element
in the space of closed subsets of R equipped with the Hausdorff distance. The scaling limit result is proved
by studying the long-time behavior of the continuum bias function Y. This is one of the more technically
interesting parts of the paper, as a number of tricks are used to rule out anomalous limiting behavior. Our
conclusion is that in the limit one obtains a random collection of homogeneous neighborhoods, each of width
strictly greater than one. The idea of the proof is to show that if this does not occur, then it will occur if we
make a slight perturbation to the initial data, and a delicate analysis of the differential equation is required
to show that this is indeed the case.

After we describe the continuum dynamics and (for N = 1, M = 2) its limiting behavior, we will need
to do some additional work to make the connection with the discrete model. We consider two phases
separately: First we study the model up to time Cw="/2 for C > 1, and then (for N = 1, M = 2) we
consider times larger than Cw='/2. The first phase of the evolution is governed by the differential equation,
and we prove that the differential equation predicts the evolution of the discrete model well by bounding the
error which accumulates during a short interval of length At. The second phase starts when the solution
of the differential equation has almost reached its limiting state with homogeneous intervals. We show that
with high probability the homogeneous intervals observed at time Cw~'/? will continue to exist until all
nodes have reached their final opinion. Nodes near the boundary between two intervals at time Cw™'/2
have approximately half of their neighbors of each opinion, which makes it hard to control the evolution of
the bias for these nodes; however, we do manage to show that with high probability each interval does not
shrink too much before all nodes have reached their final opinion.

In the remainder of the introduction we will give a precise definition of the Schelling model and state
our main results. In Section 2.3 we show existence and uniqueness of solutions of the continuum Schelling
model by using results from Section 2.2, and in Section 2.4 we prove that for the one-dimensional model
with M = 2 the sign of the solution converges a.s. at almost every point. In Section 3.1 we prove that the
continuum Schelling model describes the discrete Schelling model well for small times and large w. In Section

1The original version of the conjecture in [BIKK12] is for the pair-swapping variant of the model, while we mainly consider
the single-site-update variant in this paper. As we explain in Sections 1.4 and 2, most of our arguments can be adapted to the
pair-swapping setting.
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3.2 we conclude the proof of the scaling limit result for the one-dimensional Schelling model. We also prove
(proceeding similarly as in [T'T15]) that the opinion of each node converges a.s. for any N € N and M > 2,
and we include a lemma which might be related to the typical cluster size for the limiting opinions in higher
dimensions. We conclude the paper with a list of open questions in Section 4.

1.3 The Schelling model

We will start by defining the Schelling model on a general simple graph G with vertex set V(G) and edge set
E(G). The vertex set V(G) may be infinite, but we assume G is locally finite. Let M € {2,3,4,...}. Each
i € V(G) is associated with an opinion in [M] := {1,..., M} and an independent unit rate Poisson clock,
i.e., each node is associated with a clock such that the times between two consecutive rings of the clock are
distributed as i.i.d. unit rate exponential random variables. Let X (i,¢) € [M] denote the opinion of node 4
at time ¢t > 0, and let N(7) := {j € V(G) : (i,7) € E(G)} U {i} be the neighborhood of i. Every time the
Poisson clock of a node rings, the node updates its opinion according to the following rules:

(i) The node chooses the most common opinion in its neighborhood if this is unique. In other words, we
set X (i,t) = m for m € [M] if for all m’ € [M]\ {m} we have |[{j € N(z) + X(j,t) =m}| > |{j €
N(@) = X(4,t) = m'}].

(ii) If there is a draw between different opinions, and the current opinion of the node is one of these
opinions, the node keeps its current opinion.

(iii) If there is a draw between different opinions, and none of these opinions are equal to the current opinion
of the node, the new opinion of the node will be chosen uniformly at random from the set of most
common opinions in its neighborhood.

Note that a.s. no two Poisson clocks will ring simultaneously, even when |V(G)| is infinite. Furthermore,
one can show that for graphs with bounded degree, and for any fixed vertex ¢ € V(G) and a fixed time
t € Ry, the set of vertices whose initial opinion may have influenced the opinion of i at time ¢, given the
times at which the various Poisson clocks were ringing, is a.s. finite, see e.g. [TT15, Claim 3.5]. These two
observations imply that the configuration at each time ¢ is a.s. determined by the initial configuration and
the ring times, along with knowledge about how the draws described in (iii) are resolved.

In this paper, we will consider the Schelling model on a lattice, and we consider scaling limits as the
neighborhood size tends to infinity. Let N € N be a parameter describing the dimension of the graph, and
let w € N be a parameter we call the window size. Let N’ = (—1,1)" (or, alternatively, let N' C (—1,1)" be
a sphere or some other shape; precise conditions on N appear below). Define the neighborhood N(i) of an
element i of ZY by

NG@)={jezZV :wl(j—i)eN} (1)

In most of the paper (at least for N > 1) we will work on a torus whose size is a large constant times
the neighborhood size; precisely, for a fixed constant R € {3,4,...} and defining the one-dimensional torus
S = Z/(RwZ) we will work on the torus S¥. Some places we also consider the model on ZV. In the
remainder of this section we describe the Schelling model in terms of S¥ rather than Z", but we obtain the
model on ZV by repeating the description with ZV instead of S¥. To simplify notation when considering
the Schelling model on S¥, we identify an element i € ZV with its equivalence class in SV.

Assume the initial opinions of the nodes are i.i.d. random variables satisfying P[X (i,0) = m] = M ~! for
all i € SV and m € [M]. Throughout the paper we let R denote the set of rings of the Poisson clocks

R ={(i,t) € S¥ x Ry : the clock of node i € SV rings at time ¢}. (2)

We define the bias of node i € SY towards opinion m € [M] at time ¢ > 0, to be the sum ZjeN(i) 1x(jt)=m-
When the clock of a node rings, the node updates its opinion to the opinion towards which it has the strongest
bias, with draws resolved as described in (ii)-(iii) above. We say that i € SV agrees with the most common
opinion in its neighborhood at time ¢ if ZjeN(i) 1x(n=x(it) = ZjeN(i) 1x(jt)=m for any m € [M]. In
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other words, i agrees with the most common opinion in its neighborhood if and only if it would not update
its opinion if its Poisson clock were ringing.

In the description of the Schelling model above we considered (for simplicity of the description) the
neighborhood N = (—1,1)", but our results are proved for more general neighborhoods, since the more
general case is not significantly more difficult to analyze. Unless otherwise stated, we will assume that
N C (—=1,1)" is an arbitrary open set containing 0, such that AN has upper Minkowski dimension strictly
smaller than N, and such that the following technical condition is satisfied. If zy is a unit vector in an
arbitrary direction, A denotes Lebesgue measure, and we let N + sz denote the set {z + sz : * € N} for
some s € R, then

lim inf %A W+ tzo) \ W + s20) | > 0. 3)

t—0t
s<0

The condition (3) will be used in the proof of Lemmas 2.5 and 2.7. It is obviously satisfied by most of
the smooth-boundary regions one would be inclined to consider. We may for example let N/ = N, where
N, = {z € RN : ||z||, < 1} is a metric ball for the ¢’ norm for some p € [1, 00].

We remark that the first main result of the next section holds for the general N-dimensional Schelling
model on the torus with M € {2,3,...} opinions, while the second main result holds for the torus or the
real line for N =1, M =2, and N = N.

Remark 1.1. For the reader who prefers to focus on a single variant of the Schelling model we advise to
assume the following throughout the paper: dimension N = 1, M = 2 opinions, torus S = S (rather than
ZN = Z), and neighborhood N = (—~1,1)Y = (—1,1). Most of the phenomena and mathematical challenges
of our analysis are present already with these parameters. The model for N > 1 does exhibit different
qualitative properties than the case N = 1, but, besides Section 2.2, most techniques we develop to treat
this case are not specific for higher dimensions.

Finally, let us mention that the Schelling model with M = 2 is a special case of the threshold voter
model. The threshold voter model with parameter T is defined just as the Schelling model on ZV with
M = 2, N symmetric, and w fixed, except that the initial opinions may be sampled according to some other
distribution, and that a node changes its opinion exactly when its clock rings and when at least T of its
neighbors are of a different opinion. Note that the Schelling model corresponds to setting 7' = ||N(0)|/2+1].
The threshold voter model has been proved to fixate for any 7 > (|[N(0)| — 1)/2 [DS93], i.e., for any 4 the
limit lim; . X (7,t) exists a.s. For T'= (JN(0)| —1)/2 and dimension N = 1 the model clusters, which means
that for any fixed ¢, j we have lim;_, o P(X (i,t) # X(j,t)) = 0 [ALM92] (Note that this value of T is slightly
larger than the one relevant for the Schelling model). For T' < 0|N| with 8 < 1/4 and N sufficiently large,
the process coexists, meaning that there are invariant measures which are not a mixture of the extremal
measures with only 1 or only 2 [Lig94].

1.4 Main results

Our first main result is a dynamical scaling limit result for the Schelling model. We prove that a function
Y describing the opinions of the nodes in the early phase (times up to order w~="/2) of the Schelling model
on the torus, converges in law as w — oo. For R € {3,4,...} let S be the torus of width R, i.e., S =R/ ~,
where ~ is the equivalence relation on R defined by x ~ y iff z — y is an integer multiple of R. Denote the
N-dimensional torus of side length R by SV =& x -+ x S. Let C(SY x R,) denote the set of continuous
real-valued functions on S x R, and let Cp;(SY x R ) denote the set of functions which can be written in
the form f = (f1,..., fum) for f, € C(SY xRy)and m =1,..., M. Equip Cp(SY x R,) with the topology
of uniform convergence on compact sets. Define the unscaled bias function Y, by

. 1
ym(z7t) = Z (HX(j,t)m - M) .

JEN(7)
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Then define the (normalized) bias function Y = (Y*,...,Y%) € Cu (SN x Ry) by
1
Yo (x,t) = T/Qym(ww,tw_N/Q) me[M], zew'zZN, t>0, (4)
w

and for x ¢ w™'ZN let Y,(x,t) be a weighted average of the < 2V points 7 € w™'Z"N which satisfy
lz = oo < w™

N
Y (x,t) = > (H(l—ka —mn) Y (Z,1). (5)

ZEWTIZN ||z—Z||co<w—1 \k=1

See Figure 2. Note that Y encodes the bias of each node towards each opinion 1,..., M. Also note that
when defining Y we do not only scale space; we also scale time by w~"/2. The rescaling in space guarantees
that Y (-,0) converges in law to a Gaussian field as w — oco. The rescaling in time guarantees that for fixed
x € § the change in Y"(z,-) during a time interval of order 1 is of order 1, since during an unscaled time
interval of length w=V/2 there are typically order w=V/2 . w"N = w™/2 nodes in the neighborhood of any
fixed node which change opinion, which implies that the change to Y (z, ) for any fixed x is of order 1. Due
to the rescaling of time, the convergence result of the following theorem only describes the evolution of the
bias in the very beginning (more precisely, up to times of order w=% / 2) of the Schelling model. However, as
we describe below, for the one-dimensional model one can use the theorem to also obtain information about
the final configuration of opinions, since the sign of the bias function can be shown to stabilize after times
of order w=N/2 = w12 for N = 1.

Theorem 1.2. In the setting described above, Y™ converges in law in Cpr (SN x Ry to a random function
Y as w — o0.

The theorem is an immediate consequence of Proposition 3.1 in Section 3.1, which identifies Y as the
solution of a particular differential equation with Gaussian initial data. Note that this theorem holds in rather
large generality: For all dimensions N € N, number of opinions M € {2,3,...}, and general neighborhoods
N. However, we have not proved the theorem for the model on Z¥, only for the model on the torus; the
reason for this is that we do not establish that the differential equation describing the evolution of Y is
well-defined on RY for N > 1.

As we discuss right below, Theorem 1.2 is an important input to the proof of our second main result,
Theorem 1.3, which is a scaling limit result for the final configuration of opinions in the one-dimensional
Schelling model. In Theorem 1.3 we consider the model on either the torus S or on Z, and have M = 2
opinions and neighborhood A\ = N,. In other words, we consider the base case in Remark 1.1, except that
we allow both S and Z. By [DS93] (see Proposition 3.10 below for the analogous result for general M) the
opinion of each node converges a.s. as time goes to infinity, hence each node is associated with a unique
opinion in {1, 2} describing its limiting opinion.

For V =8 and V = R define

D) :={A=(A1,43) : A, CV is closed for m =1, 2}.

Equip D(V) with the topology of convergence of A; and A, for the Hausdorff distance on compact sets. The
appropriately normalized limiting distribution of opinions in the Schelling model, is a random variable in
D(V). The following theorem says that this random variable converges in law in D(V) as the window size
w converges to co. In the theorem below we identify S and S with {0, ..., Rw — 1} and [0, R), respectively.

Theorem 1.3. Let V =Z and V =R, orlet V=S and V = §. Consider the one-dimensional Schelling
model on V as described in Section 1.8 with window size w € N, M = 2 opinions, and N’ = N. Define
A*Y € D(V) by

AV = (AY AY), AL ={juteV :jeV, Jim X(j,¢) =m} form=1,2.
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Figure 2: The graphs show the bias function Y at four different times for the Schelling model on the torus
of dimension N = 1 with M = 3 opinions. Each color in the figure corresponds to one of the M opinions.
The initial data of Y™ (upper left figure) converges in law to the Gaussian field B defined in Section 2 when
w — 00. The evolution of Y can be well approximated by the differential equation (6) on compact time
intervals, see Theorem 1.2 and Proposition 3.1. When we have reached the final configuration of opinions,
each function Y, m = 1,2,3, is piecewise linear with slopes +2w'/? and 0, and values in the interval
[—2w!/2L 20w/2(1 — &)]. Regions in which Y% equals 2w!/2(1 — &) correspond to long intervals where
the nodes have limiting opinion m. We see that the natural rescaling of the discrete bias function to get a
non-trivial limit for the final configuration is to replace the multiplicative factor w='/2 in (4) by w='. For
the continuum analog Y of Y™, each function Y,, converges to +oo at almost every point, such that for each
fixed = the function t — |Y,,(xz,t)| is approximately linear in ¢. The thick line at the x axis in the lower
right figure represents the limiting opinion of the nodes. The plots are made with window size w = 100 and
torus width R = 14.

Then AY UAY = {jw™! : j € V} a.s., and AY converges in law as a random variable in D(V') to a limiting
random variable A = (A1, A2). The sets A1 and As have disjoint interior and union V' a.s., and each set
A for m = 1,2 is a.s. the union of at most countably many closed intervals each of length strictly larger
than 1.
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Figure 3: The graphs show the function yw = YW — Y3¥ for the Schelling model on the torus of dimension
N =1 with M = 2 opinions, which evolves approximately as described by (11). The plots are made with
window size w = 100 and torus width R = 14.

When we prove the theorem in Section 3.2 we will describe the limiting random variable A in terms of
the solution Y of the initial value problem mentioned above. We will not describe the law of this random
variable further, but we remark that if I is defined to be the maximal interval satisfying either 0 € I C A,
or 0 € I C As, then the length of I decays at least exponentially; this holds by Lemma 3.9, and since the
event considered in this lemma holds independently and with uniformly positive probability on each interval
[10k, 10k + 5], k € Z (see the proof of [BIKK12, Theorem 1] for a similar argument).

The solution Y of the differential equation evolves deterministically once the random initial data are fixed.
Therefore the final configuration in the discrete one-dimensional model is essentially determined at time
t = 0, i.e., the randomness of the Poisson clocks has only minor impact on the final configuration of opinions.
Furthermore, due to the rescaling in time in (4), one can see already at time O(w~'/?) approximately what
the final configuration of opinions will be, since the signs of Y eventually stabilize in time. More precisely,
for each fixed x the limit lim;—_, ., sign Y (x, t) exists a.s., and S can be divided into intervals of length strictly
greater than one on which the limiting sign of Y is constant. By a coupon collector argument, the time it
takes until the final configuration is reached in some interval of length ©(w) is Q(log w), since the clock of
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a constant fraction of the nodes must ring in order for this to happen. We note that the bias of most nodes
stabilizes already at time O(w’l/ 2), while the opinion of a node does not stabilize until a time of order 1
with constant order probability. We remark that the strategy outlined here for the one-dimensional Schelling
model does not immediately apply to the higher-dimensional Schelling model, since we have not proved that
lim; o sign Y'(x,t) exists a.s. in higher dimensions.
$38228888to0; 0
:ooooo J FIY DX XX XN NN XN Ny

..O.@....QO......Q........ w=2

-oooo-@...oooooo.ooo-oooooo.o..o.ooooon w = 3

Figure 4: Left: initial configuration of opinions in the Schelling model on the torus for N = 2, M = 2,
R =9, and w = 1. Middle: one possible final configuration of opinions with initial data as on the left
figure. Observe that all nodes agree with the most common opinion in their neighborhood. Right: final
configuration of opinions in the Schelling model on the torus for N =1, M =2, R =15, and w = 1,2, 3.

Figure 5: Final configuration of opinions in the Schelling model on the torus for N = 2, M = 2, and a torus
width of 4000 nodes. Left: w = 4, middle: w = 8, and right: w = 12. Simulations by Omer Tamuz.

Other results in the paper of independent interest include Theorem 2.1, which establishes existence and
uniqueness of the solution of the differential equation mentioned above, and Theorem 2.4, which says that
for a certain family of Gaussian fields the supremum of its occupation kernel on Lipschitz functions is finite.

Finally we remark that our methods can be adapted easily to certain other variants of the Schelling
model. For example, we may consider a perturbed variant of the model, where each node acts against
its own preference with probability p € (0,1) every time its Poisson clocks rings, e.g. it chooses some
opinion uniformly at random from [M] instead of changing its opinion to the most common opinion in its
neighborhood. In this perturbed model a variant of Theorem 1.2 still holds, but the continuum bias function
would evolve slower than with the unperturbed dynamics.

The results above are stated for the single-site-update variant of the Schelling model. In the version of
the Schelling model studied in certain other papers, however, the nodes swap opinions rather than changing
opinions; equivalently, the nodes have a fixed opinion and they change locations in order to be surrounded by
nodes of a similar opinion to themselves. In this formulation of the model we would consider a finite grid (e.g.
the torus), and each time step could consist of choosing two nodes ¢, j uniformly at random and swapping
their opinions if the opinion of node ¢ (resp. j) equals the most common opinion in the neighborhood of
node j (resp. ). Defining Y* using (4) and (5), the continuum approximation ¥ to Y would evolve as

10
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described by a particular differential equation with random initial data, i.e., a variant of Theorem 1.2 still
holds in this setting. This differential equation also describes certain variants closely related to Schelling’s
original model, where some nodes are unoccupied and individuals may move to unoccupied sites if they are
not satisfied. See the introduction of Section 2 for more details.

A variant of Theorem 1.3 also holds for the pair-swapping variant of the Schelling model if the torus
width R — oo sufficiently fast as w — oo. Restricted to some bounded neighborhood J of the origin, the
main difference between the pair-swapping Schelling model and the single-site-update Schelling model, is
that in the former variant of the model unsatisfied nodes of one type will change type at a higher rate than
unsatisfied nodes of the other type. For example, if M = 2 and there are more unsatisfied nodes of type
1 than of type 2 in the system overall, unsatisfied nodes of type 1 will tend to get replaced more slowly
than unsatisfied nodes of type 2. When R — oo, the total variation distance between the two variants of
the model restricted to J and some bounded time interval goes to zero. Since the system stabilizes in finite
time, for any given w we can find R such that the two models restricted to J evolve very similarly in total
variation distance. In particular, if R — oo sufficiently fast, then the limiting configuration of opinions in
the pair-swapping Schelling model restricted to J converges in law to the same limit as the single-site-update
Schelling model on Z. The variant of the problem considered here (pair-swapping model; R — oo sufficiently
fast as w — 00) is exactly the variant studied in [BIKK12], hence the discussion in this paragraph addresses
the precise form of conjecture in [BIKK12] about scaling limits for the one-dimensional Schelling model.

Our results above also extend easily to other lattices than ZV and S¥ (assuming N(4) is still defined by
(1) for each node ).

1.5 Notation

We will use the following notation:

e If a and b are two quantities whose values depend on some parameters, we write a < b (resp. a = b) if
there is a constant C' independent of the parameters such that a < Cb (resp. a > Cb). We write a < b
if a < band a = b. (We will sometimes abuse notation and use the same terminology when C' depends
on some parameters but not others, but this will be made clear in context.)

e For any N € N let A denote the Lebesgue measure on RV or the torus SV.

e For N € N and a topological space V let C(V") denote the space of continuous real-valued functions
on V¥, equipped with the topology of uniform convergence on compact sets.

e For N € N and either V.= S or V = R let £(V") denote the space of real-valued Lipschitz continuous
functions on V¥ equipped with the topology of uniform convergence on compact sets. For K > 0

define LK (VN) c £(VN) by

_ !
LX)y =Ry e £(VY) : lyllo < K2V and Vk € {1,..., N}, sup M < KoN-1
m,w'EVN,mkyﬁa:;v, ‘ik*l’“
T = ac_fl-Vj #k

e For M, N € N and either V =8 or V = R define Cps (V) (resp. Ly (VY), LE (V) to be the space
of functions f = (f1,..., far) taking values in R such that for each m € [M] we have f,, € C(VY)
(resp. fm € LVY), fm € LE(VY)).

e For any topological space V let B(V') denote the Borel o-algebra.

See Sections 1.3, 1.4, and 2 for additional notation.

11
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2 The continuum Schelling model

In this section we will introduce a differential equation which describes the early phase of the Schelling
dynamics when the window size w is large. We call this differential equation with appropriate initial data
the continuum Schelling model.

The main result of this section is the existence and uniqueness of solutions of the differential equation
(Theorem 2.1), along with a result on the occupation kernel of Gaussian fields (Theorem 2.4) and some
properties of the continuum one-dimensional dynamics (Proposition 2.14).

Let NeN, M €{2,3,...},and R € {3,4,...}, and let V =8 or V = R. The solution of the differential
equation we will define just below is a function Y = (Y7,...,Ya), i : VYV xR, — R, which is the continuum
analog of the function Y% defined by (4) and (5). Define the plurality function p : RM + {0,1,..., M} by

mif Yy, > max  Ym,
ply) = m/e[M]\{m}
0  if there is no m for which y,, > max Y.

m/e[M]\{m}
Letting A" C (—1,1)" be as in Section 1.3 define the neighborhood of = € V¥ by
N(x) =4z e VN . 2/ —z e N},

where we view ' —  modulo addition of an element in RZ" if V' = S. Consider the following differential
equation

Yy, [ _
ot 0= / N )(1 ~ M Y@ y=m = M Ly @ )zmd’  me M, zeVN, >0 (6)
' eN (x

We will prove in Proposition 3.1 that this differential equation approximates the early phase of the Schelling
dynamics well for large window size.

An (N, M)-random field is a random map from V¥ to RM. Let B be a multivariate Gaussian (N, M)-
random field (see Section 2.1) on the probability space (€2, F,P) with mean and covariance functions given
by M,,(z) = 0.and

M-1 / I

N AAWN(z) NN (2))  for m=m/,
Conm (@, 27) = { A}—]\/{z)\(/\/’(:z) NN (z')) for m # m'. (7)
We prove in Lemma 3.2 that B is well-defined as a continuous field. Although we will not need this
formulation, we remark that one way to construct B involves starting with W = (Wy, Wa, ..., W), where

the W; are i.i.d. instances of white noise (each rescaled by 1/v/ M) on N-dimensional space, and then writing
Wi=W,;— — > wi,

so that the Wz sum up to zero a.s. and each Wz describes (in a limiting sense) the “surplus” of individuals
with opinion 7. We can then let B(x) denote the integral of W /v/2 over the set N (x).

12
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Let the initial data of (6) be given by B
Y (z,0) = B(z), Vo e VN, (8)
The following theorem will be proved in Section 2.3.

Theorem 2.1 (Existence and uniqueness for (6), (8)). Let V=8 and N € N, or let V. =R and N = 1.
Let M €{2,3,...} and R € {3,4,...}, and let N C (=1,1)" be as defined in Section 1.3. Then the initial
value problem (6), (8) a.s. has a solution Y : VN x [0,00) — RM. This solution can be written as the sum
of the function (x,t) — B(x) and a function y : VN x [0,00) — RM satisfying the following properties. For
any t > 0, we have y(-,t) € L4, (VN), so that in particular y(-,0) = 0, and y is continuously differentiable
in t. The solution Y just described is unique in the space of functions satisfying these properties.

Note that we have not proved that the initial value problem (6), (8) is well-defined for N > 2 and V =R,
but we believe that the above theorem also holds in this case. As we will discuss in Section 2.3 there exist
initial data for which (6) does not have a unique solution (also when N =1 and/or V = §), and solutions
of (6) do not in general vary continuously with the initial data.

For any w € 2 and m € [M] define the random function ¢% : Cps (V) — LY(VY) by

m

Rl )(17M_1)1P(B(m’)+y(x’)):m*M_llp(B(x’)+y(f’))¢m do', Vre VY, yelu(VY). (9)
' €N (x
Also define ¢¥ : Cpr(VY) — L3, (V) by ¢¥ = (¢%,...,¢%,). Note that solving (6), (8) is equivalent to
solving the following initial value problem for a.e. w €
9y
Tty =¥yl 1),  t>0,
Wity =60 1 o)
y(z,0) =0, re V¥V,

We obtain a solution to (6), (8) by defining Y (#,t) = y(z,t) + B(z) for all t > 0 and x € VV.

We also observe that (6) is equivalent to a single differential equation when M = 2. Let sign : R —
{=1,0,1} denote the sign function, which is defined to be 0 at 0. Defining Y=v!— Y2, the initial value
problem (6), (8) is equivalent to

)% .
—(z,t) = / sign Y (2, t) da’, Vee VN t>0,
ot z' €N (x) (11)

Y (,0) = B(x),

where B is the centered Gaussian field with covariances Cov(B(z), B(z')) = AN (z) NN (2)).

Finally, we will briefly state the analog of (6), (8) for the setting of the pair-swapping variant of the
Schelling model. See the end of Section 1.4 for the definition of this model. In this variant of the model the
initial data for the continuum approximation ¥ : SV x Ry — RM to Y : SN x Ry — RM is still given by
(8), while the differential equation describing the evolution of Y is given by

oY,
ot (.%',t) = /-’EN( )()‘(SN) - Am(t))lp(Y(x’,t)):m - Am(t)lp(Y(x’,t’));ém d.’L‘/,

me[M], €8N, t>0, An(t) :=A{zeSY : p(Y(z,t)) =m}).

(12)

The main difference between (6) and (12) is that the rate at which ¥ changes in (12) depends on the overall
fraction A,,(t) of points with the various biases. Also observe that the integral of Y,(-,t) is constant in
time, which is consistent with the fact that the number of nodes with opinion m is constant. Theorems
1.2 and 2.1 (for the model on the torus) also hold for the pair-swapping Schelling model, and are proved
exactly as before. Notice in particular that any solution of (12), (8) can be written on the same form as the

13
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function Y in Theorem 2.1 (except that £4,(V) is replaced by L§f(V) for some constant C' > 1), and
since y(-,t) € L§F (V) we can still apply Theorem 2.4 in this setting. The initial value problem (12), (8) also
describes the situation where each node is unoccupied with constant probability in the initial configuration,
and individuals (who have a fixed type or opinion) may move to an unoccupied node if this would make
them satisfied.

2.1 Occupation measures of random fields: basic definitions

We now give a short introduction to the theory of occupation measures of random fields, which is used
frequently in our study of the continuum Schelling model. We refer to [GH80] for further information.

Let N,M € N. An (N, M)-random field on a probability space (2, F,P) is a collection B of random
variables with values in R, which are indexed by the N-dimensional vector space VN for V. =Ror V =S,
ie, B={B(z) : € VN} or B=(B(x)),cy~. If M =1 we say that the field is an N-random field.

The field B is Gaussian if M = 1 and if, for every £k € N and z',...,z* € V¥, the random variable
(B(x'),...,B(2"*)) is multivariate Gaussian. We say that B = (Bi,..., By) is a multivariate (N, M)-
Gaussian field if, for every a@ € RM | the weighted sum Zﬁle am By, is a real-valued Gaussian field. By e.g.
[Ad110], a multivariate Gaussian field is uniquely determined by its mean m =(my,...,mys) and covariance
matrix C = (Cy, m’)m,m’e[nm), Which satisfy the following relations with t denoting the transpose of a matrix

m(z) = E[B(z)], C(z,2) = E[(B(JJ) —m(z))"(B(z') — m(a:’))L x,x € V.

White noise on V¥ for V=8 or V =R is a collection of random variables W = (W (X) : X € B(VY))
such that (i) W(X) ~ N(0, \(X)) for any X € B(VY), (ii) W/(X1UX3) = W(X1)+W (Xy) if X1, Xo € B(VY)
and X; N Xy = 0, and (iii) W(X;) and W (X3) are independent if X, Xo € B(VY) and X; N Xy = . Note
that for a fixed set X € B(VY) we can define an N-random field B = {B(z) : = € VN} by defining
B(z) := W(z 4 X), where 2 + X = {z + 2’ : 2/ € X} for any z € V. We call a field that can be written
on this form a moving average Gaussian field.

The following definition is from [GHS80, Section 21]. See [GH80, Theorem 6.3] for a proof that the
occupation kernel « described below is well-defined when px is a.s. absolutely continuous with respect to
Lebesgue measure .

Definition 2.2 (Occupation measure and occupation kernel). Let N,M € N, let V = S or V = R, and
consider an (N, M)-random field B = (B1(z), ..., By (x))zey~ on the probability space (Q, F,P).

e The occupation measure j1 = (px)xep(vn) is defined by

px(A):=NXNB7YA4),  AcBRM).

e If yux is a.s. absolutely continuous with respect to Lebesgue measure A for all X € B(VY), let a(a, X)
denote the Radon-Nikodym derivative of px with respect to A, i.e.,

AX NBHA) = /Aa(a,X) da,  AeBRM). (13)

Let o be chosen such that a(-, X) is measurable for each fixed X € B(VY), and a(a,-) is a o-finite
measure on (VN B(VY)) for each a € RM. We call a the occupation kernel of B.

e For f: VN — RM let a(f,-,-) denote the occupation kernel (provided it exists) of the field B — f.

e More generally, for k € {1,...,N — 1}, 2/ = (2},...,2}) € V¥ and f : VN — RM let a(a/, f,",")
denote the occupation kernel (provided it exists) of the (N — k, M)-random field

(B(@1,. s &Ny @,y @) — [0, TNk @, ,x;c))(ml on )V Nk

.....
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2.2 Supremum of the occupation kernel on Lipschitz functions for moving av-
erage Gaussian fields

In [BBO1, BB02] the authors prove that the supremum on Lipschitz curves of Brownian local time is finite.
In this section we will prove a higher-dimensional analog of this result, stated in Theorem 2.4 below. We
consider the supremum on Lipschitz functions of the occupation kernel of a particular centered moving
average Gaussian field B.

The idea of the proof is to define various (N + 1)-dimensional boxes on different scales, and bound the
number of such boxes intersected by both the graph of B and a Lipschitz function f, uniformly over all
choices of f. On each scale we proceed by using that f is approximately constant, while B fluctuates rapidly.
We also prove that if f and g are uniformly close then the occupation kernel of B on f and g, respectively, are
close with high probability. This allows us to show that the occupation kernel is continuous on a countable
dense set of functions. Since the set of Lipschitz continuous functions with bounded Lipschitz constant is
compact for the supremum norm, we can conclude that the continuous extension of the occupation kernel
on this countable dense set has a finite supremum. We start the section by proving existence and basic
properties of the occupation kernel of B on any fixed Lipschitz function.

Theorem 2.4 will imply that for any solution Y of (6), (8) on S and any m,m’ € [M], m # m/, the field
Y, — Y, is close to 0 only for a small subset of SV simultaneously. This will help us to prove existence,
uniqueness and other properties of solutions to (6), (8). Since B,, — By, has the law of a constant multiple
of B,,, it will be sufficient to obtain our result for the following real-valued field B.

Remark 2.3. We will assume throughout the section that B = (B(xz)),cs~ is the centered moving average
Gaussian field with covariances given by

C(z,z") = A(N(z) NN (")), r,z’ € SN. (14)

Observe that B is a moving average Gaussian field as defined in Section 2.1. The proof of the follow-
ing theorem uses ideas from [BBO1, BB02]. See Section 2.1 for the definition and basic properties of the
occupation measure of random fields.

Theorem 2.4. Let B = (B(z)),esn be the centered Gaussian field with covariances given by (14), and let
K > 0. For each fized f € LX(SN) the occupation kernel off,-,-) of B — f exists a.s. Furthermore, a.s.
there exists a random field & = {a(f) € R : f € LE(SN)} satisfying the following properties.

(I) For each fived f € LX(SN), we have a(f) = a(f,0,SV) a.s.
(II) Almost surely, f — a(f) is continuous on LX(SN) equipped with the supremum norm.

(IIT) Almost surely, sup e pxsny a(f) < oo.

First we will prove the existence and various properties of the occupation kernel for a certain class of
Gaussian random fields. In particular, we study fields given by B plus a Lipschitz continuous function, and
fields obtained by fixing some coordinates of this field.

Lemma 2.5. Let K > 0 and f € LX(SY). Define B=B- f, where B is the centered Gaussian field on
SN with covariances given by (14). Then the following holds a.s.

(I) B has an occupation kernel a(f,-,).
(I) For allk € {1,...,N —1} and almost all ' = (z,...,2}) € S* the (N — k)-field
@ B, a7, xh)
for a" = (af,...,2%_,) € SN7F, has an occupation kernel a(a’, f,-,-). For almost all a € R the

following holds for all X' € B(S*) and X" € B(SN~F)

a(f,a, X" x X') = / a(@, fa, X") da'. (15)

’
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Proof of Lemma 2.5. By (14), we have Var(|B(z') — B(z)|) = AN (z)AN(2")), where the implicit constant
is independent of x, 2’ € SN and A denotes symmetric difference. Since z, 2’ € SV, the difference z — 2’ is
only defined as an element in RY modulo RZY, but we will view 2 — 2’ as an element in RY by choosing
the equivalence class such that ||z — 2'||; is minimized (with some arbitrary choice of equivalence class in
case of draws). By (3) it follows that Var(|B(z') — B(z)|) = ||#' — z||1, where the implicit constant is again
independent of z, 2’ € SV, but may depend on all other parameters. Since the probability density function
of a standard normal random variable is bounded, for any = € SV,

nmmfefl/ p[|§(x')—é(x)|ge}dx’5/ |2’ — 2| ? da’ < oo. (16)
e—0 SN SN

By [GH80, Theorem 21.12] we know that if B is a random field for which the left side of (16) is finite, then
B has an occupation kernel a.s. Applying this result concludes our proof of (I).

The same theorem also implies the existence of the occupation kernel a(z/, f,-;+) for a.e. fixed 2’ =
(x},...,2}). The identity (15) follows by [GH80, Theorem 23.5], since for any k € {1,...,N — 1} and
= (2, .2 2. xh) €SN 2 = (2, .. 2 ) € SNTE 2 = (2,...,2}) € SF,

/ sup € P[|B((F1, . EN—iy @y ) — B, ol 2h)| < €] dE
SN—k €>0

< / 17 — 2|72 dF < oo.
N—k

O

Now we will construct a countable set of functions which is dense in £X(S™) for the supremum norm.
For K > 1 let £LX*(SN) denote the space of functions f € £(S") that satisfy the following properties: (i)
for each x € 27FZN | f(z) € 27%Z, (ii) for each x & 27¥ZN | f(z) is a weighted average of f at the < 2V
points Z € 27%Z" which satisfy ||z — Z|| < 27F, where the weights are defined as in (5), (iii) || f||psv) <
K2V +27% and (iv) if x, 2’ € 27%FZN satisfy ||o —2/[|; = 2% then |f(z) — f(2')] < K2N~*=1 4+ 227 Define

LE(SN) = | £ (sM). (17)

keN
The following lemma implies that £5(8Y) is dense in £X(SV) U LK (SY) for the supremum norm.

Lemma 2.6. For any f € LK (SYN) and k € N there is a canonically defined element f* € LE*(SN) such
that || f — ||~ < 27, where the implicit constant is independent of k and f, but may depend on K and
k.

Proof. For each x € 27%ZN let f*(z) be the multiple of 27% which is closest to f(x). For z ¢ 27*ZN let
f*(0) be defined such that condition (ii) in the definition of L%*(SN) is satisfied. It is immediate that the
properties (i)-(iv) in the definition of LX*(SV) are satisfied. O

Our next lemma proves some basic properties of the field B. From (20) one can deduce that for two close
points z,z’ € § the random variable B(z) — B(z') is typically not too small, which will help to lower bound
the occupation kernel at any fixed level. From (21) we will deduce that if f, g are close then the occupation
kernel of B on f and on g are typically not too different. This will help us later to establish continuity of
the occupation kernel in f. By (14) we may couple B with an instance of white noise W on S¥ such that
for any « € S, we have B(x) = W (N (z)). Define a filtration (F;)c[0,r—2 by

Fi=0Wlswmp,),  Di:= U N((s,22,...,2N)). (18)

s€(0,t], (z2,...,xn)ESN -1

Let 0 < s<t< R-—2and (z2,...,7y) € R¥~L. Conditioned on F, the random variable B(t,xo,...,zy) is
a Gaussian random variable with expectation W(N((¢, z2,...,zn)) N Ds) and variance depending only on
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t — s. Therefore there exists a function p : (0, R—2) x R x R such that p(t — s, W(N((t,za,...,zn)) N Ds), ")
is the probability density function of B(t,x2,...,xx) conditioned on F,. By (14), and with z = (¢,0,...,0)
and p(s, a,y) = (2ms) /2 exp(—|y — al*/(2s)),

p(t,a,y) = AN () \ Do), a,y). (19)
Lemma 2.7. Let p be given by (19). Fort € (0,R—2) and a,y € R,
pt,a,y) <7172, (20)

where the implicit constant is independent of t,a,y, but may depend on N'. Let § € (0,1/2), a € R, and
assume f,g : [0, R — 2] — R satisfy || f — gl|Le=(0,r—2)) < 6. Then

R—2
/0 Ip(t, @, (1) — p(t, a,g(t))] dt < Slog(1/5), (21)

where the implicit constant may depend on N .

Proof. Since p is continuous in ¢ by (19) and since p(t,a,y) =< 1 for t > 2 and any a,y € R, in order to prove

(20) it is sufficient to prove liminf,_ot'/2p(t,a,y) < 1. By the explicit formula for p this follows from (3).
The estimate (21) follows by the exact same argument as for the case p = p, which is considered in [BB01,

Lemma 3.4], except that we use (20) instead of the corresponding estimate for p. O

The next lemma will be used to show that if two functions f, g are close for the supremum norm, then
the occupation kernel of B on f is typically not too different from then the occupation kernel of B on g.

Lemma 2.8. Let d € (0,1 A (R — 2)], and let f,g be two functions defined on some N-dimensional cube
I c 8N with side lengths d. Assume that || f — gllre(ry < & for some 6 > 0. Then for all b > 1 and with
alf,I)=a(f,0,1) and a(g,I) = a(g,0,I) as in Definition 2.2,

logPa(f,1) - a(g, 1) > bd™ %/ (s10g(s71))"/2] = —b,

where the implicit constant is independent of 6, f and g.

Proof. Assume without loss of generality that I = [0,d]". Couple B with an instance of white noise W as
described above the statement of Lemma 2.7, and recall the filtration (F;); and the sets D; C RY defined
by (18). For any t € [0,d] define I, = [0,#] x [0,d]N"1 c SN, and let Af = a(f, L), AY = a(g, 1),
and A, = Af — AY. Then (A{)te[O,d]v (A?)icj0,q)» and (Zt)te[o,d] are stochastic processes adapted to the
filtration (F)sepo,q)- To simplify notation we write f(¢,2') instead of f(¢,27,...,2%_,) for £ € R and
o' = (2),...,2%_ 1) € RN7L Let t,t5 € [0,d] satisfy t; < to. By Lemma 2.5 (II) and (20) of Lemma 2.7,

E |:Atf2 - A{1 ‘]:t1:| =E [/[ ! a(x/vf('vw/)a [tlth]) d$/ ‘ Ftl]
O,d N-—-1

to—1t1
/[ B / p<5,N((t2,l‘/1,,,,’x/]V71))ﬂDth(tl+87I/)) dsdz’
0,d)N-1 Jo
to—t

j del/ ! 871/2d5
0

< dN"2,
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By a similar argument E[A], — Af | F,] < d¥~1/2. By (21) we get further

‘E[Avh - ‘;Itl ‘ftl“ =

- V o, Fa). . ta]) = a(@', 3, 2)), [t ) o’ | fﬂ]
[0,d]N -1

= / N-1 /
0,d 0

—p(S,N((t27fL'/17 s 71'?\]—1)) N Dtl?.g(tl + 871./)) ’ ds da’
< dN¥"161ogé.

p(s,N((tQ,z’l, ey 1)) N Dy, f(t1 + s,:c'))

The lemma now follows by [BB01, Lemma 2.1]. O

The next lemma bounds from above the number of rectangles of width L~! and height L~/2 that
intersect that graph of B.

Lemma 2.9. Let L > 1, a € R, and define L := [L*?]. Form € {1,...,L} define the (N +1)-dimensional
rectangle J™ by p
J" = [m—-1)L mL™ Y < [0,L7V ! x [a,a + L7Y).

Let A be the number of rectangles J™ for m € {1,..., L} which intersect the graph {(z, B(x)) € SN xR :
x € SN} of B. Then the following estimate holds for all € > 1 and e € (0,1]

P[A > LY+ < 17§,
where the implicit constant is independent of a and L, but depends on € and &.

Proof. Let E,, be the event that the graph of B intersects J™, let J™ = [(m — 1)L, mL™] x [0, L=}]N -1,
let 2™ = (mL~1,0,...,0) € J™ and define the event E! by El, = {|B(z™) — a| < L7'T¢/1}. Define the
random variable A™ by A™ = Em/gm 1z . By (20), for mg > my,

PIE, | Foyr-] % (o — ma) L) THPL7H10 < (my —my )~ /2L/10,

Therefore, for any m € {1,..., E},
B L
E[AL _A™ |]:mL*1] =< Zd—l/ZEE/lO < 51/2—0—6/10.
d=1

By applying [Bas95, Corollary 1.6.12] to a constant multiple of the sequence {Am/zl/2+f/10}1<m<i, we get

log P(AL > L1/2+e) < _Fe/10,

For any z,z" € § and b > 1 we have E[|B(z) — B(z')|] < ||z — 2'||*/? for an implicit constant depending
on b. By a quantitative version of the Kolmogorov-Chentsov theorem as in e.g. [MS16, Proposition 2.3], the
function B is v-Holder continuous with (random) constant C(v) for any v < 1/2, and P[C(y) > C] decays
faster than any power of C. In particular, P[C(1/2 — ¢/100) > L¢/'%] < L=¢ for any &. Observe that if
C(1/2 — €/100) < L1 and E,, occurs, and if L is sufficiently large, then E’ also occurs since for some
xeJm,

|B(xm) _al < |B($m) —B(l‘)| + |B(ZL‘) _a| < NLE/IOO(L—I)I/Q—e/IOO +E—1 < Z—1+e/10.

Therefore
E,, C E!, U{C(1/2 — €/100) > L/}
S0 B o
{A>LY%ey c (AL > LYy U {C(1/2 — €/100) > L1900},
and the lemma follows by a union bound. O
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In the next lemma we define a number of high probability events G, G%, G5 which will help us conclude
the proof of Theorem 2.4. On the event G¥, for any g € G¥(SV) we have an upper bound for the number
of cubes of side length 27* that intersect the graph of both B and ¢. This will imply an upper bound for
the occupation measure of B on g. Occurrence of the events G5 and G% will guarantee continuity of the
occupation kernel for the supremum norm.

Lemma 2.10. For any k € N divide SV into N-dimensional cubes I;, j = 1,...,(R2K)N, of side length
27k such that the cubes have pairwise disjoint interior. Also divide SN x R into (N + 1)-dimensional cubes
I{j of side length 27% for j = 1,...,(R2*)N and i € Z, such that the cubes have pairwise disjoint interior.
Let € € (0,1/100) and define the three events Gy, Gx, Gy as follows

o G} is the event that for any g € LE(SN) the number of cubes I{j intersecting the graph of both g and
B, is bounded by 2FN—1/2+€)

e G2 is the event that for any f € LX(SN) and j € {1,...,2*}, the approzimations f* and f*** to f
defined in Lemma 2.6 satisfy

la(f*, ;) — a(fFH )| < 2k(-N+1/4+e),

o G3 is the event that for any j € {1,... ,26) and any two f,g € LE(SNY satisfying ||f — gllz~ < 27,
we have LA (S
la(f*, I;) — a(gh, I;)| < 2k(CNH1/44e),

Finally define Gy, by

Ge=| (G |n| (G ]|n| )G

K>k K>k K>k
Then P[Gg] — 1 as k — oc.

Proof. Tt is sufficient to prove that for b = 1,2,3 it holds that limy_. P[ N>k Gz,] = 1. We consider the
three cases b = 1,2, 3 separately. All implicit constants may depend on R and K, but not on k.

Case b = 1: For any L € N divide SV x R into (N + 1)-dimensional cubes Il;(L) for i € Z and
j € {1,...,(LR)N}, such that the interior of the cubes are disjoint, and each cube has side length L~!.
Observe that I]; = I/;(2¥) with I}; as in the statement of the lemma. Define L := [LY/?] € N. Divide SNV xR
into (IV + 1)-dimensional rectangles J;; = J;;(L) for i € Z and j € {1,..., RNIN-IL} such their interiors
are pairwise disjoint, and such that each rectangle is a translation of J;; := [0, L™1] x [0, L7V ~1 x [0, L~1].
Assume I} | (L) = [0, L=V **, and that the projection of I/;(L) (resp. Ji;) onto the last coordinate is given
by L™[i — 1,i] (resp. L Y[i —1,4)).

Consider one of the rectangles J;;. Find a cover {J[} L

m—1 0f J;; of (N 4 1)-dimensional rectangles whose

interiors are disjoint, and each of which is a translation of [0, L~ x [0, L] (note that unless L2 = L,

a small fraction of the rectangles J/? have a non-empty intersection with the complement of .J;;). Let

A;; = A;j(L) denote the number of such rectangles that contain a point of the graph of B. By Lemma 2.9
the following holds for all 4, j and any £ > 1
P[A;; > LY+ < L%, (22)
where the implicit constant depends on € and £. We will now prove that on the event
EL — m {Al] < zl/Q+€}

1<j<RNLN-1[ —KL<i<KL

the number of cubes I/;(L) intersecting the graph of both f € £X(SV) and B is < LOV=1/4+</2) " Since
f € £X(SN) the number of rectangles J; ;s intersecting the graph of f is < LN~/2. Assuming the event
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EL occurs, for each such 7, 5’ there are < L1/2+e rectangles Jj7, intersecting both Ji; and the graph of B.
By using f € LX(SV) again it follows that, for each 7/, j/, the number of cubes I};(L) intersecting both J
and the graph of B and f, is < L'/2+¢_ Hence the total number of cubes Ii’j (L) intersecting the graph of
both B and f is < LN=1/2 x [1/2+e < [N=1/4+¢/2,

By (22) and a union bound, in order to complete the proof for the case b = 1 it is sufficient to prove that,
conditioned on the event ﬂLeN:LzLOEL for some Ly € N, the number of rectangles I{j(L) intersecting the

graph of both f and B is bounded by LY ~1/2%¢ for all sufficiently large L. We will proceed by iterations as
in the proof of [BB01, Proposition 3.3].

Condition on the event Npen- LZLUEL, and choose L > (2Lg)2. Since L> Lg the number of cubes IZ'J(E)
intersecting the graph of both f and B is < LN~1/4+¢/2 « [N=1/4+¢_Each of these cubes Ii; (L) is contained
in the union of LN~ rectangles Jirj(L). By the definition of E; and by f € LE(SN), for each fixed 7, 5/,
the number of cubes I, ;, (L) intersecting both Ji;/ (L), the graph of f and the graph of B, is bounded by

L1/2+¢_ Tt follows that the number of cubes I (L) intersecting both I{j(f), the graph of f and the graph
of B, is < LN~1/2+¢_ Further we get that the number of cubes I}, (L) intersecting the graph of both f and
B is < LN-1/4+e x [N-1/2+e = [N=3/st,

Now choose L > (4Lg)*. Since L > (2L)? the number of cubes IZ’J(E) intersecting the graph of both f
and B is < LN=3/8+¢_ For fixed i, the number of cubes I, (L) intersecting both I{j(z), the graph of f
and the graph of B, is < LN ~1/2+¢ g0 the number of cubes I},;,(L) intersecting the graph of both f and B
is < [N=3/8+¢  [N-1/2+c = [N-7/16+¢ By continued iterations it follows that, for sufficiently large L, the
number of cubes Il{,,j,, (L) intersecting the graph of both f and B is < LN~1/2+2¢_ This completes the proof.

Case b = 2: By Lemma 2.6 we have || f* — f*!|| s~y <X 27F. Therefore, for any f € L5 (SV) and
j€{1,...,2"}, Lemma 2.8 implies that

logP[la(f*, 1)) — a(f*1 1) > 2K N+1/A+9] < _oke/2,

For each fixed z € I;; N (2*ZN), f*(x) can take = 2% different values. Conditioned on f*(z) the number of
possible realizations of f¥| 1; and f k1) 1; is’bounded by a constant. It follows that there are < 2% possibilities
for f’“|1j and fk+1|1j. Since the number of cubes I; is < 28V, a union bound implies that

log(1 — P[G3]) = —oke/2,

We conclude by a union bound.
Case b = 3: We proceed exactly as in the case b = 2. The result follows by a union bound, Lemma 2.8,
and by observing that the number of possible realizations of f¥| 1, and Il 1, for each fixed j is < 2k, ]

Proof of Theorem 2.4. We start by proving uniform continuity of g — «a(g) on ZK(SN)7 where [ZK(SN) is
defined by (17). Let n,3 > 0, and the choose k& € N sufficiently large such that the event G of Lemma
2.10 holds with probability at least 1 — 7. Condition on the event G;. Consider any f,g € LK (SN) such

that ||f — gllp~ < Q_E, and let f* gF € £X*(SN) denote the approximations to f, g, respectively, defined
in Lemma 2.6. By the definition of the events G}, and G%,

|Oé(fk+1) o O[(fk)‘ < 2k:(N—1/2+e) . 2k(—N+1/4+e) _ 2k(—1/4+25)
for all k > k and a universal implicit constant. Since f = f* for sufficiently large k the triangle inequality

implies that, after we increase k if necessary, we have |a(f) — a(f¥)| < B/3. By the same argument
la(g) — a(g*)| < B/3. By the definition of G+ and G,

|O((fk) o a(gk)| < Qk(N71/2+e) 'Qk(7N+1/4+e) _ 2k(71/4+25)‘
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Figure 6: Illustration of the periodic initial data defined in (23).

Increasing k if necessary, it follows by the triangle inequality that |a( )—a(g)| < 8 with probablhty at least
1—nforall fig € £(SN) satisfying || f — gllre < 2k Note that % is a function of Band n, ie., k= k(/& 7).

Fix some n > 0 and a sequence (B, )men converging to 0. For any m € N and any f,g € EK(SN)
satisfying ||f — gllp= < 27FF127") we have |a(f) — a(g)| < By with probability atleast 1 — 72~™. By
a union bound it holds with probability at least 1 — # that |a(f) — a(g)| < B for all m € N and all
f.ge X (SN) satisfying ||f — g||z~ < 27%Fmm27™)  Since the choice of i was arbitrary this implies uniform
continuity of g — a(g).

Define @ to be the restriction to £K(SN) of the continuous extension of @ from £X(SN) to £X(SN) U
LE(SN). Part (II) of the theorem follows by the definition of & and uniform continuity of v on £ (SN).
Part (III) of the theorem follows by using part (II) and that £X(S¥) is compact for the supremum norm.

Finally we will prove part (I). Let f € £K(S"V), and for each k € N let f* be as in Lemma 2.6. By
Lemma 2.8 and the Borel-Cantelli lemma we can find an increasing sequence {k;};en, ki € N, such that
a(ff) — a(f) a.s. as | — oo. By part (II) we have a(f*) — a(f) a.s. as k — oo. Part (I) now follows by
the triangle inequality. O

2.3 Existence and uniqueness of solutions of the continuum Schelling model

In this section we will prove Theorem 2.1, i.e., we will prove existence and uniqueness of solutions of the
initial value problem (6), (8). Our strategy is to prove that the operator ¢“ in the equivalent problem (10)
is a.s. Lipschitz continuous (Proposition 2.12); which allows us to conclude the proof of Theorem 2.1 by
applying a variant of the Picard-Lindeldf theorem (Theorem 2.13). We first prove the result for the torus,
and then we use some notion of locality for the one-dimensional problem to transfer the result to the case
N =1 and domain R.

First we will see that Theorem 2.1 does not hold for all choices of initial data, i.e., there exist initial
data for which (6) does not have a unique solution. Furthermore, solutions of (6) do not in general vary
continuously with the initial data. We will illustrate these properties of (6) by considering the model for
N=1M=2 N =Ny, and V =38. Let ¥ be as in (11). The initial data Y (-,0) = € and Y (-,0) = —e
for € > 0, give solutions i}(x, t) = e+ 2t and )/}(x,t) = —e — 2t, respectively, so the solution does not vary
continuously with the initial data. As an example of initial data for which Theorem 2.1 does not hold,
assume n :=3R/4 € N, and define periodic initial data as follows (see Figure 2.3)

—1+4 3(x — 4k/3) for x € 2[2k,2k + 1), k € {0,...,n — 1},

?(x,o):{ 1—3(x—4k/3—2/3) forzc §[2k+1 2k +2), ke {0,...,n—1}. (23)

Then we have for all ¢ € [0,3/2),

@( po {232 —k/3) forx€§[2k2k+1)ke{0 n—1},
at - /34 2(c — 4k/3—2/3) forwe 22k +1,2k+2), k€ {0,....n— 1},

For ¢t = 3/2 we have Y (-, ) = 0. If we only allow for solutions satisfying (6) for all ¢ > 0, we have no solutions
since (6) is not satisfied at t = 3/2. If we allow the time derivative not to exist for the single time ¢ = 3/2,

solutions are not unique, e.g. Y (t,2) = 2(t — 3/2) and Y (t,2) = —2(t — 3/2) are both solutions for ¢ > 3/2.
We do not encounter these problems for the Gaussian initial data (8). The problems in the examples above
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arise since f’(x,t) is close to 0 for many z € SV simultaneously, and Theorem 2.4 implies that this is not
the case for the Gaussian initial data.

In order to establish that ¢“ is a.s. Lipschitz continuous, we first prove a weaker property, namely a.s.
continuity.

Lemma 2.11. For any w € ) let ¢* be defined by (9). For any K > 0 the map ¢*|,x sny : LK (SN) —
L3,(8N) is a.s. continuous for the supremum norm.

Proof. By the definition of ¢*, for any € > 0 and y € LX(SY) it holds a.s. that

sup 16 (y) — &* ()l L=

YEL(SN), ly—yllLoo <e

< ~ SHP Z / 1Bm(9ﬂ)+ym($)23m'(m)+ym/(1);Bm(x)+?7m(m)§Bm/(m)-&-ﬂm/(x) dx
FEL(SM) -yl <e, Sl Jsv -
7m7$m7

< X /SN LBy (@)= B ()= (0 (@) =y (2)) <26 4T

1<m,m’'<M,
m#m/’

We want to show that a.s., for all y € L5 (S”) the right side of (24) converges to 0 as ¢ — 0. Fix m,m’ € [M],
m # m’. The random field B(z) := By (x) — By (z) has the law of a constant multiple of B,,. Also note
that Y, — ym: € L2K(SN). Assume € = 27% for k£ € N. On the event G} of Lemma 2.10 (with 2K instead
of K, B instead of B, and € = 1/1000),

k(N—1/241/1000 —kN —k/2+k/1000
/SN 1B () = Bon ()= (i () = (1)) | <2 A0 S 2ENTHZHATIO00 5 9 7R /2]

for all y € LX(SV). The lemma now follows by Lemma 2.10. O

We prove Lipschitz continuity of ¢ by using the continuity result of Lemma 2.11, and by using Theorem
2.4 (III) to argue Lipschitz continuity of ¢ on a dense set of functions.

Proposition 2.12. For any w € Q let ¢ be defined by (9). For any K > 0 the map ¢“[,x (sny LK (SN) —
L,(8N) is a.s. Lipschitz continuous for the supremum norm.

Proof. Recall the set £X(SN) defined by (17). By Lemmas 2.6 and 2.11 it is sufficient to prove a.s. Lipschitz
continuity on £¥ (SV). By (24) it is sufficient to prove that for any m,m’ € [M], m # m’, and B = B,,— B/,

sup / 1 5 (o< d <€, (25)
reiip ) Jon HB@- s

where the implicit constant is independent of €, but depends on B. The occupation times formula (13)
implies that a.s. for fixed f and with «a(f,-, ) denoting the occupation kernel of B — f|

/SN LB (a) - (o) 1< O =/ o(f,a,8") da.

—€

For fixed a € R, by the definition of « it holds a.s. that a(f,a,SY) = a(f + a,0,5"). By Theorem 2.4 (I)
and with & as in this theorem, we have a(f + a,0,8V) = a(f + a) a.s. Therefore,

/ 1\§(r)—f(z)|<edx:/ a(f+a)da<2  sup a(f),
SN = —e feLK+e(SN)

which completes the proof of the lemma upon an application Theorem 2.4 (I11). O
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We will deduce Theorem 2.1 from the following Banach space version of the theorem known as the Picard-
Lindel6f theorem in the theory of differential equations. The theorem is proved in the same manner as the
Picard-Lindelof theorem, i.e., by defining a contraction mapping from the integral version of (10), showing
that the Picard iterates converge to a solution, and deducing uniqueness from the contraction property, see
e.g. [AMRRS8, Lemma 4.1.6]. The integral in (iii) is the Bochner integral.

Theorem 2.13. Let (C, | - ||) be a Banach space, L C C, yo € L, to € R, At > 0, and I = [to — At, to + At].
Let ¢ : C — C be a map satisfying the following properties:

(i) ¢ is uniformly Lipschitz continuous on the closure of E,
(i) supyez ¢ oyl < o0, and
(111) yo + ft); ¢(y)ds € L for any t € I and any continuous curve (y(8))1o<s<t with values in L.

Then there is a unique curve (y(t))ier, such that y(to) = yo, %(t) = ¢(y(t)), and y(t) € L foralltel.

Proof. The conditions % = ¢(y(t)) and y(to) = yo are equivalent to the following

y(t) = yo + t b(y(s)) ds. (26)

Define yo(t) = yo for all t € I, and for n € N and ¢ € I define y,(¢) by induction:

i1 () = 30 + / o(yn(®)) ds. (27)

By assumption (iii) we have y,(t) € L for all n € N and t € I. Let Cy > 0 be the Lipschitz constant of ¢ on
L, and let Cy € [0,00) be defined by Cz := sup, oz |6(y)[|. Then [ly1(t) — yol| < Ca|t — to for all ¢t € I by
(27). By assumption (i) and induction on n, we get further

toVt

[Yn+1() —yn ()] < / ) 16n(5)) = D(yn-1(s))ll ds < CoCT[t — to[* 1 /(n + 1)1,

to A

Since C is complete it follows that (g, (t))¢e; converges uniformly to a curve (y(t))eer, such that y(t) € C for
any t € I. Further, by sending n — oo in (27) it follows by continuity of ¢ on the closure of L and by the
dominated convergence theorem for the Bochner integral that y satisfies the integral equation (26). We have
y(t) € Lforalltel by assumption (iii). This concludes the proof of existence of solutions.

To obtain uniqueness of solutions let (§(s))ses for §(s) € L be another solution. By (26) we have
llyo(t) — g(®)|| < Calt — to| for all ¢ € I. By assumption (i) and induction we get further that for any n € N,

toVit

lyn () =y < / [6(yn () = ¢(F(s) ]| ds < Co2CT[t = to]™ 1 /(n+ DL,

toNt
Letting n — oo it follows that y = 7. O

Theorem 2.1 follows from Theorem 2.13 applied with C = Cp/(SN), L = LK (SN) for some K > 0, and
¢ = ¢“ as defined by (9).

Proof of Theorem 2.1. First consider the case when V' = S. Assume the assertion of the theorem is not true,
and let ¢ € [0,00) be the supremum of times ¢ > 0 for which (10) has a unique solution y in [0,¢]. Choose an
arbitrary At > 0, let K > t+ At, and define ¢ty = t — (At)/2. We will prove that the assumptions of Theorem
2.13 are a.s. satisfied with ¢ = ¢*, yo = y(to), L= L (8N, C = Cr(SN) and I = [tg — At,ty + At]. We
equip C with the norm ||f|| = maxi<menr [|fnllpoo(sny for f = (fi,..., far) € C. Condition (i) holds by
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Proposition 2.12. Condition (ii) is satisfied since ||¢*(y)|| < 2V for any y € £ (SY) (in fact, this bound
holds even for y € Cp;(SY)). Finally observe that (iii) holds since for any ¢ € I,

< 2NVto + A2N,

Joteo+ t:w(y(-,s))ds

and since the function y(tp) + ftto ¢“(y(-,8)) ds is Lipschitz continuous with Lipschitz constant at most

2N=14 4+ 9N=1A¢ in each coordinate. Theorem 2.13 now implies that (10) has a unique solution on I, which
is a contradiction. This completes the proof of the theorem for the case V = S.

Now consider the case N =1 and V = R. First we prove uniqueness. It is sufficient to show that given
any € > 0 solutions are unique on [—e~! e7!] x R, with probability at least 1 —e. Let R € {3,4,...} be
sufficiently large such that with probability at least 1 — € there are real numbers x; (which are random and
measurable with respect to o(B)) for i = 1,2,3,4 such that —R/2+1 <2 <ay—-1< —e1-1<el+1<
z3+1 < x4 < R/2—1, and such that  — p(B(z)) is constant on the intervals [z1, zo] and 3, z4]. Consider
the Schelling model on the torus S of width R, and let (E(x))ze[,g/zﬁﬂ] be the initial values. Couple B and
B such that §|[,R/2+1,R/2,1] = Bli—r/2+1,r/2—1) &.8., and observe that if Y : R xR, solves the Schelling
model (6), (8) on R, then Y(, ,.] is a solution to the Schelling model on S restricted to [z, x3]. Here we
use that if z +— p(B(x)) is constant on an interval of length > 1 then Y (resp. Y) evolves independently to
the left and to the right of this interval. By uniqueness of solutions to the Schelling model on S, we obtain
uniqueness of solutions to the Schelling model on R. 9

Existence follows by a similar argument. Let € > 0, R € {3,4,...}, B, and z; € R for i = 1,2,3,4 be as
in the previous paragraph. It is sufficient to prove existence of ¥ restricted to [z2, z3], since the real line a.s.
can be divided into countably many disjoint intervals, such that each interval either (i) has length > 1 and
is such that = — p(B(x)) is constant on the interval, or (ii) is between two intervals of type (i). If we find
a solution on each interval of type (ii) we can get a global solution by concatenating the solution from the
different intervals, since p(Y (z,t)) is constant for all ¢ > 0 and all z in an interval of type (i). By existence of
solutions to the Schelling model on the torus, we define Y|, ,,] to be equal to the solution of the Schelling
model on the torus restricted to [z2, 23], which concludes the proof. O

2.4 Long-time behavior of the one-dimensional continuum Schelling model

The main result in this section is the following proposition, which says that in the one-dimensional continuum
Schelling model with M = 2 opinions, the spatial domain of Y can be written as the union of intervals of
length strictly greater than one on which one opinion dominates as ¢t — co.

Proposition 2.14. Let V=R orlet V. =38. Let Y be the solution of the initial value problem (6), (8) on
V with M =2, N=1.and N = N, and for m = 1,2 define

Ay = {l‘ €eR: tlirgop(Y(:r,t)) = m}.

Then R = A1 U Ay a.s., the boundary A1 is a.s. equal to the boundary OAs, and this boundary a.s. consists
of a countable collection of points such that the distance between any two of these points is strictly greater
than one 1.

The proposition implies that the complement of 9A; = A, is a sequence of open intervals, each of length
greater than 1, which alternately belong to A; and As. We make no statement about whether the limit does
or does not exist at the boundary points themselves.

Remark 2.15. The reason the proposition is only stated for M = 2 is that a particular form of monotonicity
of (6) holds only for M = 2. More precisely, if M =2, Y solves (6), (8), and Y solves (6) with initial data
171(-,0) = B+ f and 172(-,0) = B — f for a strictly positive function f (with f chosen such that Y is
well-defined), then (Y — ¥2) — (Y — Y2) is a strictly positive function which is increasing in ¢. However,
we do believe that the proposition also holds for M > 2, and if we had established the proposition for all
M, then Theorem 1.3 would hold for all M € {2,3,...}.
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We briefly outline the proof of Proposition 2.14 before we proceed, and we begin with some notation. We
say that an opinion m dominates in an interval J in the limit as ¢ — oo if the fraction of (x,t) € J x [0, T] for
which p(Y(z,t)) = m converges to 1 as T — oo (equivalently, r(m, J,T) — 1 with the notation introduced
below). Intuitively, this means that individuals in the interval J are (regardless of how they started out)
increasingly tending to switch their opinions to m in the large T limit.

The first part of the argument is to show that if a certain opinion m dominates in an interval J of length
> 1 in the limit as ¢ — oo, and J is not contained in a larger interval satisfying this property, then the
interval of length 1 immediately to the right (or left) of J is dominated by some other opinion m’ as t — oco.

This result is stated in Lemma 2.20 (which is in turn immediate from Lemmas 2.18 and 2.19 below). As
explained right after Lemma 2.20, from this lemma we can deduce a weak variant of Proposition 2.14 which
holds for all M.

We conclude the proof of Proposition 2.14 by a perturbative approach. We show that if the result of
Proposition 2.14 does not hold, then it will hold for a slight perturbation of the initial data which favors
one opinion more. We deduce from this that the set of initial data on which the proposition does not hold
is exceptional. If we increase the initial bias towards opinion (say) 1 uniformly by €, then we can find some
positive (random) number £(¢) such that for any z the measure of the set {2/ € N(z) : p(Y(2/,t)) = 1}
increases by at least £(t). By a detailed analysis of the differential equation we can show that infi>o ot) >0,
which we use to show that there exists at least one interval of length > 1 on which the bias converges, and
further (using Lemma 2.20) that this property must hold everywhere.

The following lemma is immediate from (6), and will be used throughout the proof of the proposition.
It says that if we have an interval J of length at least one on which one opinion dominates (in the sense
that p(Y'(-,t)) is constant on the interval), then this opinion will dominate J for all times ¢’ > ¢. The
lemma will be useful at several occasions, e.g. since it allows us to isolate the evolution of the differential
equation on certain compact intervals (which is important when relating the model on S and on R), and
since it simplifies certain parts of our perturbative argument by proving the occurrence of intervals J as in
the lemma for certain perturbations of Y.

Lemma 2.16. Let V=R orlet V. = 8. Let Y be a solution of the initial value problem (6), (8) on V
with N =1 and N = N. Lett > 0, let m € [M], and let J C V be an interval of length > 1 such that
p(Y(z,t)) =m for allx € J. Then p(Y (x;t"))=m for allt' >t and x € J.

Remark 2.17. For the discrete Schelling model on Z the final configuration of opinions will always consist
of intervals of length at least w + 1 in which all nodes have the same limiting opinion. This can be seen
by the following argument. If there is an interval of length w + 1 where all nodes have the same opinion
m, then no nodes in this interval will ever change their opinion. Furthermore, if 4 is the first node to the
right of this interval for which m is not the limiting opinion, then nodes 4,7 + 1,...,7 + w must all have the
same limiting opinion; otherwise node ¢ would not be satisfied in the final configuration. Since we consider
the model on Z, there will always be some interval of length w + 1 where all nodes have the same opinion
in the initial configuration. By induction on the nodes to the left and right, respectively, of this interval,
it follows that all nodes are contained in an interval of length at least w + 1 in which all nodes have the
same limiting opinion. The two lemmas we will prove next (which imply Lemma 2.20 when combined) are
continuum analogs of this result.

Lemma 2.18 says that if some opinion m dominates in an interval I = (a — 1, a) of length exactly 1, but
poY does not converge pointwise to m in I, then there is some opinion m’ # m which dominates in the
interval I = (a,a+1). We give a brief outline of the proof in the simplified setting where M = 2 and m = 1.
For m € [M], an interval J C R, and ¢ > 0, define

1 t
r(m, J, t) = W /O /J ]lp(Y(z,t’)):m dx dt/. (28)

Observe that for z € I and ¢ > 1, we see from (11) that Y (z,t) is approximately equal to t(r(1,1,t) —
r(2,N(z) \ 1,t)). If r(1,1,t) is very close to 1, but Y(z,t) < 0, then we must have r(2,NV(z) \ I,t) very
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Figure 7: Illustration of objects in the statement and proof of Lemma 2.18. We assume that opinion m
dominates in the interval I, in the sense that r(m,I,t) — 1 as t — co. We also assume that there exists
an ¢ € I for which p(Y(z,t)) does not converge to m. Using the latter assumption, we prove that if we
pick some sufficiently small € > 0 then for every sufficiently large ¢ (where in particular ¢ is large enough
so that r(m,I,t) > 1 — €) there exists an xz; in the slightly translated interval (a — 1 4+ /¢, a + /€) such
that p(Y (z¢,t)) # m. Using this, we will then prove existence of m’ € [M]\ {m} and =} € (a,a + €/°) for
all sufficiently large ¢ > 0, such that r(m’, 2},t) > 1 — €!/5. Then we use the existence of z} to prove that
limy o 7(m/, 1. ,t) = 1. Note that by symmetry, we could have made the analogous argument with I on the
left side of I, instead of the right side.

close to 1. We can use this to argue existence of 2’ satisfying 0 < &’ — a < 1 such that r(2,2’,t) is close to
1. By (11) and since N (2') is approximately equal to I U I, we see that Y (2,¢) is approximately equal to
t(r(l,[, t)—r(2,1, t)) We can deduce from this that r(2,1,¢) is close to 1, so opinion 2 dominates in the

interval 1.

Lemma 2.18. Let Y be a solution of (6) with continuous initial data (chosen such that we have existence
of solutions of (6)), N =1, N = N, and either V=38 or V.=R. For m € [M], an interval J C R, and
t >0, define r(m, J,t) by (28). For a € R define I := (a — 1,a) and I := (a,a+1). Assume there ezists an
m € [M] such that lim;_ oo v(m,I,t) = 1, and that there exists x € I for which the limit lim;_, o p(Y (z,t))
either does not exist or takes a value different from m. Then there exists an m’ € [M], m' # m, such that
lim;_ o0 r(m’,it) =1.

Proof. Define K := sup,__; ;||Y (x,0)[|1. Let € € (0,1/10), and define d. := €'/ and d, := €'/°. For each
t > 0 we define z; € R by
ze:=inf{x >a—14+d. : p(Y(x,t)) #m},

and let mj € [M]\{m} be such that Y, (z:,t) < Y,/ (2¢,t). Note that we can find such an mj since Y is
continuous.
For m € [M], z € R and ¢ > 0 define

1 t
r(m,x,t) = 2/0 I]-p(Y(z,t’)):7rL dt/. (29)

We abuse notation slightly by letting r denote both this function and the function in the statement of the
lemma.

We will prove that for all sufficiently large ¢ > 0 there exists =} € (a, a+d.) satisfying r(mj, z},t) > 1—d..
The following relation, which follows directly from (6) and holds for any mq, mg € [M], will be used multiple
times throughout the proof of this result

%(le (20,1) — Yy (0, )) — %(le (20,0) — Yoy (2,0)) = r(my N (we), £) — r(ma, Nzo),8). (30)

We consider the following three cases separately: (I) a—1+d. <z: <a—1+4+d., (1) a—1+d. <z < a,
(III) a < 24 < a+ d.. One of the cases (I)-(III) must occur by the following argument, i.e., we cannot have
x¢ > a+d.. If 2y > a+ d, we would have an interval of length > 1, such that p(Y(z,t)) = m for all =
in the interval. Therefore, by Lemma 2.16 we would have p(Y (z,t')) = m for all ¢ > ¢ and all z in the
interval. Since lim;_.. 7(m, I,t) = 1, and by the differential equation (6) and Lemma 2.16, it would follow
that lim; oo p(Y (z,t)) = m for all x € I, which is a contradiction to the assumptions of the lemma.
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First consider cases (I) and (II) defined above. Define I, := (x; — l,a — 1), Ip := (a,z; + 1) and
di :=x; — (a— 1) > d.. Note that N (x;) = I, UIU IR, [Ig| =d; and |I| =1 — d;. By (30),

1 1
= (Yo (@e,8) = Y (,1)) = 5 (Yong (20, 0) = Yin(a1,0))
= r(m;,l, t) - r(m, I7 t) + |IL|T(m;7IL7t) - |IL|r(ma ILat) + |IR‘T(m:§aIRat) - |IR|r(ma IRat)'
Therefore, for all sufficiently large ¢ (chosen such that r(m, I,t) > 1 — €, which implies r(m}, I,t) <€),

Tl T 1) = 5 (Yo (1) = Vi 1)) = 3 (Vg (20,0) = Vi1, 0)) = i, 1,8) 4 r{om, 1,1
— Iplr(mi, Ip,t) + [I|r(m, I, t) + |Ig|r(m, Ig,t)
S0-2K/t—e+(1—€)—(1—d)+0+0
= — 2K/t — 2e+ d;.
If there is no appropriate z; and case (I) occurs,

di(1—d.)>d; sup r(my,z,t) > |Ig|r(my, Ig,t) > —2K/t — 2 + d;,
z€[a,a+d]
which is a contradiction for sufficiently large ¢, since did. > 2K /t+2¢ for all large t. If there is no appropriate
x} and case (II) occurs,

di — (d)*>d.  sup r(m},x,t)+ (d —d.) sup r(mj}, x,t) > |Ig|r(m}, Ig,t) > 2K/t — 2¢ + dy,
z€[a,a+d.] z€la+d.,a+d})

which is a contradiction for sufficiently large ¢, since d.d. > K/t + ¢ for all large t.
In case (III) define d; := xt—a < d., I := INN(x) = (z:—1,a) and Ig := N (2:)\IL = (a,2++1). Note
that |I,| = 1—d; and |Ig| = 1+d;. By (30), for any sufficiently large ¢ (such that |[Ip|r(m,IL,t) > 1—d;—e€)

[l (ot T, 0) = 5 (Vo (200t) = Yo 1)) = 5 (Yo (21,0) = Yin22,0))
— |Ip|r(m}, I, t) + [Ig|r(m, I, t) + |Ig|r(m, Ig,t)
> —2K/t4+0—¢c+(1—d;—¢€)+0,
so if there is no appropriate zj,
I+di— () =d(1—d)+(1+d—d)

>d. sup r(m),x,t)+ (1+dp —d) inf r(m}, x,t)
z€la,a+d.] z€lr\[a,a+d.]

> ‘IR|r(m;? IR, t)
> 9K/t — 2 —dy + 1,
which implies (d.)? < 2K/t + 2¢ + 2d;. This is a contradiction for sufficiently large t. We conclude that an
appropriate xj exists for all large ¢ in all cases (I)-(III).
For any ¢ > 0 define
S¢i={s e (K/e,00) : 7(m},I,s) <1—3¢—3d,r(m,I,s)>1—¢c}
We will prove that |Sf N [0,¢]|/t < d. for all sufficiently large ¢ > 0. For any ¢ > 0 sufficiently large such that
x} exists and r(m, I,s) > 1 — ¢, and for any s € S§ it follows from (30) that
1 1
*(Ym(l’;, S) - Ym; ('Zz;a 8)) = (Ym(l‘;, 0) - Ym; (.7,'2, O)) + (l’; - a)r(m, [(1 + 17 '7;; + 1]a S)
s s
— (@} — a)r(mi, [a+ 1,2, + 1], 5) + r(m, I, s) — r(m}, I, 5)
(14 a—a)r(m, [o) — 1], ) — (1+ a — a))r(m, [} - 1,d],5)
> —2K/s4+0—-d.+0—(1—-3e—3d.)+(1—e—d.)—¢
>0,
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where we used the following estimates to obtain the first inequality

(1+a—a)r(m, [z, —1,a],8) =r(m,I,s) — (z; —a)r(m,[a— 1,2, —1],8) > (1 —¢) — d.,
(1+a—ax)r(ms, [z, — 1,a],8) = r(my, I,5) — (2} —a)r(me, [a — 1,2 — 1],8) < (1 —r(m, I,5)) — 0 <e.

Therefore Y, (x, 8) > Y,/ (2}, 5) for all sufficiently large ¢ and s € S, and it follows from the definition of r
that r(mj, x},t) < 1—|SfN[0,¢]|/t for all sufficiently large ¢. Since 1 — d. < r(m},x},t) by definition of
it follows that |Ss N [0,t]|/t < d. for all sufficiently large ¢.

Note that if € is sufficiently small, and ¢,t' > 0 are such that mj # mj},, then it follows from the definition
of S5 and S§ that (S5)°N(S5)° C {s>0: r(m,I,s) <1—e}. Therefore the estimate |S5 N [0,¢]|/t < d. for
all sufficiently large ¢ and the assumption lims_,o r(m, I, s) = 1 imply that there is an m’ € [M] such that
mj = m/' for all sufficiently large ¢. Define

S i={se (K/e,00) : 7(m/,I,s) <1—3e—3d.},

and note that |S! N [0,¢]|/t < d. for all sufficiently large t.

Let € > 0. In order to complete the proof of the lemma it is sufficient to show that the set of ¢ > 0
such that r(m/,I,t') < 1 — € is bounded from above. Let ¢’ > 0 be such that r(m/,I,t') < 1 —¢. Choose
€ > 0 such that € > 10d.. By definition of r, for any ¢ € [(1 — 5)¢',#/] we have r(m/,I,t) < 1— 5€. By
definition of e we have 3¢ + 3d. < 1€, so r(m/, I,t)<1—3c—3d foralltel[l-— l—go)t', t']. By definition of
S! this implies that |S. N [0,¢]|/t" > €/10. On the other hand we know from the preceding paragraph that
|SLN[0,¢]|/t < d. < €/10 for all sufficiently large ¢, which completes the proof of the lemma. O

Lemma 2.19. Let Y be the solution of the initial value problem (6), (8) for N = 1, N = N, and
either V.= 8 or V.= R. Assume a € R and m € [M] are such that lim;_.. p(Y(z,t)) = m for all
z €I :=(a—1,a), and that for x > a arbitrarily close to a, either the limit lim;_,., p(Y (x,t)) does not exist
or limy_. o p(Y(x,t)) # m. Then there is an m' € [M],; m’ # m, such that, in the notation of Lemma 2.18,
we have limy_.o 7(m’, I,t) =1 for I := (a,a +1).

Proof. For each t > 0 we can find an z; € R such that lim; o s = a and m; := p(Y (x4,t)) # m. By the
identity (30) and letting o:(1) denote a term which converges to 0 as t — oo,

0 S (Knt ($t7 t) - Y’m (l’t, t))

S S

(Yo, (24,0) = Yoo (24, 0)) + [N () N I| - 7(mg, N () OV L E) + [N () N I| - 7 (mg, N(ze) N T E)
— [N (o) NI e (my N () N 1,t) — [N () NI - r(my N () N 1,t) + 0y(1)
=r(mg, I,t)+ r(mhit) —r(m,1,t) — r(m,it) + o0¢(1).

Since lim; oo 7(m, I,t) = 1, which implies lim;_, o #(m¢, I,t) = 0, it follows that lim; . 7(m4, f, t) =1 and
limy_,oo 7(m, I, t) = 0. Since Zﬁil r(k,I,t) =1 this implies further that there is an m’ € [M], m’ # m, such
that m; = m’ for all sufficiently large ¢ > 0. It follows that limy_, r(m/, I,t) = 1. O

The following lemma is immediate from Lemmas 2.18 and 2.19. It says that if some opinion m dominates
an interval I (in the sense that lim;_., r(m, I,t) = 1), and I is not contained in a larger interval satisfying
this property, then some other opinion m’ will dominate the interval of length 1 immediately to the right of
I. (By symmetry, the same property holds for the interval of length 1 immediately to the left of I.)

Lemma 2.20. Let V =8 or V =R, and consider the initial value problem (6), (8) for N =1 and N = N.
Assume m € [M] and I = [a1,az] C R is an interval of length > 1 such that limy_,oc r(m, I,t) = 1, and such
that I is not contained in any larger interval satisfying this property. Then there is an m’ € [M]\ {m} such
that limy_, o 7(m/, [az, a2 + 1], ) = 1.
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We can deduce a weak version of Proposition 2.14 for the case V' = R from Lemma 2.20. This weak
version of Proposition 2.14 is the last result of the section which holds also for M > 2. By Lemma 2.16
we know that there will be some interval I satisfying the conditions of Lemma 2.20. Lemma 2.20 therefore
says that all x € R will be contained in an interval J C R of length > 1, such that for some m’ € [M], we
have lim;_, o, 7(m/, J,t) = 1. In particular, both this lemma and Proposition 2.14 say that the limiting states
of the continuum Schelling model on R can be divided into intervals of length > 1 such that each interval
is associated with a particular limiting opinion. The lemma is weaker than Proposition 2.14 in two ways:
First, we do not prove that each interval has length strictly larger than 1, and second, instead of proving
that p o Y converges pointwise on the intervals we prove a weaker result expressed in terms of the function
r. Both these stronger properties are needed when we apply Proposition 2.14 in our proof of Theorem 1.3.

In the following lemma we consider two solutions Y ' and Y for perturbed initial data such that
Y > Y. Roughly speaking, we let h(t) denote the minimal distance between the solutions at time ¢
and let £(t) denote the smallest distance between a pair of points where Y is negative and Y2 is positive,
respectively. We lower bound #(¢) in terms of h(t) by using (among other properties) Lipschitz continuity
of . — Y (z,t) — Y (x,t) for k =1,2. For z,2’ € § we define |z — 2’| to be equal to infyen |z — 2’ — RE|
when we identify S with the interval [0, R).

Lemma 2.21. Let M = 2, and consider the initial value problem (11) with N = 1, N = N, and either
V =8 or V=R, but with the following perturbed initial data for some K >0

Y(2,0) = B(z) + eA([—(K +1),K+ 1Nz —1L,z+1])  for V=R,

~ (31)
Y (z,0) = B(z) + ¢ for V=38.

For ey > €3 > 0 let YU and Y2 denote the solution of (11), (31) with € = e, and € = €2, respectively. For
V =R let J C [-K, K] be an interval which may depend on B, €1, and €2, and for V=8 let J = S. For
t > 0 define

h(t) :=inf{Y (z,t) = Y (a,t) : x € J},  AEt) =inf{lz —2'| : 2,2’ € J, Y (z,t) <0, Y2(2',t) > 0},

where the infimum over the empty set is defined to be co. There are cy,c1 > 0 depending on I§, €1, and e,
such that for all t > 0,
h(t) — h(t
£(t) > max M;min co; (*) .
2t 2.01¢

Proof. For all z € J we have Y (z,0) > Y2(x,0) + (e; — €2). Since the right side of the differential equation
(11) is monotone in Y, this implies that the function ¢ — Y (z,t) — Y2(x, ¢) is increasing for each z € J.

Define ¢; := sup{|B(z) — B(z)| : z,2/ € J}. Let 5,5 : V x R — R be such that Y (z,t) =
Ye (z,0)+3(z, t) and Ye(z,t) = Y (z,0)+5(x,t), and recall that (-, t) and y(-,t) are Lipschitz continuous
with constant 2¢ by Theorem 2.1. For z,2’ € J and ¢ > 0 satisfying Y2 (2,¢) > 0 and |z — 2’| < h(gizcl, we
have

Y t) = (B(a') = B(@)) + {2/, t) = G, 8)) + (Y (x,8) = Y (x,1)) + Y (x, 1)
> —cy —2tlz — 2| + h(t)+0 >0,

. . . h(t)—c
which implies ¢(t) > %

Define ¢g := (1650_0?2)37 where ¢y is the 1/3-Hélder constant for B on J, and observe that ¢y < (130(8)02)3

for all ¢ > 0, so 020(1)/3 < %. For z, 2’ € J satisfying Ve () >0 and |z — 2/| < min {co; %}, we have

Y (a',t) = (B(x') — B(z)) + (§(z',t) — G, b)) + (Y (2, 8) — Y (2,8)) + Y2 (2, 1)

h(t h(t
> —colz — 2! |V = 2tx — 2| + h(t) + 0 > —ﬁ - Qt% + h(t) >0,
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Figure 8: For €1 > €2 > 0 we consider two solutions Y and Y€ of (11) with initial data perturbed by
€1 and €, respectively. We prove Proposition 2.14 by showing that the event considered in the proposition
must occur for at least one of Y and Y<2. Left: Illustration of h and ¢ defined in Lemma 2.21. Right:
Tlustration of the proof of Proposition 2.14, case (b).

which implies £(¢) > min {co; 5 Olt} Combining the above two bounds for £(t) we obtain the lemma. O

The next lemma says that if Y is a solution of (11) and there is some interval of length greater than 1 on
which one opinion dominates as ¢ — oo (in the sense that the limit lim; s p(Y (z,t)) exists and is constant
for all z in the interval), then the event considered in Proposition 2.14 occurs a.s.

Lemma 2.22. Let M = 2, and consider the initial value problem (11) with N = 1, N' = N, and either
V=8 or V=R. Let E be the event that (in the notation of Proposition 2.14), R\ (A1 U As) has measure
zero, and each set Ay and Ay can be written as the union of intervals of length > 1. Let E’ be the event that
at least one of the sets Ay and As contains an interval of length > 1. Then P[E' N E°] = 0.

Proof. For € > 0 and fixed K > 1 consider the initial value problem (11) with perturbed initial data (31).
Let A1 (e) and Ay (e) be defined just as the sets A; and As, respectively, in the statement of Proposition 2.14.

Let E(e) be the event that the following two properties hold: (i) if V = & then at least one of the sets A; ()
and As(e) contains an interval of length > 1, and if V' = R then at least one of the sets A;(¢) N [—K, K]
and Ay(e) N [—K, K] contains an interval of length > 1, and (ii) the origin is not contained in an interval I
of length > 1 such that lim;_. sign Y¢(z,t) exists and is equal for all x € I. Since K was arbitrary and by
translation invariance in law in the space variable, in order to complete the proof of the lemma it is sufficient
to show that P[E(0)] =0

First we will reduce the lemma to proving

PIE(c))NE(e2)] =0 Ve > ey > 0. (32)

Assume P[E(0)] > 0. Observe that the initial data (31) are absolutely continuous with respect to the initial
data with e = 0. By absolute continuity, we can find a sequence (€, )nen and p > 0 such that €,, # €,, for
ny # ne and P[E(e,)] > p for all n € N. If we assume (32) holds this leads to a contradiction, since for any

n €N,
P [U E(ek)] - Z P[E(e,)] > np,
k=1

k=1
which converges to co as n — 0o. We conclude that the lemma will follow once we have established (32).
Let Y€t (resp. Y2) denote the solution of (11) with perturbed initial data for e = €; (resp. € = €3). We

will assume that both events E(el) and E(eg) occur, and want to derive a contradiction. For an interval
I CV and t > 0 define

r(I,t) / /51gn Y (x,t) da dt’.

By Lemma 2.20 and by absolute continuity of the initial data, we know that on the event E(EQ) there is a.s.
an interval I of length > 1 containing the origin, such that either lim;— o r(I,t) = 1 or lim;—, o r(1,t) = —1.
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Without loss of generality we assume lim;_., 7(I,t) = —1; the case lim; o 7(,t) = 1 can be treated
similarly. We also assume that I is the maximal open interval satisfying this property, and let a be the left
end-point of the interval. By Lemma 2.20, lim; o 7([a — 1,a],t) = 1.

If A\(I) > 1, it is immediate from the definition of r and (11) that lim,_ . sign Y (z,¢) = —1 for all
x € I, which contradicts (ii) in the definition of E(ez). Therefore we will assume A(I) = 1. To conclude the
proof of the lemma it is sufficient to derive a contradiction to the occurrence of E(e;).

Let J = [a—1/2,a+ 1/2], and let A and ¢ be as in Lemma 2.21. Let 7 C Ry be the set of times
t > 0 for which we can find a 2/ € [a — 1/10,a + 1/10] such that Y takes both positive and negative
values arbitrarily close to z’. Since lim;—, o 7([a,a + 1/2],t) = —1 and lim;_,o r([a — 1/2,a],t) = 1, we have
limy 00 M(7 N[0,¢])/t — 1.

Let t € 7, and consider two cases: (i) there is some interval J' C J of length > ¢(¢) on which Y<2(-,t)
is negative, and (ii) otherwise. In case (ii), by definition of ¢ there will be some interval J/ containing .J
of length strictly larger than 1 on which Y (-,¢) is positive. By Lemma 2.16, Y (x,t") will be positive for
all ¢ >t and ¢ € J”. By using this, limy_o r([a + 1,a + 2],¢') = 1 (which follows from Lemma 2.20),
Y >Ye and (11), we get that limy oo signY 1 (-,¢') = 1 on [a — 1,a + 2], which contradicts E(e1), so
case (ii) cannot occur.

In case (i), assume the interval J' is chosen as large as possible, i.e., it is the largest interval in J on
which Y2(-,¢) is negative. Then each end-point of J' is either contained in {@ — 1/2,a + 1/2} or is a point
x’ such that Y2 (2’,t) = 0. By the definition of 7, at least one end-point of J' must be a point =’ such that
Ye(a/,t) = 0. If 2/ is the left (resp. right) end-point of J’ then it follows from the definition of ¢ and J’
that on (2/,2' 4+ €(t)) (resp. (z/ — £(t),2")) we have Y (z,t) > 0 and Y2(z,¢) < 0 J'. In particular,

A{z e J : Y (a,t) >0, Y2 (x,t) <0}) > £(t).

By (11) we get further that for all t € T,
dh ~ ~
E(t) >2 \{x € J : Y (z,t) >0, Y2 (x,t) < 0}) > 20(¢).

Since £(t) > min {co; %}, this implies that lim;_, o h(t) = co.

By the lower bound for ¢ in Lemma 2.21 we also have 92 (¢) > 26(t) > % for all ¢ € 7, and since
lim;_. h(t) = oo this implies that h(t) > ct for some random constant ¢ > 0 and all ¢ > 0. Lemma 2.20
implies that lim; .o, 7([a — 1,a] U [a+ 1,a + 2],t) = 1. By this result, (11), and lim;_,o r(I, 1) = —1,

1+ 1+
inf ~Y(x,t) > inf =Y *(x,0) +r(I,t) + r(I',t) - 0 as t — oo.
z€l t zel 1

inf
I'Cla—1,a]U[a+1,a+2] : AX(I")=1

It follows that infyey Y€ (2,¢) > infyey Y2 (z,t) + h(t) > 0 for all sufficiently large ¢. This implies (using
(11) and Lemma 2.16) that inf,cjq_1 4421 Y ' (z,2) > 0 for all sufficiently large ¢, which is a contradiction to
the condition (ii) in the definition of E’(e7). O

By Lemma 2.22; in order to complete the proof of Proposition 2.14 we need only show that the event
E’ in that lemma occurs a.s. For V = R this is immediate, while for the torus case V = S we will apply
another perturbative argument along with Lemmas 2.21 and 2.22.

Proof of Proposition 2.14. For the case when V = R the proposition follows immediately from Lemma 2.22,
since with probability 1 there will be some interval in the initial data of length greater than 1 on which the
sign of Y is constant, and by Lemma 2.16 this implies the occurrence of E’, so we have P[E'] = 1.

Let V = 8. For € > 0 let E’(¢) be the event of Lemma 2.22, but for the perturbed initial data. It
is sufficient to prove that for any e; > e > 0, we have P[E’(e1)° N E’'(e2)¢] = 0, since this implies that
P[(E")€] = 0 (see the argument in the second paragraph in the proof of Lemma 2.22 for a similar argument).
We assume that both E’(e2)¢ and E’(e1)¢ occur, and will derive a contradiction.
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First we will argue that the following inequality holds

dh
— > 44(t).
i (1) (33)
By (11) we have
dh ~ ~
o >2 11612 A{z' e N(z) : Y (2',t) > 0, Y (2!, 1) < 0}). (34)

Since E’(e1)€ occurs, each closed interval I’ C S of length > 1 must intersects some interval of length > 2£(t)
on which Y2(z,¢) < 0; otherwise we would have Y (z,t) > 0 on I'. For some fixed zo € S the interval
[zo — 1/2, 20 + 1/2] therefore intersect some interval of length > 2/(¢) on which Y2(z,t) < 0. Let J be an
interval satisfying this property and which is maximal in the sense that J is not contained inside any other
interval satisfying the property. We have either (a) J C (xg — 1,29+ 1), (b) {o — 1,20+ 1} N J # 0. If case
(a) occurs, then the following holds by the definition of ¢

A2’ € N(xo) : Y (2!, 1) > 0, Y2 (2!, £) < 0}) > 20(¢). (35)

Next assume case (b) occurs, and without loss of generality assume (zyp'— 1) € J. See Figure 8 for an
illustration. We have £(t) < 1/2; otherwise E'(e3)¢ and E'(e1)® cannot both occur, since Y would be
positive on any maximal interval of length < 1 on which Ve is negative. Let ' € [zg — 1/2,x¢) be the right
end-point of J, and observe that Ye is positive and Ve negative on the interval (z' — £(t),2’). Also observe
that (2’ — £(t),2") C N(zp) since 2’ € [xg — 1/2,20) and £(t) < 1/2.

Define 2/ := inf{z > 2’ : Y (z,t) < 0}. We have 2" < &'+ 1 — £(t) < zo + 1 — £(t), where the first
inequality holds since Y (2/,¢) > 0 and E'(€1)¢ occurs. We also have 2"/ > 2’ + 2{(t); otherwise we would
have Y2 < 0 on (¢/ — £(t), 2’ +£(t)) by the definition of £(£), which contradicts the definition of 2. It follows
that Y is positive and ¥ negative on the interval (z” —£(t), ") C N (zo). Since the intervals (z/ —£(t), z')
and (z” — £(t),z") are disjoint, we see that (35) holds also in case (b). We obtain (33) by combining (34)
and (35).

Next we argue that h(t) > 2¢ot for all ¢ > 0. Let 7 = inf{¢t > 0 : h(t) < 2¢ot}. We see that 7 = oo, since
h(0) > 0, and since (33) and Lemma 2.21 imply that for ¢ € [0, 7],

Wy o HOY S
ar = M Y 9011 [ < 2,00

We conclude that h(t) > 2¢pt for all ¢ > 0. In particular, we have lim;_,o h(t) = oo, so by Lemma 2.21
we have £(t) > h(git_cl > % for all sufficiently large ¢, which implies by (33) that % > %(3 for all
sufficiently large t. Further we get h(t) > ct*/>9! for some random constant ¢ > 0. The function h cannot

grow superlinearly, since Y2 and Y grow at most linearly in time. Therefore we obtain a contradiction,
which concludes the proof. O

3 The discrete Schelling model

3.1 The early phase of the discrete Schelling model

The main purpose of this section is to prove the following proposition, which says that the solution of the
initial value problem (6), (8) describes the early phase of the discrete Schelling model well for large w. Recall
that we rescaled time by w=™/2? when we defined Y. Therefore the proposition only provides information
about times up to order w—V/2 for the discrete Schelling model. However, as we will see in Section 3.2,
in the one-dimensional model the limiting opinion of the nodes is essentially determined at times of order
w~N/2 in the sense that the bias of most nodes is unchanged after time Cw="/2 for C' > 1.
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Proposition 3.1. Let N €N and V =8, orlet N=1and V =R. Let M € {2,3,...}, let N be as defined
in Section 1.3, let Y be the solution of the initial value problem (6), (8), and let Y be given by (4). There
is a coupling of Y and Y for w € N such that a.s. Y converges uniformly to Y on compact subsets of
VN xRy as w — oo.

We will see in the proof of the proposition that it is sufficient to construct a coupling of the initial data
for the discrete and continuum Schelling model; given the initial data, the evolution of Y is deterministic
and the evolution of Y% is approximately deterministic. The following lemma says that the initial data can
be coupled.

Lemma 3.2. Let V = S or V = R. There is a uniquely defined continuous centered Gaussian (N, M)-
random field B on VN with covariances given by (7). The initial data Y (-,0) of the normalized discrete
bias function defined by (4) converges in distribution to B.

Proof. We first define a smoothed version Y% € Cpr (V™) of Y¥(-,0), and prove convergence of Y to B.
For any i € ZV let A(i) denote the square of side length 1 centered at i, and for i € ZV let wN +i = {z €
RN : w™l(z —i) e N}. If V=8 (resp. V = R) define V = S (resp. V = Z). For m € [M] define the
smoothed unscaled bias function )v/m :V xRy —- Rby

Vi t) = 3" MAG) N (WA + 1)) <1X(j,t)m - ]1w> L GEV, t>0.

JEV

Then define Y, by (4) and (5), but using ) instead of Y. Tt follows by e.g. [AP86] that for each m € [M], Y,
converges in law to By, in C(VY). Note in particular that the entropy integral considered in [AP86] is finite
as required, since ON has an upper Minkowski dimension strictly smaller than 2. By this convergence result,
we see that the law of Y (-,0) is tight in Cp (V). By convergence of the finite dimensional distributions
and hence uniqueness of the limit, we get that (B(x))gey~ exists and that Y (-,0) converges in law to B in
Crn (V). Continuity of B follows e.g. by applying the Kolmogorov-Chentsov theorem as in the construction
of Brownian motion, see the proof of Lemma 2.9.

To conclude the proof it is sufficient to show that Y;(-,0) — Y, converges in law to 0 as w — oo for
any m € [M]. Let g, € N denote the following measure for the number of lattice points which are near the
boundary of wA

qw=H7€ZY : 0 < AA®) N (wN)) < 1}].

Observe that for each i, Y, (i,0) = Y,“(i) is the weighted sum of g, i.i.d. centered random variables with
values in {— 4, =1}, divided by w™/?, where the weights are in [0, 1]. Since the upper Minkowski dimension
of ON is smaller than N, it holds that ¢, = O(w™~¢) for some ¢ > 0. Therefore, for any i € V, we have
P[IY;%(i,0) — Y, (i) > w /3] < exp(—w™/'%). A union bound now gives that Y,%(-,0) — Y, converges in

law to 0 as w — oo. O

For times of order O(w™"/2) (in particular, for times of order o(1)), in any fixed set the fraction of nodes
of each opinion m € [M] is approximately M !, since few nodes have changed their opinion since time
t = 0. This is quantified in the following lemma. The lemma is useful since it will imply that each time the
clock of some node 4 rings and t = O(w~"/?), the probability that its opinion is different from its bias (i.e.,
X (i,t) # p(Y(i,t))) is approximately 1 — M 1.

Lemma 3.3. Let M, N, R, R, w and N be as in Section 1.3, and consider the Schelling model on V- =§.
Divide SN into disjoint cubes of side length L= for L = [w'/?]. For T > 0 let E(T) be the event that for
each cube U, each m € [M], and each t € [0,T],

M—l < w—O.I

‘ i e SN : w™li e U, X(i,w N?t) = m}|
{i e SN : w=li e U}
Then P[E(T)] — 1 as w — o0, and the rate of convergence depends only on T, R, M, N.
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Proof. Throughout the proof, when we say that an event occurs with probability converging to 1 as w — oo,
we require that the rate at which the convergence holds depends only on 7T, R, M, N. By concentration for
the sum of independent Bernoulli random variables, with probability converging to 1 as w — oo the following
holds at time ¢ = 0, simultaneously for all cubes U and each m € [M]

{ie SN :wlicU X(i,0)=m}|
(i e SN . wlieU}

1
M~ < §w70‘1. (36)

Note that each cube contains wNL~N = ©(w"N/?) nodes, so the expected number of nodes in each cube
whose clock rings before time 7' is ©(w™¥/? - w=N/2) = ©(1). Let £(U) denote the number of times that the
clock of some node in U rings before time T. By using concentration for the sum of independent Bernoulli
random variables again, with probability converging to 1 as w — oo, we have £(U) < 0.1w%%! for all U. On
this event and the event in (36), by the triangle inequality,

‘ i e SN :w i e U, X(i,w N?t) = m}| B
{i e SN : w-li e U}|
- ‘|{z e SN :wlieU, X(i,0) = m}| B
{i € SN : w-lie U}
1 o1, &)
2" + wNL-N

M*l‘

ie SN 1w li e U, X(i,0) # X (i,w N?t)}]
i SN : w-lic U}

M*1‘+

< < w oL,

O

The evolution of Y* is random, while the evolution of Y (given its random initial condition) is deter-
ministic. The next lemma states that if Y and Y are coupled in such a way that they are likely to be
close at time tg, then it is likely that they remain close at time ¢y + At. Informally, this means that the
evolution of Y'Y is approzimately deterministic and approximately follows the same evolution rule as Y. One
reason the lemma is challenging to prove is that the evolution of Y (resp. Y') may be very sensitive to small
perturbations when the bias is approximately as strong towards two different opinions. To bound the effect
of this we will use Theorem 2.4, which will imply that the measure of the set of points at which this happens
is not too large, uniformly for ¢ in a compact set.

Lemma 3.4. Let M, N, R, R, w, and N be as in Section 1.3, and consider the Schelling model on VY
forV.=3S8. Let T >0, At > 0 and ty € {0, At,2At,...,[T/At|At}. Consider an arbitrary coupling of YV
(which is defined by (4)) andY (which solves (6), (8)). Let (Fi)i>o0 denote the filtration which contains all
information about the discrete and continuum model until (rescaled) time t, i.e,

Fi= U(Y|SN><[O,t]7X|SN><[O,tw*N/2]> {U,s)eR : s€ [O:twiN/Q]})'

There exists a random function v : N — [0,1] and a random constant ¢ > 1, such that lim,,_ v(w) = 1
a.s., and such that for all w € N and with E(to) as in Lemma 8.3 and E(t) := [[Y"(-,t) =Y (-, )| poc (s¥)5

U (ug)<siiao)P [E(to + A1) < E(to) (14 ¢At) + A | Fiy | 2 L)) 0 (w)-

The constant ¢ depends on T and the o-algebra generated by (B(z))zesn, and the function v depends on
T,6, At and the o-algebra generated by (B(x)),csn -

Lemma 3.4 will follow almost immediately from the following lemma. For any f € Cp/(SY) and w € N
define || f|[ L= (s~) = SUPpear] SUPses N | fin (w™10)].

Lemma 3.5. The result of Lemma 3.4 holds if we replace L=(SN) by L>°(SY) in the second indented
equation.

The next lemma, which is a discrete version of the estimate (25), will help us to prove Lemma 3.5.
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Lemma 3.6. For any T > 0 and At > 0 there are random constants ¢ and wg such that for any 6 € (0,1),
if
Avt’(s’w = {i e SN : Im,m’ € [M],m #m’, such that |Yy,(iw™ ", t) — Yy (iw™ ', t)| < 6}, ¢ >0,

then |Ay 5.0 < cow™ for all t € {0, At,2AL, ..., [T/At|At} and all sufficiently large w > wo. The constant
c satisfies the same properties as in Lemma 8.4, and the constant wy depends on T, At, and the o-algebra
generated by (B(x))zesn -

Proof. Let m,m’ € [M] satisfy m # m/. Then the field Y;,,(-,¢) — Y, (-, ) has the law of a constant multiple
of By, plus some element of £2!(SY). The estimate (25) implies that

1
MAps) < 3 Avs = {z € SN ¢ |V (z,t) = Vi (z,1)] < 6} (37)
By e.g. [Strll, Lemma 4.2.6] and since A; s is open,

A(Ags) :wliinm Z w 1\y (fw=1,) =Y,/ (iw=1,t)|<6 = hm w |gt,6,w|'

m
ieSN

Therefore |gt,5,w| < céw™ for all sufficiently large values of w for fixed ¢t € [0,7], so |gt,5,w| < cow! for all
sufficiently large values of w and all t € {0, At, 2A¢,..., [T/At]At}. O

Proof of Lemma 3.5. Throughout the proof the implicit constant of X will depend only on T and (B(z)) esn -
The function v will change throughout the proof, but will always satisfy the properties of the function v in the
statement of the lemma. The expression "for all sufficiently large w” means that a statement is true for all
w = 1. Fix m € [M]. For any i € Slet U;; = 1x(iw-nN/2¢)m» and let V; be i.i.d. Bernoulli random variables
with P[V; = 0] = M~' and P[V; = 1] = 1 — M. Here X (i,w~/2t7) is equal to lims; X (i, w™"/%s). Recall
the definition (2) of R, and for i € S define the following sets R', R{, R}, Rf; C R

R = {(j,tw™?) e R : t € (to, to + At]}, Ry :={(j,t) € R' : As € [to,t) such that (j,s) € R'},
Ri:={0,t) e R": j €N}, 0.0 =1{0:t) € Ry = 5 €N@)} =Ry NR;.

Note that several of the random variables or sets we have defined above depend on w, but we have chosen
not to indicate the w dependence in order to simplify notation. We have

1V (o to + AL) = Yin (-5 to + A)) = (V7 (5 t0) = Yin (5 t0)) [ e (s)

w_N/2 Z 1X(i,w_N/2t_)#X(i,w_N/zt)an - w_N/2 Z 1’m=X(i,w_N/2t_)#X(i,w_N/zt)
(i,t)ER; (i,t)ER),

to+At to+At
-(1- M_l)/t /e/\f(' 5 Lo(y (o,6))=m dz dt + M ™" /eN( 5 Lp(y (a,6))#m d dt|.
0 x Jw— x Jw—

To conclude the proof of the lemma it is sufficient to show that with probability > v(w), the right side is
= At(At + §). By the triangle 1nequahty, if Xo(5),X2(4),...,Xn(j) is any sequence of real numbers for
j € SN and Ay = sup;egn [Xp—1(j) — Xi(j)], then

= sup
JESN

sup | X, (j) — Xo()l <> Ax.
jESN

We apply this principle with certain expressions in place of the X} (i), where each expression in some sense
approximates the amount the bias function evaluated at i has changed during (¢o,to + At]. This gives

(V- to + At) = Vin (- to + AL)) = (V2 (1 t0) = Yin (- t0)) o (sv) < Y (Ak + 4}), (38)
k=1
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where

A= sup |w™ 2N T ey 2 =m — WY Lyt )=mUie|
JjES (i,t)€R (i,t)eR,

Az = Sup. w NN Lyt ay=m Uit — w2 YT Lyt ) =m Ui
JeS (i,0)ER) (i,0)ER),

Az = sup w2 Z Loy (iw-1t0))=m Uit — w2 Z 1y (v (i1 t0))=mUi,to
j€S (i,t)ER), (i,t)ERY

= Sup w_N/2 Z 1p(Y“’(iw*1,t0)):mUi,t )
jeSN ; R/
(1,t) ERI\RG 4

Ay = sup w NN gt aey=mUite —w T ety =m Vi
Jes (i,)ER} (i,t)ERY

= sup |w /2 Z Lpve iw—1,t0))=m Uity — Vi) |,
jesy (i,)ER) .
3 0,7

As = sup Asj, As ;= wNE N Lyt 0 =m Vi — AL = M)  Lyeate)=mdz|,
JES (i,)ER) zeN(jw—1)

Ag = (1 - M~1)At sup
jesy

/ Ly eg)y=m dr — / - Ly)=mdr
zeN (jw—1) zeN (jw—1)

=(1—- M)At sup
jesN

to+AtL
At/ 1 Y (x,t zmdl'—/ / 1 Y (z,t =md$df
ety P @) . N oty P @)

where we view iw~! as an element of SV by identifying S (resp. S) with [0, R) (resp. {0,..., Rw — 1}).
Define A/, exactly as A,, except that = m is replaced by # m, 1 — M1 is replaced by M !, U, , is replaced
by 1 —U;+, and V; is replaced by 1 — V;. We have chosen to split the terms as above since the accumulation
of error during (¢g,to + At] (as defined on the left side of (38)) is caused by several factors, while each
term Ay is of the form Ay = sup;cgn |Xi—1(j) — Xk(j)| such that each difference X;_1(j) — X(j) is more
straightforward to bound.

In our bound of Aj it will become clear why the natural scaling of time in (4) is w™¥/2. Recall that we
can write As on the form A5 = sup;cgn [X4(j) — X5(j)|- In this notation, the term X5(j) is of order O(At).

b

1 Yw(x,t :m_]- Y (z,t :mdx
/ace/\f(jwl) p(Y*(w,t0)) p(Y (x,t0))

A7 =1 =M1 sup
jESN

)

The sum appearing in the definition of X,(j) is of order w™/2At, since during an unscaled time interval of
duration w=N/2At (equivalently, a rescaled time interval of duration At) the fraction of nodes whose Poisson
clock rings is approximately w~™N/2At, and the sum is over ©(w") nodes. Therefore the order of magnitude
of X4(5) is O(w=N/2 . wN/2At) = O(At), i.e., of the same order as X5(j) as desired.

For each j € {1,...,7} we will show that with probability > v(w) we have A; < At(At+ 6). The term
A;- can be bounded exactly as A; for all j, and the proof of its bound will therefore be omitted.

First we show that A; =< At(6 + At) with probability > v(w). Recall the update rules described in
(i)-(iii) in Section 1.3. Notice that the two sums in the definition of A; are identical, except possibly for
the contribution from terms where p(Y¥(iw=1,¢)) = 0, i.e., from situations where there is not a unique
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opinion which is the most common opinion in the neighborhood of j. We will bound A; by using that there
are very few nodes for which p(Y"(iw=',t)) = 0. We may assume that |R/| < 2RN Atw™/?, since |R’| is
a Poisson random variable with parameter R Atw™/2, which gives P[|R’| < 2RN Atw™/?] > v(w). This
implies [[Y*(-,1) =Y (-, t)|| oo (sv) < 0+cAt for all t € (to, g+ At] and some appropriate c as in the statement
of the lemma. Under these assumptions,

—N/2 —N/2
Ay <w™N/ Z Lpyw(iw-1,)=0 S w / Z Z Ly, w1, = Yo (b1 ,8)| <26+ 2cAt -
(i,t)ER’ (i,t) R’ 1<m,m! <M,m#m/

By independence of R’ and F,, conditioned on Fy, the right side is stochastically dominated by the sum of
i.id. {0,1}-valued random variables; this can be seen by ordering the terms by the value of ¢ and use the
memoryless property of the Poisson clocks. By Lemma 3.6 the probability that each of these i.i.d. random
variables equals 1 is < § + At. The bound for A; now follows by the assumed upper bound for |R’| and a
Chernoff bound.

Next we bound Ay. The first sum defining As represents the actual update rule of the dynamics (except
for the case of p(Y"(iw™',¢)) = 0, which is handled above), while the second sum defining A represents an
update rule where the nodes use their bias at time g rather than their bias at time ¢ to determine whether
they update their opinion. We bound A, by using that (due to (25) and the assumption ||[Y*(-,tg) —
Y (-, t0)|lL>(snvy < 6) most nodes have a rather significant bias towards one opinion at time to, and this is
unlikely to change throughout the considered time interval since the number of rings |R’| in the neighborhood
of j is not too large. As above we assume |R’| < 2RN Atw!N/2. Define Ac SN py

A={ieS" :3m e [M])\{m} such that |Y;% (w Y, to) — Y, (w™ i, t0)| < 20 N/?|R'|}.
We claim that |A] < (At+68)w™ for all sufficiently large w. Ifi € A the assumption ||Y (-, to)—Y (., to)|l Lo sy <
6 implies that there exists m’ € [M]\{m}, such that

Yo (iw™ 2 1) — Yor (0™ t0)| < 20 N2 R!| 4 26 < 4RN At + 26. (39)

It follows by Lemma 3.6 that the set of nodes i satisfying (39) is < w™ (At + §), and our claim follows.
If i € SV is such that there is a t € (tg,to + At] for which p(Y¥(iw™1,t)) # p(Y¥(iw™1,tp)), then we
must have i € A by the definition of ¥™. Therefore

—N/2
Ay <w ™2 3" 1,4
(i,t)ER’

We conclude the bound for A; by using independence of R’ and A and proceeding exactly as in the proof of
Ay

Next we claim that with probability > v(w) we have Az < (At)?. Note that the two sums defining A3
are identical, except that in the second sum we only consider terms coming from the first time a node rings
during (to,to +At]. We bound Az by using that there are few clocks which ring two or more times. For each
i € SN let P; be the Poisson random variable with parameter Atw~V/2 which denotes the number of rings
of Poisson clock i during the interval (to,%o + At]. Then

Az < w N2 Z max{P; — 1,0}.
ieSN

Since E[max{P; — 1,0}] < (At)?w~", we have E[A3] < (At)?w="/2. By Chebyshev’s inequality P[A5 >
(At)?] < w=N/2, which implies our claim.

Next we will bound A4. In the neighborhood of each node i the fraction of nodes which has each opinion
is approximately 1/M. Furthermore, as we will argue below, the same property holds if we only consider
nodes for which the bias is m. Therefore, each time the clock of some node with bias m is ringing, the
probability that this node has an opinion different from m (which will cause the node to change opinion)
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is approximately 1 — M~!. The term A, quantifies the error we make by assuming this probability is
exactly 1 — M~!, independently for each clock ring. We will bound A4 by approximating the region where
p(Y¥(iw~™1 ty)) = m by small cubes of side length L™!, and by proving that when a node i is sampled
uniformly from one of these cubes and L < w, then U;;, and V; have approximately the same distribution.
As in our proof for the bound of A3 we can assume |R'| < 2RN Atw™/2. Let L = [w!/?] and divide SV into
(RL)N disjoint cubes of side length L=1. For any i € SV let I% denote the cube containing iw~!. Define

Ac Sand Ac SN by
A={zec SN : p(Y(z,t9)) = m}, A={iesSN .1l c A}
We have

A4 < w_N/2 Z ‘1p(Y“’(iw_1,to))=m - 11615' + ‘SupN w_N/2 Z (U’L‘,to ) ‘/Z) (40)
(it)ER! jes (i,t)€RY,; i€A

We will prove that A4 < §At with probability > v(w). Any i € S¥ for which 1,y (iw—1,t0))=m 7 1;c 7 must
satisfy one of the following conditions: (i) p(Y*(iw™!,t0)) # p(Y (iw =", tg)), or (i) p(Y (iw™!,t9)) = m and
i € A.

We will prove that the number of nodes satisfying one of the conditions (i)-(ii) is = w¥'é with probability
> v(w). If i € SV satisfies (i) and E(tg) < 8, there is an m’ € [M], m’ # m, such that |Y,,(iw=!,tg) —
Y, (iw™1,t9)| < 26, and the wanted result follows by Lemma 3.6. If i satisfies (ii), there is a m’ # m
such that the function Y, (-, t9) — Yo (-, to) intersects zero in IF. By our estimates for the event G} in
Proposition 2.10, it holds with probability > v(w) that the number of such cubes is < LN—1/2+1/100 f5;
all t € [0,T]. Using L = [w!/?], it follows that for w > 6§~ the number of nodes i € S satisfying (ii) is
< LN=1/241/100(4y /T)N < 9N § with probability > v(w). This completes the proof that the number of nodes
satisfying one of the conditions (i)-(ii) is < w™é with probability > v(w).

Given any i € S the events {3t € (to,ty + At] such that (i,t) € R’} and Lp(yw(ite))=m 7 l,ci are
independent. Proceeding as when bounding Ay and As, we see that the first term on the right side of (40)
is < §At with probability > v(w).

Next we will prove that the second term on the right side of (40) converges to 0 in probability as
w — o0o. On the event E(ty), for each m € [M] the number of nodes in I with type m at time to is
M1 #I% - (1 4+ O(w™%')). Therefore the difference in probability between the events {U; = 1} and
{V; = 1} is < w™%! when we sample i uniformly from one of the cubes IjL. Since R’ is independent of
Uit and V; for all i € N(5), the second term on the right side of (40) is stochastically dominated by w=/2
times the sum of < |R/| < Atw/? ii.d. random variables taking values in {—1,0,1} and with expectation
< w9, Our claim follows by a Chernoff bound and a union bound.

Next we claim that As < §At with probability > v(w). The integral in the definition of Aj is the exact
continuum analogue of the sum: For each node i having bias m at time tg, the probability that V; = 1 and that
the clock of i rings during a time interval of rescaled length At (i.e., unscaled time w~¥/2At) is approximately
equal to (1—M~1)w=N/2At. Therefore, for each node with bias m we get an expected contribution to the first
term defining A which is equal to approximately (1 — M ~Dw NAt = At(1—-M1) fx: w1 o <w—1/2 dx.
Summing over all nodes for which the bias is m at time ¢y, we get a heuristic justification for why Ay is
small.

We will now make the heuristic argument in the above paragraph more precise. If [Rg ;| > A2V /2

let ﬁoﬂj denote the first [At2Nw™/?] rings of the Poisson clocks during the interval (to,to + At], and if
IRy ;| < At2NwN/2 let R'g; denote the union of Ry ; and ([At2Nw™/2] — R, ,|) pairs (i,to + At), where
the ¢’s are pairwise different and sampled independently and uniformly from N(j). By the triangle inequality
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and letting A denote symmetric difference,

As; < [w N2 > Vi
(i,t)ERG ;AR 0,5

T D Lty — AL =M Ly (-1 t0))=m 0|
(it)ERo,; zeN (jw—1)

We will prove that P[A5; > w™!/1%9] decays faster than any power of w when w — oo, which is sufficient
to complete the proof of our bound for A;. We see immediately that the first term on the right side of
(41) decays sufficiently fast. By independence of Rj ; and Fy,, the second sum on the right side of (41)

is, conditioned on Fj,, equal in law to w~"/? times the sum of At2NVw™/2 independent bounded centered
random variables. We obtain the desired bound by a Chernoff bound.

Now we will prove that Ag < 6At¢ with probability > v(w). The difference between the considered
integrals is whether we let Y or Y determine the bias of the nodes. We bound this term by using that
Y"® and Y are close, and that at most points the nodes have a rather clear bias towards one opinion, so the
slight difference between Y and Y does not change the bias at most points (i.e., p(Y*(x, o)) = p(Y (x, to))
for most z). By first using ||, (-, t0) — Yy (-, to) | s~y < 6 and (24), and then using Y, — By, € L4, (SV)
and (25) for all t € (to,to + At], we get

As < At > sup / L) (Vo (t017)— Yy (t0 7)) | <26 4
1<m,m’ <M,mz#m’ €SN J|z—a’|<1
< At > sup / (B ()~ By (@)~ () <28 42
1<m,m’ <M, mz#m’ feL2to(SN)JSN
=< §At.

Finally we will bound A;. The first integral corresponds to a model where the updates are determined
by the biases at time ¢o (rather than time ¢ € (o, to + At]), while the second integral represents the true
dynamics. The difference is small for similar reasons as As is small: At most points 2 € A (jw™!) one element
of the vector Y (z,t) is significantly larger than the other elements, so ¢t — p(Y (z,t)) will be constant for
t € (to,to + At] since the time derivative of Y is bounded. More precisely, we can use Lemma 2.12 and
1Yo (-, ) = Yon (-, t0) || oo (sv) < 2At for all ¢ € (o, to + At], to argue that A7 < (At)?,

Combining the above estimates for A;, j =1,...,7, we obtain the lemma by a union bound. ]

Proof of Lemma 3.4. For any z € SV there are a;(z) € [0,1] and x;(z) € SV for i = 1,...,2" such that
N N
[:(2) — 2]|oo < w™t and Z?Zl a;(z) = 1, and such that for any ¢ > 0, Y% (x,t) = 25:1 a; ()Y (x;(2),t).
For any z € SV define AYY(x) 1= Y¥(z,tg + At) — Y¥(z,t9) and AY (z) = Y (z,to + At) — Y (z,t0).
Observe that
2N
AY(z) — AY (z) = Zaz J(AY™ (x(z)) = AY (%i(2))) + Y ai(@)(AY (x;()) — AY (z)).  (42)
i=1
By uniform continuity of Y, which follows from uniform continuity of B,

sup Zal z)(AY (xj(x)) — AY(2)) =0 asw — oo, (43)

zeSN

and the rate of convergence depends only on T and the o-algebra generated by (B(z)),csv. By Lemma 3.5,

]lE(to)<5§E(to)P Lselg)N [AY"(z) — AY (z)|| < cAt(At +6) | F, | > ]lE(tg)<6;E(to)v(w)' (44)
We obtain the desired bound for AY"(z) — AY (x) by combining (42), (43) and (44). O
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The following lemma will be needed to transfer the result of Proposition 3.1 from S to R. It says that a
discrete version of Lemma 2.16 holds with high probability for large w.

Lemma 3.7. Consider the Schelling model on S (resp. Z) with (in the notation of Section 1.3) N =1,
Me{2,3,...} and N = N. Let YV € Cpy (S x Ry) (resp. Y € Cpr(R x Ry)) be given by (4). Fiz an
interval I C R of length > 1 and some m € [M]. For any € > 0 and t > 0 define the event Ef by

E =Y (z,t)> sup Y (x,t)+e Veelp.
m’e[MP\{m}

Then for any e > 0, limy, oo P[E§ N (U, o1y (E9))] =o.

Proof. Define Y (z,t) := Y“(x,t) — SUDe(M]\{m} Yo (T, ). For any interval / C R and w € N, let
wl = {wz : x € I}. Define stopping times 7" and T; for i € wl by

T, =inf{t >0: YY(w 'i,t) <0}, T= inf Tj.

Since Usepo,e-1 (E) C {T < '} it is sufficient by a union bound to prove that for each fixed i € wI

logP[ES; Ti =T < e 1] < —w,

1

where the implicit constant can depend on all parameters except w and 4. Letting ¢, := ¢ tw™%!n for

n€{0,1,..., [w>!]}, we observe that

~ 1~
{E§; Ty =T € [tn,tni1]} C {Eg; ty <Ti =T; Y2 (w iy ty) < zy,g’(w—li,o)}

1 ~
u{%m«xw*ﬂwen:jer»ewmmHnm*”>lm7mw*um}

It follows by a union bound that

[wo'l'\fl
~ 1~
PIEG Ti=T<e']< > P {Eg; t, < Ty =T; Y, (w ti,t,) < zYﬁ(w_li,O)}
n=0
[w® 1] -1 1
*‘ZPFMMwWNRmemm%ﬂWW>WW%@
2 100

Since ?,;f(w’li, 0) > e on the event Ef, the logarithm of the last sum is < —w, so to conclude the proof of

the lemma it is sufficient to show that for each fixed n € {0,1,..., [w™%1] — 1},
~ 1~
logP {Eg; ty <T; =T; Y (w b, t,) < 5Y;;’(w%,o) < —w, (45)
where the implicit constant can depend on all parameters except w, i, and n. Fixn € {0,1,..., [w™%1] -1},
and define

NT:={j e N(®) : X(4,0) #m, jwel}, R* :={j e NT : 3t € [0,t,] such that (j,tw™/?) € R},
N~ :={j€N(@) : X(4,0) =m, jw & I}, R™:={j € N~ : 3t € [0,t,] such that (j,tw™'/?) e R}.

By large deviation estimates for Bernoulli random variables,

logP[E] < —w,  E:= {||Ri\ — (1= P NE]| < w‘“}. (46)
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Furthermore, observe that
INT[ = INT| = [{j € N(§) : (jw) € I}| - [{j € N(2) : X(j,0) =m}|

2w+ 1

> 1) - ——
> (w+1) ( U +

> —w'/2Y (w™1i,0),

w1/2Y,;U(w1i,0)) (47)

where the inequality on the second line follows by the definition of Y. By (47), the definition of E,
I1—ev "t < 2 L~1/2, and

LV (Wb t) = T, (Vi (w7,0) + 20 V2R — 2071 2R )

it follows that on the event {ES;t, < T; = T; E},
Y (w i tn) > YV (w1, 0) — 26 w2V (w i, 0) — 4wm0 4,
Since log P[2e 1w~ /2Y% (w=1i,0) > Y;* (w4, 0)] < —w, this result and (46) implies (45). O
Proposition 3.1 now follows by iterating the estimate of Lemma 3.4.

Proof of Proposition 3.1. First consider the case V.= § and N € N. By Skorokhod embedding we may
couple the discrete and continuum Schelling model such that the convergence in law in Lemma 3.2 is almost
sure. Let T, At > 0. Conditioned on B, let ¢ and v be the (random) constant and function, respectively, of
Lemma 3.4. Recall that ¢ depends on B and T, while v depends on B, T', At, and the error E(ty) with E
as in Lemma 3.4. By Lemma 3.4 with ¢y, = 0 and with notation as in that lemma,

1E(0)<5;E(T)P{||yw(., At) =Y (o, At)| oo sy < €2 (A1) + 2¢(A1)? [ Fo| > 1) o0 v (w0)-
Iterating the result of Lemma 3.4, we get further that for any n € N,
Utoy<sirP [V AD) = Y (A <sn) < Ab(L+cA)™! — At, 7€ {0,....n} | Fo]
> 1po)<s;5m) 0 (W)™

We need ng := [T/At] time steps to reach time T, so conditioned on Fo and on the event {E(0) < §}NE(T),
with probability at least v(w)™ and for At < 1/(100c),

'aN - '7~ Lo 0 - - ) PR RAI VN
1Y, RAL) = Y (-, A || oo snv) < AE(L+ cAt)™0 T — At < (2T — 1)At Vi e {0,...,n0}.  (48)

With probability converging to 1 as w — oo, for any interval I = [Atn, At(n+1)] and node i € S, the total
number of times during I at which the Poisson clock of a node in N(i) rings, is < 10V wN/2At. Therefore,
with probability converging to 1 as w — oo,

sup sup  sup [[Y(iw ', nAt+d) — Y (iw ! nAt)|| peosny < 10V At.
i€SN 0<n<ng def0,At]

Combining this estimate with (48), for any given ¢y > 0 and for all w sufficiently large as compared to €q,

Lp)<s.B(m)P l Selgpw tes[%pT] 1Y (2,) = V" (2, 1) | L sv) < (267 +107)At ‘ }—0} > V(o) <aB0r) (0 (W)™ —€o)-

Since P[E(0) < 6; E(T)] — 1 as w — oo, for all sufficiently large w,

P|sup sup [[Y(z,t) = Y"(z,t)][pe(sv) < (2e<T + 10M)At| > E[v(w)™ — 2¢).
zESN t€[0,T]
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We first make (2e¢T + 10")At arbitrarily small by decreasing At, and then we make v(w)™ — 2¢q arbitrarily
close to 1 by sending ¢p — 0 and w — oo. It follows that sup,cio 7 [[Y(t) — Y (-, t)[[z~sn) — 0 in
probability. By the Skorokhod representation theorem we can couple the model for different values of w,
such that we obtain a.s. convergence. This concludes the proof in the case V = S.

Now consider the case V =R and N = 1. Let € > 0. For R > 2(e~! + 2) define the event Ex by

Er={3a" € [-R/2+2,— ',aT €[ ,R/2—-2] : Yi(2,0) > sup Yy (z,0)+e
Ve €la” —2,a |U[a",a™ +2]}.

Choose R sufficiently large such that P[Eg] > 1 —¢/2. Let Y (resp. ¥) denote the solution of (6), (8) on R
(resp. S = [-R/2, R/2]), and let Y™ (resp. Y™) be given by (4) for the Schelling model on Z (resp. S). We
will argue that we can couple Y, }A/, Y™, and Y such that with probability at least 1 —¢; Y — Y uniformly
on [—e 1, e71] x[0,¢71]. This will be sufficient to complete the proof of the proposition since ¢ was arbitrary.
By the convergence result for the torus proved above, we can couple Y and Y such that Y lI—Rr/2,R/2)x[0,e~1]
converges uniformly to 17|[_R/27R/2] «[0,e-1]- Furthermore, on Er we can couple ¥ and Y such that Yla-ot] =

}7\ [a—,a+]> Since the law of the initial conditions are the same, and since Lemma 2.16 implies that p(Y (z,t)) =

~

p(Y(z,t)) =1forall z € [a~ —1,a"|U[a",a™ 4+ 1] and ¢ > 0. To complete the proof of the proposition it
is sufficient to prove that on Er we can couple Y% and Y such that Yo at]x,e-1] = ?w\[aiaﬂx[lyfl]
with probability at least 1 — ¢/2.

Consider a coupling of Y and Y™ such that the initial opinion of the nodes corresponding to the interval
[a= — 1,a™ + 1] is identical for the models on Z and S, and such that the set of rings of Poisson clocks
corresponding to this interval, i.e. the set {(i,¢) € R : (a~—1)w < i < (a™+1)w}, is the same for the models
on Z and S. We also assume that draws as described in (iii) of Section 1.3 are resolved in the same way. By
Lemma 3.7, p(Y* (z,t)) = p(Y*(z,t)) = 1 forall € [a~ —2,a"|U[a*, at +2] and ¢ > 0 with probability at
least 1 — ¢/2 for sufficiently large w. On the event that this happens Y [(o- ,+)x[0,e-1] = ?w‘[a—,a+]x[07e—l]
for all ¢ € [0,e71], so we have obtained an apptopriate coupling.

3.2 Limiting states for the one-dimensional discrete Schelling model

In this section we will first conclude the proof of Theorem 1.3. Then we will prove that the opinion of
each node in the Schelling model in any dimension converges a.s., and we will present a result on stable
configurations in the higher-dimensional Schelling model.

The main inputs to our proof of Theorem 1.3 are Propositions 2.14 and 3.1. We consider a coupling of
the discrete and continuum Schelling model as in Proposition 3.1, and choose a sufficiently large ¢t > 0 such
that the limiting configuration of the continuum Schelling model described in Proposition 2.14 is almost
obtained; more precisely, we choose t sufficiently large such that with high probability 0 is contained in an
interval I’ of length strictly larger than 1 on which p o Y'(-,¢) is constant. Let m € [M] denote the value of
poY(-,t) in I'. Recall that by the scaling we used when defining Y% in (4), a time ¢ for Y corresponds to
time tw~'/2 for the discrete Schelling model.

To conclude the proof it will be sufficient to prove that poY® = m in some slightly smaller interval I"” C I’
(still of length > 1) until all nodes in I’ have changed opinion to m. We will first prove Lemma 3.8, which
says, roughly speaking, that p oY = m in some interval I (satisfying I"” C I C I') for a macroscopic time
with high probability. Then we prove (Lemma 3.9) that conditioned on the event of Lemma 3.8, poY =m
in I” for a time interval with length of order w®?!; this duration is sufficient to guarantee that at the end of
this time interval, with high probability all nodes in I’ have changed their opinion to m. The latter result
is proved by considering [w%2] consecutive time intervals each of length w=%0l. In each of these length
w0 intervals we allow the interval on which poY = m to shrink slightly. For nodes i bounded away from
the boundary of the interval, we can guarantee that poY = m by using (among other properties) that the
fraction of nodes in N(¢) which have a bias towards m is strictly larger than 1/2 throughout the time interval
we consider; therefore the bias of ¢ towards m will have an upwards drift and never become negative. For
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nodes ¢ near the boundary of our interval, however, up to half of the nodes in N(¢) may have a bias towards
another opinion than m, so we do not necessarily have an upward drift, and the node may eventually get a
bias towards another opinion. For such nodes we can guarantee that the bias will not become negative too
fast, by using that the node typically has a strong bias towards m at the beginning of the time interval we
consider. We show that the interval on which p o Y = m shrinks sufficiently slowly, such that all nodes on
the subinterval I’ of length > 1 get opinion m before the interval gets a length smaller than 1.

Define

Vulist) = > Ixgo=m | — sup > Ixga=m
JEN(D) mEMPNm}E\ jen() (49)
= w2 [ VY (ijw,tw/?) - sup Y (ijw,tw/?) ] .
m’e[M]\{m}

Observe that if yx(z,t) > 0 then m is the most common opinion in the neighborhood of node ¢ at time ¢.
In the statement and proof of the following lemma, wl = {wz : x € I} for any interval I C R and w € N.
The lemma says, roughly speaking, that if the event of Proposition 3.1 (orits analog for M > 2) occurs for
the continuum Schelling model, then it is very likely that after some small macroscopic time a typical point
is contained in an interval I of length strictly greater than 1 on which the bias is constant.

Lemma 3.8. Couple the discrete and continuum Schelling model on'V' as described in Proposition 3.1, where
V=RorV=S8, andN=1, M €{2,3,...}, and N = Nw. Let {A1,..., Ap} be as defined in Proposition
2.14, and let E be the event that the set R \ Ut<m<m A, has measure zero, and that each set A,, can be
written as the union of intervals of length > 1. IfE occurs, choose m € [M] and an interval I' CV in a
o(B)-measurable way such that I' is a connected component of A,,. Let c1,co € (0,1/10) and let I C I’ be
the open interval with left (resp. right) end-point at distance co from the left (resp. right) end-point of I'. Let

E =E} ., bethe event that E occurs, that I has length larger than 1+c2 and is contained in [—cy b ext], and

-~

that Y, (i,t) > 0 for alli € (wI)NZ andt € [6;1/211)_1/2,01}. Then lim., . lim, 0 limy, oo P[EU(E)¢] = 1.

Proof. First we give a brief outline of the proof. For small ¢; and large w it holds with high probability (by

2p=1/2, In particular,

Proposition 3.1) that all nodes inwl have a large bias towards opinion m at time cl_1
w 2P (i, 01—1/2w,1/2) > 1 for nodes i in wI. We consider the system until, roughly speaking, the first
time T > cl_l/Qw’l/2 at which Y. (i,7) < 0 for some node i in wl. More precisely, we will consider a
slightly differently defined random variable )AJ};’L’m, (i,t) instead of V.. (i,t) in order to simplify the estimates
(see below for the precise definition). Until this time all nodes in wl will have a bias towards m. We show
that T > c¢1 with high probability by arguing that each individual node 7 in w1 is unlikely to be the first node

in wl for which ji\;g)m, (i,t) < 0 for t € [c; /*w™1/2, ¢1]. Let the nodes i¥ and i} represent the two end-points

of (wl)NZ. At time t = 01_1/2111’1/2, with high probability at least half of the neighbors of ¢ have a bias
towards m. Using this and that the types are approximately uniformly distributed on [M], one can show
that Yy ./ (i7,t) stochastically dominates a random walk with increments that have negative expectation
with a magnitude of order O(w~'/?). This implies that )A)n“jb’m,(i’{,t) will not reach zero before time ¢; < 1
with high probability. We argue similarly for ¢ = 5. If ¢ is contained in wI and has distance Q(w) from the
boundary of wl, then Y, . (i,?) has an upward drift for ¢ € [cl_l/ 2wt/ 2T}, since the fraction of neighbors
of ¢ which have a bias towards m is uniformly above 1/2; therefore JA);”Lm, (i,t) is very unlikely to get negative
before time ¢;. If i is close to the boundaries of wl, but not equal to ] or ¢5, we conclude that )A)},“%m,(i, t)
is unlikely to get negative by comparing with 7] or 3.

Probabilistic estimates involving both I and the initial data of Y need to be handled with care since I
depends on Y and therefore through the coupling also on the initial data of Y. Some places we deal with
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this by taking a union bound (truncating on the event that I C [~c; ', c;']), and other places we use that

the considered random variables have a scaling limit as w — co. On the other hand, the randomness of the
Poisson clocks is independent of 1. R R

Note that the lemma clearly holds if P[E] = 0, so we may assume P[E] > 0. We will work on the event
E throughout the proof of the lemma. Let % (resp. i3) be the smallest (resp. largest) element of (wI) N Z,
and let R denote the set of rings as defined in (2).

Define the following random variables Aq, A2 € {0,1,2,...}, where | - | denotes the number of elements
in a set

—HG)ER i Puw 2 <t <er,je it —w,... i3+ w},
={Gt)eR :je{il —w,...,i5+w}, 0<t<¢ 1/2 _1/2, (50)

3(j,¢) € R such that ¢; 2w 2 <t/ < 1},
In other words, A; is the number of times that some Poisson clock is ringing between the times cfl/ Zw=1/2
and c1, if we only consider the clock of nodes in {if — w,...,i5 + w}. Furthermore, As is the number of

1/2 =

Poisson clock rings by the same set of nodes which happen before time ¢; , such that the same clock

rings again between the times ¢; "/*w=1/2 and ¢;.
In the initial data, for any node i € Z it holds with high probability that the fraction of nodes in (a
subinterval of) its neighborhood with opinion m’ € [M] is approximately M ~!. We define a random variable

As €]0,1] in order to quantify the extent to which this is true for the two nodes i} and i}

Az = inf {a >0 :|[{i e N(ip) N (wl) + X(3,0) =m/}w ' =M <aw™ 2, k=1,2m €[M] -
51
i € N(i)\ (wI) = X(3,0) = m/}w= = M| <aw /2, k=1,2,m € [M]}.

Since Y is an approximation to Y, and since it follows from occurrence of E and (6) that limt_,oo m(z,t) =
0o and lim¢ oo Yy (2,1) = —oo for m' # m and x € I, we expect that Y, 7(2,t) — >, /4, Yoo (2,t) — oo
as t — oo for all x € I. We introduce a random variable A4 in order to quantify this. Namely, we define

A, €R by

A e 1/2 —1/2
4 glcrexfl Y (x, ¢ Z (x,c; ')
m’'#£m
Recall that for any 7 and any fixed subset of N(3), the fraction of nodes with initial type equal to m is
1/M in expectation. We now define an event F which, roughly speaking, says that for all ¢ € (wI) and the

sets N (i) N (wl) and N (i) \ wl, the fraction of nodes with initial type equal to m does not deviate from its
expectation by more than w~!/4. More precisely, F is defined as follows.

E ::{Vi € (wl) NZ, ¥m' € [M],
[eN@ON (Wl : XG0 =m}
V(@) N (wI)]

We will now define an event E which we will truncate on throughout part of the proof. Let E=Ev
be defined by

{i e N(&)\ (wl) : X(4,0) = m'}
W)\ (wI)|

v | <um),

C1,C2

E {A1 < 2cicy w}ﬁ{A < 2@1/2 -1 1/2}Q{A, <Cl_1/10}

(52)
N{Ay;>2}n{l4+co<AXI);IC ;' ;' [} NE.

First we will argue that _
lim lim lim P[E]=1. (53)

co—0c1—0w—oo
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The probability of the fifth event on the right side of (52) is independent of w and ¢;, and converges to 1
as ca — 0. The probability of the first, second, and sixth event on the right side of (52) converge to 1 as
w — oo for any fixed ¢1, ¢z € (0,1/10) if we assume occurrence of the fifth event. (Here we use occurrence of
the fifth event since it allows us bound the probability of E* by taking a union bound over i € wl—cy ', ey ].)
The probability of the third event on the right side of (52) converges to a constant as w — oo, and it
converges to 1 when first w — oo and then ¢; — 0. It is immediate by occurrence of E and from (6) that
Yo () =2 Yo (5 1) — 00 uniformly on I as t — oo. Therefore it follows from Proposition 3.1 that the
probability of the fourth event on the right side of (52) converges to a constant as w — oo, and it converges
to 1 as first w — oo and then ¢; — 0. Combining the above estimates we get (53).

Fix m’ € [M]\ {m}. Consider a modified dynamic where, for every time ¢ > ¢; T1/?w=1/2 at which the
clock of a node j & wl (resp. j € wl) rings, this node updates its type to m’ (resp. m)7 even if it has a bias
towards some other type. We refer to this dynamic as the m’-modified dynamic, as opposed to the original
dynamic. Define V¥ . (i,t) as follows, where we assume the opinions X (j,t) have been updated according
to the m’-modified dslnamic

Vo list) = D IxGo=m | = | D Ix(o—ms

JEN(2) JEN(4)
Note that for any ¢ and for ¢ such that p(Y'(4,t)) = m for all j € wl and ¢’ € (0_1/2 —1/2 4],

j;\m m”(l t) < y ( ) (54)

inf
m’ e[M]\{m}

(Here ym (i, 1) is defined with the m/-modified dynamic, while ), (i,t) is defined with the original dy-
namic.) Let the event FE,, be defined exactly as the event F in the statement of the lemma, except that we
require Y, ./ (i,t) > 0 instead of Y., (i,t) > 0. Since m/ is arbitrary and by (54), in order to conclude the
proof of the lemma it is sufficient to show that

lim lim lim P[E,, UE‘] =1. (55)

co—0 ¢ —0w—oo

For any j € N let t} be the jth smallest element of {t > ¢; TPwm1/2  3g e N(i%) such that (x,t) € R}.

In other words, t} is the jth time after time c; T1/2w=1/2 at which the clock of some node in A/(i*) rings.

Then define ij € N (i}) such that (i},tj) € R, and define R} := y;;; GRE y;;;m (71, (t;)7), where

j ALY
Vi (05, (£5)7) = limyp ym,m/(zl, t). Define (i3,t3) (resp. RJQ) exactly as (i},t;) (resp. R}), but with i3 in

place of i]. Now define the following stopping times T} for j = 1,2,3

T, :=inf ¢ t > c;l/zw_l/2 : Z R]l < - ,

jity<t

Ty i=inf{ t > ¢ w2 Z , (56)
1t3<t

T5:= f{t>cl/2 _1/2'EIZEwIsuchthatzE{zl+02w+1 i1+ cow+2,...,i5 — cow — 1}

and YV . (i,t) < 0}.

m,m’

Our strategy for establishing (55) is to show that on the high probability event E, for all nodes j € (wI)NZ

we have j)\#)r,,m’ (j,t) > 0 until time T3 A Ty A T3, and at the same time each of the times Ty,T5, T3 is very
unlikely to be the smallest time in {11, 7%, T3, c1}. Combining these results give that with high probability,

for all nodes j € (wI) N Z we have 37}7”L7m, (4,t) > 0 until time ¢;.
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First we will argue that
)A/;f;,m,(i, t)>0 Viewl if  t<Ty ATy ATsand Eoccurs. (57)

To prove this it is sufficient to show that if E occurs and ¢ < Ty NTo N Ty, then ) i,t) > 0 for any
ie{if,...,i] Fcew}U{i5 — cow, ..., i3}, since the inequality y,“;’m,(z, t) > 0 clearly holds for other ¢ by the

m, m’(

definition of T3. We will prove this result for ¢ € {i},...,4] + cow}, which is sufficient by symmetry. It is
sufficient to show that 2
—1/2 _
R M (R O D D 1} (58)
Jiti<t

w —1/2

since by the definition of 77 and Amym, (4,¢q
12,,-1/2

w=?) > Ayw'/? > 2w/ it gives t) > 0. Consider

atime ¢’ € (¢ ,t] at which the clock of some node j € A (i) rings. Then exactly one of the following
holds: (i) j € {if, it + 1,....i  +w}, (i) j > &% +w, (i) j € {i —w,i —w+1,...,i% — 1}. In case (ii)
the increment made by JA)#;,m,(i, -) is non-negative. The sum of the increments made by j)’nw%m/(i, -) in cases
(i) and (iii) stochastically dominates the right side of (58). In fact, the two sums are identical if we do not
consider the contribution to the latter sum from nodes in {i} —w, i} —w+ 1,...,i —w — 1}; note that these
terms are always < 0 due to the definition of the m’-modified dynamic. This implies the inequality in (58),
which concludes the proof of (57).

Since (57) implies that EN {e1 < Ty NTo ANT3} C Epyr, a union bound gives

mm’(’

PIES, NE| <P[E°NE|+PE;Ty < Ty ANTs; Ty < ei3 E| 4+ PIE; Ty < Ty ATs; Ty < e B

N ~ (59)
+P[E;T3 < Ty ANT2; T3 < e E).

In order to prove (55) it is sufficient to show that each of the four terms on the right side converge to 0 as we
send w — o0, ¢; — 0, and ¢o — 0 (in that order). We will bound the probability of each term on the right
side separately. By (53), and since the second and third terms on the right side have the same probability,
it is sufficient to bound the second term and the fourth term on the right side of (59).

First we bound the second term on the right side of (59). Recall the definition of (i}
observe that the following hold, where X (i, (t)7) = limy X (i, t):

i) j)]EN above, and

(i) If X (i, (t;)7) =m and i & (wl) N Z then R; = —2;

(ii) if X (2 ,(tjl) ) =m’ and i} & (wI) N Z then R; = 0;

(iii) ifX(zjl, (t;)7) & {m,m'} and 4} & (wI) N Z then Rj =-1;
(iv) if X (if, (t})7) = m and i € (wl) N Z then R;

(v) ifX(ijl,(t]l) ) =m/, andz E(wI)ﬂZthenR —2

(vi) if X (if, (t})") & {m, m’}andzje(wI)OZthenR =1

Letting F; denote the o-algebra containing all information until times which are strictly smaller than tjl-,

consider the martingale M) = Z?:l(R} - E[le- | F;1). Since this is a martingale with increments bounded
by 2, Freedman’s inequality [Fre75] gives

lim lim P sup | M| > ci/lowl/Q; E| =o.

c1—0w—oo 1§k§2c102_1w

On the event E (in particular, the requirement on Ay and As), the fraction of nodes j in wl (resp. N'(i})\(wI))

for which X (j,c; “/*w=1/2) = m (resp. X (j,c; “/*w=/2) = m) differs from M~! by at most (2¢./%c;' +

1/10)w_1/2

(671/10

Using this and that the number of times each event (i)-(vi) above occurs in any interval
,8) concentrates around its mean,

k
lim lim P[ inf Y E[RMF] < —20c; w2 205 w; By E

c1—0w—oo 1§k§2c1c;1w
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Combining the above,

lim lim lim P[E;E;Ty < Ty AT Ty < i

co—0c1—0w—oo

~ o~ 1
< lim lim lim P |E;E;Ty < Ty ATs; inf Z Rl | < —sw!'/?
co—0c1—0w—o00 cf1/2w*1/2§t§01/\T1 t1<t 2
[ k
. . . a5 . 1 L 1)2
< lim lim lim P |E;E;T) <15 ATs; inf Mk+ZE[Rj | Fil ] < —zw
cag—0c1—0w—o0 c;l/Qw_1/2§kJ§2C1C;1w = 2
:0’

which bounds the probability of the second term on the right side of (59).

In order to bound the fourth term on the right side of (59), a union bound and E € {I C [—ca, ]}
imply that it is sufficient to prove that for fixed ¢y, ¢ € (0,1/10) and fixed ¢ € [—cow, cow] N Z, defining
T :=inf{t > ¢] A T Vi e (0,1) <0}, (60)
E =En{T=Ts<Ty AT} {i € {ii+cow+1,if +cow+2,...,05 —cow—1}},

we have R
logP[E; E;T < ¢1] < —w, (61)

where the implicit constant is independent of w, but may depend on c¢1,co. We prove this by a similar
approach as for the second term on the right side of (59), and will therefore only give a brief justification.
For any j € N let #} be the jth smallest element of {t > ¢ TR Ve s N(z) such that (z,t) € R}.

Then define i, € N( ) such that (i%,¢%) € R, and define R := ym e (65 85) = Vi (i, (t5) 7). The random
variables R} are supported on {—2,—1,0,1,2} and they have umformly p051tlve expectation on the event E’

since A(I) > 1+ ¢5 and all nodes in I have bias towards m. Using A; < 2c1¢; 'w and Ay < 2¢1/%¢; 'w!/2 on
E,

1p inf ( e (6 1) = yu e (e T2 _1/2)) >1g min ZR' - 201/2 wl/?.

Cfl/wal/QStfcl/\T 1<k<20102 w j=1

Another application of Freedman’s inequality now gives

P[E’;E;T <] <P

E' E; inf ()Jfflm (i,t) — y me (1,01 o2 *1/2)) < —wl/zl

cfl/zw*1/2§t§c1/\T
= exp(—O(w)),
which implies (61). O

Lemma 3.8 says that after some small macroscopic time, with high probability all nodes in the interval
I has a bias towards m. The following lemma will imply that this is still true for slightly smaller intervals
I,, at time ¢, := nw=9-0!

Lemma 3.9. Consider the setting described in Lemma 3.8, and let I, c1, co, and E be as in that lemma.
Define open intervals I,, for n € {0, ..., [w*92]} inductively by Iy := I, and by letting I,, C I,,_1 be the open
interval such that the left (resp. right) end-point of I, has distance w=°1 from the left (resp. right) end-point
of In—1. Forn € {1,...,[w"?]} define t,, := nw=", and let E, be the following event

En = {Yo(i,t) >0, Vi € (wl,), Vt such that c; w2 <t <t,}.

Then log P[E NE,_1N E,ﬂ = —w for alln € {1,..., [wPO%]}, where the implicit constant is independent of
w and n, but may depend on all other constants, including c¢; and co.
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Proof. We first give a brief outline of the proof. As in the proof of Lemma 3.8, we consider some time T
which represents the first time at which ?Z (i,t) <0 for some i in wl,, and we show that for each i in wl,
it is very unlikely that 7 is the first node for which this happens for T' < t,,. We assume the event EN E,,_1
occurs. We divide N(7) into three parts (see Ni(i), No(2), N3(i) below). For each k € {1,2,3} we can
obtain a good (lower) bound on the contribution to V.., (i, t,_1) coming from nodes in Ny(i), since we know
approximately how many Poisson clocks which have been ringing before time ¢,,_1, and since nodes in I,,_1
(corresponding to Ny (i) UNs(), plus maybe part of Ny(i)) have a bias towards m during [e; /2w =12, t,_4]
on the event E N F,,_;. Conditioning on the fraction of nodes in Ny (i), k € {1,2,3}, of opinion m at time
tn—1, we compare the evolution of ﬁ(z, t) on [t,—1,T) to a random walk of a certain step size distribution,
and we argue that this random walk is unlikely to hit 0 before time ¢,,, which completes the proof.

As in the proof of Lemma 3.8 we may assume P[E] > 0. We work on the event E throughout the proof;
in particular, some variables we define may exist only conditional on E. Define the following stopping times
for i € [—cy tw, c5 'w] N Z

Ty = inf{t > t,_1 : Yo (i,t) <0}, T :=inf{T; : i € (wl,)},

Fix i € [¢; 'w, c; 'w]NZ. By a union bound it is sufficient to prove the following estimate, where the implicit
constant is independent of w, n, and

logP [EL;T; < t,] = —w,  E,:=EUE, 1U{i€ (wl,)}U{T; =T <t,}. (62)

This estimate says that each node ¢ is very unlikely to be the first node for which y:;(z,t) < 0. Divide
the neighborhood N(7) into three disjoint parts N (i) for k'= 1,2, 3 satisfying the following requirements;
existence of appropriate neighborhoods is immediate by using the definition of I,, and A\(I;) > 1

INi (D) =w,  |No(i)| =w—w’? +1,  |N3@)| = w"?,
N1 (i) C {j € N(i) : j € (wl)},  Ns(i) C{j €N : j€ (wlh-1)}

Note that on EN E,,_1, nodes in N (%) have bias towards m until time ¢,, nodes in N3(¢) have bias towards
m until time ¢,,_1, while we have no information about the bias of nodes in Ny(7). For any ¢ > 0 define

YR, t) for k =1,2,3 by

~w,k .
V. (G,t) = Z Tx(j,t)y=m — Z Tx(j,6)y=m’s (63)

JEN(3) JENR ()

where m’ € [M]\ {m} is chosen such that the second sum is maximized if we sum over j € N(i) (rather

than j € Ng(7)). In other words, yw’k(i,t) is defined just as Y, (i,t), except that we only consider nodes

in N (i). Note that W, (i,t) = S5 _, y:;k(i,t). On EN E,_; the nodes in Ny (i) have bias m throughout

[cfl/2w_1/2,tn,1]. For each node the probability that its clock rings during [0,¢,—1] is (1 — e ~*»-1), and

when this happens for the first time for some ¢ € [0;1/211)_1/2, tn—1] the node changes its opinion to m iff its

current opinion is different. When this happens 7:0”,1(2.7 -) increases by either 1 or 2, depending on whether
the opinion of the node right before the clock ring was equal to the maximizing m’ in (63) or not. Except
on an event of exponentially small probability, for large w the number of nodes in N; (i) with an opinion

-1/2 _
: /2,,-1/2 1/241/100

differ from M 1w by at most Wlow , and the number of

nodes in Nj(7) whose Poisson clock rings during ¢ € [cl_l/Qw_l/2, tn—1] differ from (1 —e~*-1)w by at most

ﬁwlﬂﬂ/wo. Therefore

equal to each m” € [M] at time ¢

—w,1

Vo (isty_1) — (1 — e tn=1)w| > w2100 <y, (64)

log P {E; FE,_1;

By a similar argument the following inequalities hold. Note that we only get a lower bound for yZ’Q(i, tn—1)
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since we do not know the bias of the nodes in Ny(i) throughout [0,¢,_1]

log P {E En1; 2, tn 1) < —(1 — en1) (w — w®9) — 1/2+1/100}
(65)
log P {E E,_1; )y (iytn_1) — (1 —e 1)) > w1/2+1/100} —w.

We first consider the case M = 2. Defining 7% := {t,,_1+w ™3 ¢, _1+2w %3 ... t, 1 +[w?370-017¢=0-3}
observe by a union bound that for all sufficiently large w

P <E;;t inf Y, (i,t) < 0) <>y P (E 5 < Ti; V(i) < %ﬁ(i,tn_l); Vi tn1) > w0'85>

n—1<t<T; Aty seTw

+ Z P(E |{ Jt) ER : jGN(i),te[s_w_0-3’s]}|>w048)
seTw

+P (E;L, yi(i,tn_l) < w0'85> .

The logarithm of the second sum on the right side is < —w. The logarithm of the third term on the right
side is also = —w by (64)-(65), so to prove (62), and thereby complete the proof of the lemma, it is sufficient
to prove the following estimate for any s € 7%

, —w 1w —w
logP (E;; s < Ty V(i s) < §ym(i,tn,1); Y, listn_1) > w0'85) < —w. (66)

Fix s € 7%, and define the following random variables
= |{j € N"(i) : 3t € (t,_1,s] such that (j,t) € R}, NT(i):={j € N1 (i) : X(j,tm_1) # m},
R™:=|{j e N" (i) : 3t € (tn—1, s] such that (j,¢) € R}, N7(i) :={j € Na(i) UN3(i) : X(j,tm-1) =m}.

In other words, R (resp. R™) is the number of times during (¢,_1, s] at which the clock of some node in
N1 (7) (resp. N2(i) UN3(4)) is ringing and this node has opinion different from m (resp. equal to m). Observe
that

; W 1—71} 1 1 W
E N{s<T;}n {ym(z’, s) < 2ym(i,tn_l)} CE N{s<T;}n { -R < - 4ym(z, s)} . (67)
By the definition of y:;k(i, tn-1),

INT@)| = S =Tt ), INTG)] = 4 T (i) + T i) (68)
By large deviation estimates for Bernoulli random variables
logP[RY < (1 — e~ (7= |NF (4)] — w!/2F/100] <y,
logP[R™ > (1 — e~ (5Tt N7 (3)] + w1/2+1/100] = —w,

so using (68) and 1 — e~ (5=tn-1) < 2¢p=0-01 for all sufficiently large w,

1w
logP |E!;s <T;; R — R~ < —Z)}m(z’,s) = —w.

We obtain (66) by using this estimate and (67).
We now explain how to modify the argument above to the case M > 2. Again it is sufficient to prove

(66). Let m’ € [M]\ {m} be the optimal value of m’ in (49) at time ¢ = s and define M := [M]\ {m,m’'}.
Instead of considering RT and R~ as in the case M = 2, we define R;Fn,7 RK,,, R, Ry, as above using
NG ()= 1 € N@) & X(tmo) =m') NG (D) = 1 € Ni0) & X(i.tmr) € M, o)

N, (%) := {5 € N2(d) UN3(?) : X(4,tm-1) =m}, Ny©@):={j € N2(3) UN3(9) : X(j,tm-1) € M}.
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As in the case M = 2 and with JA)#’L /(3,t) as in the proof of Lemma 3.8, we can express ﬁw (4, tn—1)
in terms of the size of the sets in (69). By using that the random variables R ,, Ry, R;., Ry concentrate

around their mean given the configuration at time t,,_1, we can conclude as before. O

Proof of Theorem 1.3. Couple the discrete and continuum Schelling model as in Proposition 3.1. Almost
surely there is an m* € {1,2} such that 0 € A,,~. Let I’ C A~ (resp. I C AY.) be the connected
component of A,,« (resp. AY.) containing the origin, where IV is empty if 0 ¢ Am*. Let € > 0. Define
Icl'byl:={zel: dlst(ac (I')¢) > €}. By translation invariance in law of both the discrete and
continuum Schelling model it is sufficient to prove that P[I C I"] > 1 — e for all sufficiently large w € N.

Consider the objects defined in the statement of Lemma 3.8 for I’ the connected component of A,,, contain-
ing the origin. Since M = 2 we know by Proposition 2.14 that P[E] = 1, so lim,, o lim,, o lim,_. P[E] = 1.
Let ¢1,c2 € (0,1/2) be such that lim,, o, P[E] > €/100 and such that ¢ < €. Observe that if

E = {Vie(w[)ﬁz 3t € (] V2w V/2, ") such that (m)eR}

and the events E, for n € {0,..., [w”?]} are defined as in Lemma 3.9, then E' 0 Efy0.02) C {I C I} It
follows by a union bound that

P[I ¢ I¥] < P[(E')"] + P[E“] + P|E; E§] + Z P[E;E,_1; EC). (70)

The first term on the right side of (70) converges to 0 as w — oo, and the second term on the right side of
(70) is smaller than €/3 for all sufficiently large w by our choice of ¢; and ¢3. The third term on the right
side of (70) is identically equal to zero. The last term on the right side of (70) is smaller than €/3 for all
sufficiently large w by Lemma 3.9. Therefore P[I C I*] > 1 — € for all sufficiently large w, which concludes
the proof. O

The following proposition says that the opinion of the nodes in the discrete Schelling model converge a.s.
For the case M = 2 it was proved in [DS93, Theorem 1]. See e.g. [Mor95, GH00, TT15] for other related
results. Our proof is inspired by the earlier proofs, in particular the proof found in [TT15]. Observe that
the proposition below is not used in our proof of our main results, and is included only as a statement of
independent interest.

Proposition 3.10. Consider the Schelling model on either ZN or on the torus SY where (in the notation
on Section 1.3) N is invariant upon reflection through the origin, N € N, and M € {2,3,...}. For each
node i the opinion X (i,t) converges a.s. as t — oo, i.e., for each node i there is a random time T > 0 such
that X (i,t) = X (¢,T) for allt > T.

Proof. The proof is identical for the two cases ZV and S¥. We will only present it for the case of Z¥, but
the result for SY follows by replacing Z¥ by S¥ throughout the proof. Let E be the set of undirected
edges of the graph on which the Schelling model takes place, i.e. (i,7) = (j,4) € E for i,5 € ZV iff j € N(i)
(equivalently, since N is invariant upon reflection through the origin, i € N(j)). For each i,5 € Z¥ such
that (i, j) € E, associate a positive real number w;;, such that for any ¢, j, k for which (¢, j), (i, k) € E

Wi (211) + l)N +1
Wik (211} + l)N -1

(71)

Choose the w;;’s such that > . p

follows by [TT15, Proposition 3.4], since the degree of each node is bounded by (2w + 1)V, and since our
graph satisfies the growth criterion considered in [TT15]. For each i € Z¥ and t > 0 define J; by

w;; < 00. The existence of appropriate w;; satisfying these properties

Jj = Z Wi 1x () £X (i) — Z Wi Lx (jt=)# X (i)
JEN() JEN(I)
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If ¢t is a time at which the Poisson clock of node ¢ rings, the first (resp. second) term on the right side
expresses how many neighbors of ¢ that disagree with i after (resp. before) i updates its opinion at time
t. Assume the clock of node i rings at time ¢, and consider the three rules (i)-(iii) from Section 1.3 that i
follows when updating its opinion. By our constraint (71), J; < 0 if one of the rules (i) or (iii) apply, while
Ji =0 if i does not change its opinion, which is the case when (ii) applies. Given a node i and the value of
w;; for all j € N(7), the number of possible values for .J; is finite. It follows that we can find a real number
€; > 0, such that we have either J} < —¢; or J{ = 0 for all times ¢ > 0 for which the clock of node i rings.
Next define the Lyapunov function L : [0,00) — Ry by

L, = Z Wi Lx (i,t)£X (j,1)-
(i,j)eE

Note that L; < oo for all ¢ > 0 by our assumption of summability of w;;. Since Ly — L;- = Jti if the clock of
node i rings at time ¢, L; is decreasing in ¢. It follows that there exists some L > 0 such that lim; . Ly = L.
Fix i € ZV, and let T > 0 be such that L; — L < ¢; for all t > T. Since L; — Ly~ = J} for any time t at
which the clock of node i rings, we see that Ji = 0 for all times ¢t > T. It follows that i never updates its
opinion after time T', which completes the proof of the lemma. O

We end the section with a result which may be related to the limiting opinions of the Schelling model on
ZN for N > 2 and M = 2. We say that A C Z" is connected if, for any two 7, j € A, there is an n € N and
a sequence {i*}o<g<y, such that i® =i, i" = j, i* € A and ||i* —i*71||; < 1forall k € {1,...,n}. We say
that A C ZV is stable if all nodes of Z" agree with the most common opinion in their neighborhood when
all nodes in A have opinion 1 and all nodes in ZV\ A have opinion 2. Note that the definition of stability
depends on N and w. The diameter of a set A C ZN is defined by sup; jc 4 [li — jlloo. We say that A is a
smallest stable shape for the Schelling model if it is a connected stable subset of Z" of minimal diameter.

We observed before the statement of Lemma 2.18 that in the one-dimensional Schelling model on Z the
final configuration of opinions consists of monochromatic intervals of length at least w + 1. We also observe
that the smallest stable shapes for the Schelling model on Z are sets A C Z consisting of w + 1 consecutive
integers. In particular, this means that all nodes are part of a monochromatic stable shape in the final
configuration. By Theorem 1.3 the blocks with constant opinion in the final configuration of the Schelling
model on Z or S have length of order w:

One might guess that the smallest stable shape is related to the diameter of a typical cluster in the
limiting configuration of opinions also in higher dimensions. There exist stable configurations where the
cluster sizes are smaller than the diameter of a stable shape (e.g. a checkerboard configuration when A has
the shape of a cube), but these seem unlikely to occur since they are typically unstable, in the sense that
changing the opinion of a small number of nodes may cause a large cluster of nodes to obtain the same
opinion.

We thank Omer Tamuz for suggesting the approach used in the upper bound of the following proposition.

Proposition 3.11. Let N > 1, p € [1,00|, and assume N = N, := {z € RY : ||z||, < 1}. The diameter d
of a smallest stable shape for the Schelling model satisfies w? < d < w1, where the implicit constants can
be chosen independently of p and w, but the constant in the upper bound may depend on N.

Proof. We will prove the lower bound w? < d by induction on the dimension N. We will only do the case
p < 00, but the case p = oo can be done in exactly the same way. We start with the case N = 2. See Figure
9 for an illustration.

Assume A is a stable shape, and define i¥ and iy as follows for k = {1,..., [w/2]}

io := min{is € Z : Ji; € Z such that (i1,42) € A}, i¥:=min{i; € Z : (iy,ia +k—1) € A}.

Then define i* := (i%,iy + k — 1) € A. We will prove by induction on k that i¥ —i¥** > w — k for all
ke {1,..., |w/2]}, which is sufficient to obtain the lower bound w? < d since it implies that it — it/ = w2,

For any i = (i1,42) € Z? define
N~ (6) = {(i},d5) € N(i) = i <ip V ((iy = i2) A (&) <))}, NF() = N(i) \ N™(0).
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P=(if,i2+2) =(i+1) i'=(i]i)

Figure 9: Illustration of the lower bound in Proposition 3.11 for N = 2, w = 6, and p = 1. The points of Z2
marked in blue is a subset of a stable shape A, while elements of Z \ A are shown in red. The green dotted
line separates N~ (i) (lower part) and N*(i?) (upper part).

First let £ = 1. By definition of iz and i}, ANN~(i') = 0. Since i! agrees with the most common opinion
in its neighborhood this implies A N N(i') = N*(i!). In particular, this implies by the definition of i? and
since (it —w + 1,i%? + 1) € NT(i!) that il — i > w — 1.

Now assume k > 1 and that i§ — i{“ >w—{for £ € {1,...,k—1}. This assumption implies by the
definition of i{ that

ANN (") c{@ +w—k+1ia+k—2),(6Y +w—k+2ia+k—2),...,(iF +w—1,ia +k —2)},

in particular, |[A N N~ (i*)| < k. Since i* € A agrees with the most common opinion in its neighborhood by
stability of A, we must have [NT(i*) \ A| <k — 1. By N =\, for p € [1, 00),

{(*—w+ 1+ k), (" —w+2ia+Ek),..., (¥ —w+k iy +k)} c NFP),

where we note that the set on the left side has k elements. Since |[NT(i*)\ A| < k —1 this implies i¥ —i¥*! >
w — k. This completes our proof by induction, and hence completes the proof of the lower bound for d in
the case when N = 2.

Now assume the lower bound w? < d has been proved for dimension 2,..., N — 1 for some N > 2. We
want to show that it also holds in dimension N. Define

iy :=min{iy € Z : Jiy,...ix—1 € Z such that (i1,is,...,iy) € A}.

Then
{i=(i1,...,in) €A 1 iy <in} =0,

so since all elements of AN {i = (i1,...,iy) € ZV : iy = iy} agree with the most common opinion in its
neighborhood and by, for any i’ = (i}, ...,i%) € ZV, symmetry of N(i’) upon reflection through the plane
in = iy, the following (N — 1)-dimensional set must be stable if the neighborhood of any j € Z¥~1 is given
by (' € ZV1 1 [|j - 7', < w)

{(ir, ... in—1) € ZV7Y : (in,. .. yin—1,in) € A}

By the induction hypothesis this set has diameter = w?, so A also has diameter = w?. This concludes the
proof of the lower bound by induction.

Now we will prove the upper bound d < w™¥*1. Let r = 22V wN*1 and define 49 = {i € ZV : ||i]|oo < 7.
Let all nodes in Ay have opinion 1, and let all nodes in ZV\ Ay have opinion 2. We define decreasing sets
A, € ZV, n € N, by induction as follows. For each n € N we choose one element of i € A,,_; which does
not agree with the most common opinion in its neighborhood, we change the opinion of this node to 2, and
we define A,, = A,_1\{i}. We continue this procedure until A, = @ or until all nodes in A,, agree with the
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most common opinion in its neighborhood. Note that throughout the process all nodes not in A,, agree with
the most common opinion in their neighborhood. Let m denote the time at which the process terminates.
We will prove by contradiction that Az # 0. This will imply the existence of a stable shape of diameter
<r =Nt
Define
En={(i,j) : i € An, j € ZV\A,}.

By our choice of the node ¢ in each step, the sequence (|E,|)1<n<s is strictly decreasing. Assuming Az =0
this implies |Ag| < |Fo|. We have |Ag| = (2r + 1)V. We can find a constant Cy > 0 depending on N, such
that there are < Cn(2r + 1) ~!w nodes in Ap which have a neighbor in ZV\ Ag. By using this and that
IN(i)| < (2w + 1)V for any i € SV, we get |Eg| < Cn(2r + D)N~tw(2w + 1)V. Using |Ao| < |Eo| these
estimates imply (2r + 1) < Cyw(2w + 1)V, This is a contradiction to our definition of r, and we conclude
that Az # 0. O

4 Open problems

This paper explains the limiting configuration of opinions in the Schelling model when N =1 and M = 2
(see Theorem 1.3). One open problem is to understand the limiting configuration of opinions in cases where
N > 2 and/or M > 2. In particular, it remains an open question to understand the following situations: (i)
SN for N > 2, (ii) ZV for N > 2, and (iii) S or Z for M > 2.

Case (i) could possibly be understood by studying the long-time behavior of solutions Y of the initial
value problem (6), (8) for N > 2. If we knew that the limit Y (z) := lim; . p(Y (x,t)) exists for almost every
r € SN as., the field (Y (7)),csv would likely describe law of the limiting opinions in the discrete model.
Observe that non-trivial limiting configurations (i.e., limiting configurations with more than one limiting
opinion) happen with positive probability, e.g. if the torus width R is at least 3, and the initial data are such
that p(Y((z1,...,2n),0)) equals 1 (resp. 2) for z1 € [0,1] (resp. 1 € [R — 5/4, R — 1/4]). For such initial
data we will have p(Y ((x1,...,2n),t)) equal to 1 (resp. 2) for z; € [0,1] (vesp. 1 € [R—5/4, R —1/4]) and
all ¢ > 0.

The continuum Schelling model (6), (8) may be less helpful for understanding case (ii). Even if we
had established existence and uniqueness of solutions of (6), (8) on RY for N > 2 (see Theorem 2.1), the
solution Y may be of only limited help for understanding the final configurations of opinions in the discrete
model. Observe that there are no bounded continuum stable shapes, where a continuum stable shape is a
set D C RN which is such that if m € [M], to > 0 and p(Y (z,t0)) = m for all x € D then p(Y (z,t)) = m
for all t > ty (see above Proposition 3.11 for the discrete definition). Since there are no bounded continuum
stable shapes, we expect that the limit lim; ., p(Y (z,t)) a.s. does not exist for any fixed 2 € R, at least
when M = 2. The existence of this limit is necessary in order for the continuum Schelling model to describe
the limiting configurations of opinions in the discrete model.

The continuum' Schelling model (6), (8) is related to the discrete Schelling model upon rescaling the
lattice by w~1.. If we proved a scaling limit result for the discrete model by proving convergence of the
opinions in the continuum model, the diameter of a typical cluster in the discrete model would therefore
be of order w. Figure 5 suggests that the diameter of the limiting clusters on Z? grow superlinearly in w.
The typical cluster size may be related to the size of the smallest (discrete) stable shape for the model; see
Proposition 3.11 for upper and lower bounds on the diameter of the smallest stable shape. An independently
interesting problem (which involves no probability) is to resolve the sizable discrepancy between the upper
and lower bounds in Proposition 3.11. One could try to explicitly construct the minimal stable shape for
each given w, and compute its size.

Case (iii) could be understood by studying the long-time behavior of the solutions of (6), (8) for N = 1.
We believe Theorem 1.3 also holds for M > 2, i.e., the limiting opinions in the Schelling model have a scaling
limit upon rescaling the lattice by w™!, and the limiting law can be described by an M-tuple (A1, ..., Axr),
where the sets A,, have a.s. disjoint interior and can be written as the union of intervals each of length larger
than 1 a.s. This version of Theorem 1.3 with M > 2 would be immediate from the approach in Section 3.2
if we had established the corresponding version of Proposition 2.14 (see Remark 2.15).
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