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Abstract

We study a random game in which two players in turn play a fixed number of moves. For
each move, there are two possible choices. To each possible outcome of the game we assign
a winner in an i.i.d. fashion with a fixed parameter p. In the case where all different game
histories lead to different outcomes, a classical result due to Pearl (1980) says that in the
limit when the number of moves is large, there is a sharp threshold in the parameter p that
separates the regimes in which either player has with high probability a winning strategy.
We are interested in a modification of this game where the outcome is determined by the
exact sequence of moves played by the first player and by the number of times the second
player has played each of the two possible moves. We show that also in this case, there
is a sharp threshold in the parameter p that separates the regimes in which either player
has with high probability a winning strategy. Since in the modified game, different game
histories can lead to the same outcome, the graph associated with the game is no longer a
tree which means independence is lost. As a result, the analysis becomes more complicated
and open problems remain.
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1 Introduction and main results

1.1 Main results

Consider a game played by two players, Alice and Bob, who take turns to play n moves
each. Alice starts. For each move, each player has two options. The outcome of the game is
determined by the exact sequences of moves played by Alice and Bob. We assign a random
winner to each of the 22" possible outcomes of the game in an i.i.d. fashion. For each given
outcome, the probability that Bob is the winner is p. For later reference, we give this game the
name AB,(p). Since the game is finite, for each possible assignment of winners to outcomes,
precisely one of the players has a winning strategy Let P,/}B (p) denote the probability that
Bob has a winning strategy. Pear]l [Pea80] showed that, setting p2B := %(3 —/5) ~ 0.382,
which has the effect that p?B 01— pCAB is the golden ratioE| one has that

. 0 if p < piP,
P (p) — ¢ pAB if p=piB, (1.1)

n—oo . AB

1 it p>p°.

Note that pAB < 1/2, which is due to the fact that Bob has the last move, which gives him
an advantage.

Imagine now that we change the game in such a way that for the outcome of the game,
the whole history of the moves played by Alice is relevant as before, but all that matters
of Bob’s moves is the total number of times he plays each of the two possible moves. In
this case, there are 2"(n + 1) possible outcomes of the game. As before, we assign a winner
independently to each possible outcome, where p is the probability that Bob is the winner for
a given outcome. We call this game Ab,(p) and let P2P(p) denote the probability that Bob
has a winning strategy. Similarly, we let aB,(p) denote the game in which the outcome is
determined by how often Alice has played each of the two possible moves and by the whole
history of the moves played by Bob. Finally, we let ab,(p) denote the game in which both for
Alice and Bob, all that matters for the outcome is how often each of them has played each
of the possible moves. We denote the probability that Bob has a winning strategy in these
games by P2B(p) and P2P(p), respectively.

It seems that if for the outcome of a game, all that matters is how often a player has played
each of the two possible moves, then this player has less influence on the outcome compared
to the game in which the whole history of moves played by this player matters. It is natural
to conjecture that this gives such a player a disadvantage. Our first result partially confirms
this.

Proposition 1 (Less influence on the outcome) One has P2%(p) < PAB(p) and P45 (p) >
PAB(p) for allp € [0,1] and n > 1.

We conjecture that similarly P%(p) < P*B(p) and P%(p) > PA%(p), but we have not been
able to prove this.

From now on, we mostly focus on the games Ab, (p) and aB,,(p). Our next result says that
even though these games give Bob and Alice a disadvantage compared to the game AB,,(p), for
values of p close enough to one or zero, they still have with high probability a winning strategy.
Moreover, similarly to , there is a sharp threshold of the parameter p that separates two
regimes where for large n either Alice or Bob have with high probability a winning strategy.

!This is a basic result from game theory, that can easily be proved using the inductive formula li below.
2In fact, setting 3 := %(1 ++/5), one has that p2B = 872 and 1 — p2B = g1
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Figure 1: The probability P2P(p) that Bob has a winning strategy in the game Ab,(p), as a
function of n, for different values of p. The data suggest a critical value p. ~ 0.71. They also
suggest that lim,, ., P2P(p.) is either one or very close to one.

Theorem 2 (Sharp threshold) There exist constants 0 < pCAb,pﬁB < 1 such that
PAb( ) 0 if and only if p < pcAb,
P 1 ifp>pP

n—oo

(1.2)

aB 0 pr < pra
P (p) hva { 1 if and only if p > p2B.

Contrary to , we have not been able to determine the limit behaviour as n — co of
P,/?b(p) at p = pCAb, but we know that the limit cannot be zero. Numerical data suggest the
limit is either one or close to one, see Figure[l} For P*B(p), the situation is similar except that
the roles of 0 and 1 have been interchanged. Numerical simulations suggest that pAP ~ 0.71
and p*B ~ 0.16. We have the following rigorous bounds.

Proposition 3 (Bounds on the thresholds) One has 1/2 < pAP < 7/8 and 1/16 < p2B <

3(3-V5).

Recall that (3 — v/5) = p2B is the threshold from , so the bound p2B < 1(3 — /5)
follows from the inequality P*B(p) > PAB(p) of Proposition

The bound 1/2 < p2P comes from the following observation. We can partition the possible
outcomes of the game into 2™ sets of n + 1 elements each, such that Alice’s moves determine
in which set the outcome lies, and then Bob’s moves determine the precise outcome within
each set. The probability that all outcomes in a given set are a win for Alice is (1 — p)"**.
Since there are 2™ sets, we see that if p < 1/2, then in the limit n — oo, with high probability,
there is at least one set in which all elements are a win for Alice. This means that Alice has
a particularly simple winning strategy: by choosing her moves in advance, she can make sure
she wins without even having to react to Bob’s moves.



The proofs of the bounds p2P < 7/8 and 1/16 < p2B are a bit more complicated. We
will use a Peierls argument first invented by Toom [Too80] and further developed in [SST22].
Toom’s Peierls argument was invented to study perturbations of monotone cellular automata
started in the all-one initial state. In Toom’s original work, the time evolution is subject
to random perturbations, but as was recently demonstrated by Hartarsky and Szabd in the
context of bootstrap percolation [HS22], his method can also deal with perturbations of the
initial state. To prove that the threshold in Theorem |2 is sharp, we will use an inequality
from the theory of noise sensitivity first derived by Bourgain, Kahn, Kalai, Katznelson, and
Linial [BK+92].

For the game ab,(p) our results are much less complete than for the games Ab,(p) and
aB,(p). Using Toom’s Peierls argument, we are able to prove the following result, however.

Proposition 4 (Bounds for small and large parameters) One has

ab 0 pr < 1/647
P (p) n:;{ 1 ifp>15/16. (1.3)

The paper is organised as follows. In the remainder of the introduction, we discuss the
graph structure of our games, we give an alternative interpretation of the quantities PnAB (p),
PAP(p), P2B(p), and P2P(p) in terms of a cellular automaton, and we discuss related literature.
Detailed proofs are deferred till Section

1.2 The graph structure of the games

To describe the graph structure of our games of interest, we first introduce some general
notation. Recall that a directed graph is a pair (G, E) where G is a set whose elements are
called vertices and E is a subset of G x G whose elements are called directed edges. By a
slight abuse of notation, we will sometimes use G as a shorthand for (G, E), when it is clear
how the set of directed edges is defined. We say that (G, E) is finite if GG is a finite set. For
v,w € G we write v ~» w if there exist v = vg,...,v, = w such that (vg_1,vx) € E for all
1 <k <n. We let dist(v, w) denote the smallest integer n > 0 for which such vy, ..., v, exist.
We say that G is acyclic if there do not exist v, w € G with v # w such that v ~» w ~» v. For
v € G, we adopt the notation O(v) := {w € V : (v,w) € E} and we write

G:={veV:0w) #0} and 9G:={veV:0() =0} (1.4)

Quite generally, we can describe the graph structure of a finite turn-based game played by
two players by means of a quadruple (G, E,0,7) where

(i) (G,E) is a finite acyclic directed graph,
(ii) 0 € G satisfies 0 ~» v for all v € G,
(i) 7:G — {1,2} is a function.

For the sake of the exposition, let us call such a quadruple a game-graph. Slightly abusing the
notation, we will sometimes write G as shorthand for (G, E,O,T), when it is clear how G is
equipped with the structure of a game-graph. We call 0 the root. We interpret G as the set
of possible states of the game, 0 as the state at the beginning of the game, G as the set of
possible outcomes of the game, G as the non-final states of the game, and 7 as a function that
tells us whose turn it is in each non-final state of the game. We write

Gl = {ve G:7(v) = 1} and G? = {ve G:7(v) = 2}. (1.5)



A (pure) strategy for Alice is a function
G0 01(v) € O©v), (1.6)

which has the interpretation that in the state v, Alice always plays the move that makes the
game progress to the state o1 (v). Likewise, a strategy for Bob is a function G2 3 v — 03(v) €
O(v). We let S (resp. S2) denote the set of all strategies for Alice (resp. Bob). Given a
strategy o1 € S1 of Alice and a strategy oo € So of Bob, there is a unique sequence of vertices
Vo, -+, U € G with vg = 0 and v,, € G such that for each 0 < k < n one has vi11 = o1(vg)
if v, € G! and Vg1 = oo(vg) if vy € G2. Then

o(o1,09) == v, (1.7)

is the outcome of the game if Alice plays strategy o1 and Bob plays strategy oo. Given a
function x : 0G — {0,1} that assigns a winner to each possible outcome, with z(v) = 0
meaning that Alice is the winner and z(v) = 1 meaning that Bob is the winner, we say that
a strategy o1 € S8y is a winning strategy for Alice given x if

:L’(O(O’l,O'Q)) =0 Yoy € 82. (18)

Winning strategies for Bob are defined similarly (with 1 instead of 0). To find out who has a
winning strategy given x, we can work our way back from the set of all possible outcomes to
the initial state of the game. Given a function x : 9G — {0, 1} that assigns a winner to each
possible outcome, we can define 7 : G U G — {0,1} by setting Z(v) := x(v) for v € OG and
then defining inductively

N T(w) ifvedt
weO(v)

\/ T(w) ifveG?
weO(v)

T(v) := (1.9)

Then it is not hard to see that Alice (resp. Bob) has a winning strategy if and only if Z(0) = 0
(resp. T(0) = 1). We let L : {0,1}9¢ — {0,1} denote the monotone Boolean function defined
as

L(z) :=7(0) where T solves (L.9) with T = z on 0G. (1.10)

Then L(x) =0 (resp. = 1) if Alice (resp. Bob) has a winning strategy given x.

The game-graphs of the games that we are interested in have a special structure: the
players alternate turns and play a fixed number of turns. Game graphs with various numbers
of turns are consistent, in the sense that the game-graph of the game with n turns can be
obtained by truncating a certain infinite graph at height n. Moreover, these infinite graphs
have a sort of product structure, in the sense that they are the “product” of two directed
graphs associated with the individual players. To describe this, it will be useful to introduce
some more notation.

Let us define a decision graph to be a triple (D, F,0) such that
(i) (D, F) is a directed graph,

(ii) 0 € D satisfies 0 ~ w for all w € D,
(i) |w| = |v| 41 for all (v,w) € F, with |w| := dist(0,w) (w € D),
)

(iv) O(w) # 0 for all w € D.



Note that (iii) implies that (D, ﬁ) is acyclic. For a decision graph D, we introduce the notation

oD :={we D :|w =n},

1.11
(D)p:={weD:|w<n}, and [D],:={weD:|w| <n}. (L11)
Given a decision graph D and integer n > 1, we can define a game-graph
Gn(D) = (Gn, En,0,7) (1.12)
by setting
G, :=[D], and E,:= {(U,w) € Gp X Gy : (vyw) € F}, (1.13)
which has the effect that G,, = (D), and 0G,, = 0, D, and then defining
(v) 1 if |v| is even, (ved) (1.14)
T(v) == v € Gp). :
2 if |v| is odd.

This corresponds to a game where Alice and Bob take turns to play n moves together, and
Alice starts. For the games we are interested in, D has a product structure, in the sense that
elements of D are of the form (a, b) where a and b record all that is relevant of Alice’s and Bob’s
moves up to this point in the game. To formalise this, given two decision graphs (D?, F ¢ 0%)
(i = 1,2), we define a third decision graph D! x D? := (D, F,0) by setting 0 := (0, 02),

donD:={(a,b) : a € 3D, b€ d,D?}, } (nen) (1.15)
n 5 :

Ooni1D = {(a, b):a € On1 DY, be anD2},

and
F:=|J{((a,),(@,b)) : (a,b) € DD, (a,a’) € F'}
n:(()x) (116)
U {((a,), (a,)) : (a,b) € Dani1 D, (b,V) € F2}.
n=0

The game-graphs of the games AB,(p), Ab,(p), aB,(p), and ab,(p) from the previous sub-
section are of the special form Ga, (D! x D?) for a suitable choice of D! and D?. In fact, only
two different choices for D' and D? occur, which we now describe.

Let T denote the space of all finite words i = i1 ---4; (I > 0) made up from the alphabet
{1,2}. We call |i| := [ the length of i and we let & denote the word of length [ = 0. If
i=4d1 -9 and j = j1-- - Jm, then we let ij = 41 ---4;j1 - - jm» denote the concatenation of i
and j. We view T as a decision graph (D, 15, 0) with vertex set D := T, edge set

F:={(i,ij):i€T, je{1,2}}, (1.17)

and root 0 := @. Note that |i| = dist(, i).
Let N2 denote the set of all pairs (4, ) of nonnegative integers. We view N? as a decision
graph (D, F,0) with vertex set D := N2, edge set

Fi= {((,), i+ 1,9), (), (6,5 + 1)) = (6,) € N}, (1.18)

and root 0 := (0,0). Note that |(,j)| := 1+ j = dist((0,0), (i, 5)).
With this notation, the game-graphs of the games AB,(p), Ab,(p), aB,(p), and ab,(p)
are given by

Gon(T X T), Gon(TxN?), Go,(N?xT), and Go,(N? x N?), (1.19)
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Figure 2: The game-graph G4(T x N?) of the game Abs(p).

respectively. We let
LYB. L4 IaB and L3P (1.20)

2n 2n > 2n

denote the corresponding monotone Boolean functions, defined as in (1.10). Then

PAB(p) = IP’[LQA,?(XP) =1] where (Xp(v))veann are i.i.d. with intensity p, (1.21)

and the same holds with AB replaced by Ab, aB, or ab. Here 0G2, (T x T) = 05, (T x T) =
(0,T) x (0, T) and similarly in the other three cases.

We observe that T x T = T, i.e., the decision graph T x T has the structure of a binary
tree. This means that in the game AB,(p), to each possible outcome leads a unique game
history. On the other hand, in the games Ab,(p), aB,(p), and ab,(p), different game histories
can lead to the same outcome. See Figures [2] and |3 for pictures of the game-graphs of the
games Aba(p) and Abs(p).

1.3 Cellular automata

In Subsection we gave a somewhat informal description of the functions PAB, PAP - paB)
and P in terms of winning strategies. In formula of Subsection we gave an
alternative description of these functions in terms of Boolean functions with i.i.d. input. In
the present subsection we will give yet another representation of these functions in terms of
cellular automata.

Let {0,1} be the set of functions z : N2 — {0,1}. Given a random variable X, with
values in {0,1}"’, we will be interested in a stochastic process (X;)en that evolves in a
deterministic way. At even times ¢t > 0, we define X; in terms of X;_; according to one of the

following two rules
A Xu(d,5) = X4—1(24,5) A Xy—1 (20 + 1, 5),
R () 1 R e
a. Xt(lvj):Xt—l(zaj)/\Xt—l(Z+1)])7

and at odd times ¢t > 0, we define X; according to one of the rules
B. Xt(laj) :thl(i72j)\/Xt71(ia2j+1)a

i.j) € N?). '
b, Xi(i,j) = Xe-1(4,7) V Xe—1(4,5 + 1), ((,5) € V) (1.23)

7



Figure 3: Three projections of the game-graph Gg(T x N?) of the game Abs(p). Seen from
one side (picture on the left), the graph looks like the binary tree of height three [T]3 (in red),
with vertical edges added (in blue). Seen from the other side (picture on the right), the graph
looks like the game-graph [N?]3 (in blue), with vertical edges added (in red). In Figures |§| and
below, we make use of such projections of Gg(T x N?) and G4(N? x N?).

The four possible combinations yield four possible ways to define a dynamic, which we denote
by AB, Ab, aB, and ab. Let X} = (Xg(z',j))(i Jene be i.i.d. {0,1}-valued random variables

with P[X2(i,j) = 1] = p (i,j € N), and let (X;*®P),cy be defined according to the rules A
and B with initial state X?B’p := X}. We claim that
PX(p) = P[X57(0,0) = 1] where xx = AB, Ab, aB, or ab. (1.24)

We only sketch the proof for the combination of rules Ab. The main idea is to look at the
“genealogy” of a space-time point (i, j,2n). By rule A, we have

XQn(Z)j) :XQn—1(227.7)/\XQn—l(zll_’—]-a])? (125)
where by rule b,
Xon—1(21,7) = Xon—2(21,7) V Xon_2(2i,5 + 1),

(1.26)
Xon-1(2i+1,7) =Xopn—2(20 +1,5) V Xop—2(2i + 1,5 + 1).

Continuing in this way, one can work out how X, (0, 0) is defined in terms of (Xo(%, 7)) (i)ene”
A careful inspection of the rules (see Figure |4)) shows that this leads precisely to the structure
of the game-graph Ga,(T x N?), so that follows from . The proofs for the other
combinations of rules are similar.

Because of the tree structure of the decision graph T x T, it is easy to see that for the

cellular automaton (XtA Bip one has that

)ier

(XtAB’p(ivj))(i,j)ew are i.i.d. for all ¢t € N. (1.27)

8
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Figure 4: Time dependencies for rules A and a. In the picture on the left, in line with rule A,
we have drawn arrows from each point (i,¢) € N x N to the points (2i,¢—1) and (2 +1,¢—1),
which has the result that the set of points that can be reached from (0, ¢) has the structure of
a binary tree of depth . In the picture on the right, in line with rule a, we have drawn arrows
from each point (i,t) € N x Z to the points (i, — 1) and (¢ + 1,¢ — 1), which has the result
that the set of points that can be reached from (0,¢) has the structure of the game-graph
G¢(N?). In a similar way, one can equip N* x N with the structure of a directed graph that
corresponds to applying at even times one of the rules A or a in one spatial direction, and at
odd times one of the rules B or b in the other spatial direction. In this case, the “genealogy”
of a space-time point (0,0,) is described by one of the game-graphs G;(T x T), G4(T x N?),
Gt(N2 X T), or Gt(NQ X NQ)

Because of this, the analysis of the game AB,,(p) is relatively simple. For the cellular automa-

ton (XtA bp we will prove in Lemma, |16 below that it is still true that

Abp, .
(Xt bp(% '))iGN
where  Xi (i) = (X PP(0,4)) 0y (FEN),

ier

are i.i.d. for all t € N
(1.28)

but in the j-direction dependencies develop. Because of this, the analysis of the game Ab,(p)
is more difficult and it seems unlikely that an explicit formula for the critial value pﬁ’b can
be found. The situation for the game aB,(p) is similar, while for the cellular automaton
(X7PP) seny independence is lost in both directions.

There exists a nice way of coupling cellular automata with different initial intensities p.
Let (Up(4, j))(i,j) cnz Pe ii.d. uniformly distributed [0, 1]-valued random variables. Then we

can inductively define cellular automata with values in [0, 1]N2 by applying at even times ¢ > 0
one of the rules

A Ui(i,§) = Up—1(2i,5) V Up_1(2i + 1, 7),

o . . . ((i,5) € N?), (1.29)
a. Ut(Z,]):Ut_l(z,])\/Ut_l(Z+1,]),
and at odd times ¢ > 0 one of the rules
B. Ui(i,5) = Up_1(3,25) NUp_1(3,25 + 1),

b. Ut(Z,]) = Ut—l(iﬂj) A Ut—l(iaj + 1)7
Note that compared to (1.22)) and (1.23)), the minimum and maximum operations have been
interchanged. Defining (U B)ien, (Uf*P)en, and so on in this way, it is straightforward to
check that for each p € [0, 1], setting
1 iU, 5) <p,

X;7P(i,7) = where xx = AB, Ab, aB, or ab. (1.31)
0 HUFGL) >
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- :.':!J-l.'.r = L

t=4 t=28 t=12 t=24

Figure 5: Snapshots of the cellular automaton (UtAb)teN. Grayscales indicate a value between
zero (white) and one (black). Initially, all lattice points are independent and uniformly dis-
tributed. At odd times, the value of (i, j) is replaced by the maximum of the values at (i, j)
and (7,7 + 1), and at even times, the value at (7, ) is replaced by the minimum of the values
at (2¢,7) and (2i+1, 7). Columns remain independent of each other but dependencies develop
in the vertical direction. Our results imply that as time tends to infinity, the value of each
lattice point tends to p?b in probability.

defines a cellular automaton with values in {0, 1}N2 of the type described earlier. It follows

therefore from (1.24)) that
PX(p) = P[U35(0,0) < p] where xx = AB, Ab, aB, or ab. (1.32)

See Figure |5 for a numerical simulation of the cellular automaton (UP)sen.

This coupling has a nice interpretation in terms of a game. Let (G, E ,0,7) be a game-graph
as defined in Subsection n and let (U (v))v coc be 1.i.d. uniformly distributed [0, 1]-valued
random variables, that have the interpretation that if the outcome of the game is v, then
Alice receives the pay-out U(v) and Bob receives the pay-out 1 — U(v). If both players play
optimally, then the game will end in some a.s. unique outcome v € 9G, which is characterised
by the fact that

Uv) = Usltelgl g;relgg U(o(o1,02)), (1.33)
where as in (1.7)), o(c1,02) denotes the outcome of the game if Alice plays strategy o; and
Bob plays strategy g2. Specialising to the game-graphs from , we can in this way define
random games AB,,, Ab,,, aB,,, and ab,, where the pay-out of Alice and Bob for each outcome
is determined by i.i.d. uniformly distributed [0, 1]-valued random variables. Then the random
variable 1 — Ué}LB(O, 0) from can be interpreted as Bob’s pay-out in the game AB,, if
both players play optimally, and similarly for the games Ab,, aB,,, and ab,,.

10



1.4 Discussion and open problems

The game-graph of Pearl’s [Pea80] original game AB,,(p) is the deterministic tree Ga, (T x T).
Several authors have studied variants of the game AB,,(p) where this tree is replaced by a
random tree. Martin and Stasiniski in [MS18] studied min-max games on a Galton-Watson
tree, truncated at some height 2n. Pemantle and Ward in [PW06] studied a model on a binary
tree where i.i.d. random variables attached to the nodes determine whether the minimum or
maximum function should be applied. We refer to Broutin and Mailler [BM18] for an overview
of the literature on this type of problems.

For games with a large number of moves, it may be computationally unfeasible to find a
winning strategy. This motivates the study of efficient algorithms that can play games near
optimally. Indeed, this was the main motivation for Pearl [Pea80] to study the game AB,(p).
There is an extensive literature on this topic. We cite [DG95] for a somewhat older overview
and [SN15|, MSI8] for more recent contributions.

When trying to play a game near optimally, a natural approach is to find all possible states
that can be reached after a fixed number N of moves, then attach a utility to each possible
state using some statistical procedure, and finally use minimaxing in the spirit of to
compute utility values for all states that lie less than N moves in the future. Surprisingly,
it was discovered by Nau [Nau80] that when the game-graph is a tree, such algorithms can
sometimes behave pathologically, in the sense that increasing N leads to worse, rather than
better game playing. This sort of pathology has been the subject of much further research
[LBG12].

An early suggestion, that has not been pursued much, is that this sort of pathologies may
be resolved if different game histories can lead to the same outcome [Nau83]. When the game
no longer has the structure of a tree, however, independence is lost. For this reason, such
games are harder to analyse and much less is known. There seems to be a general agreement,
however, that introducing dependence may resolve game-playing pathology. For this reason,
it would seem interesting to study game-playing algorithms for the games Ab, (p) and aB,(p)
introduced in the present paper.

Our own motivation for studying these games comes from a different direction, which is
related to the cellular automata from Subsection Attractive spin systems have two special
invariant laws, called the lower and upper invariant laws, that are the long-time limit laws
starting from the all zero and all one initial states [Lig85, Thm II1.2.3]. If the dynamics of
the spin system are invariant under automorphisms of the lattice (such as translations on Z4),
then it is natural to ask if all invariant laws that are moreover invariant under automorphisms
of the lattice are convex combinations of the lower and upper invariant laws. Frequently, one
finds that mean-field models have an additional “intermediate” invariant law that lies between
the lower and upper invariant laws, but very little is known about the existence of such
intermediate invariant laws in a truly spatial setting. A notable exception are stochastic Ising
models, where such intermediate invariant laws are known to exist if the lattice is a Cayley
tree [Geolll Section 12.2] but not on Z?. (The latter follows from [Bod06] (in dimensions
d > 3) and [Hig81] (in dimension d = 2) combined with [Lig85, Thm IV.5.12]; see also the
discussion on [FV18, page 166]).

The cellular automaton X*B from Subsection [L.3 is a mean-field model P It has an inter-
mediate invariant law, which is the product measure with intensity p2B. Our original plan
was to prove that the cellular automata X4P and X8 also have an intermediate invariant law,
but this is still unresolved. This is closely related to the question about the limit behaviour of
PAP(p) at p = pP. We have shown that this quantity does not tend to zero. It seems there

3The cellular automaton X*B started from an i.i.d. law, remains i.i.d. for all time. This is characteristic of
mean-field models (sometimes called “propagation of chaos”) and is closely related to the tree structure of the
“genealogy” of X“B. Compare the relation between recursive tree processes and mean-field limits in IMSS20].
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are two plausible scenarios: either this quantity tends to one and the cellular automaton X AP
has no intermediate invariant law, or it tends to a value strictly between zero and one and
such an intermediate invariant law exists.

Another open problem concerns the size of the “critical window” where the function Pﬁb
changes from a value close to zero to a value close to one. In Theorem [14] below, we prove an
upper bound of order 1/n, but it is doubtful this is sharp, given that for the game AB,,(p)
the size of the critical window decreases exponentially in n. For the mean-field game AB,,(p),
a detailed analysis of the critical behaviour, which involves a nontrivial limit law, has been
carried out in [ADNO5].

There are lots of open problems concerning the game ab,(p). Below Proposition [1| we
already mentioned the conjecture that P%(p) < P*B(p) and P (p) > PAb(p) for all p € [0,1]
and n > 1. Another obvious conjecture is the existence of a critical value p*" such that

0 ifp<pP
ab p De s
Py (p) njio { 1 if p> pf;‘b. (1.34)

Our proof of Theorem [2] uses the special structure of the game-graphs associated with the
games Ab,(p) and aB,(p) in two places: namely, in the preparatory Lemmas [15] and [18] we
use that the game-graphs have a product structure with one component a binary tree. Based
on numerical simulations, we conjecture that a critical value p2® as in exists and that
the cellular automaton X2 started in product law with this intensity converges as time tends
to infinity to a convex combination of the delta-measures on the all-zero and all-one states.
Based on this, we conjecture that the cellular automaton X2 has no intermediate invariant
law.

2 Proofs

2.1 An inequality for monotone Boolean functions

In this subsection we prepare for the proof of Proposition [1| by establishing a general compar-
ison result for monotone Boolean functions applied to i.i.d. input.

A Boolean variable is a variable that takes values in the set {0,1}. A Boolean function is
any function that maps a set of the form {0, 1}°, where S is a finite set, into {0, 1}. A Boolean
function is monotone if x < y (pointwise) implies L(z) < L(y). Let L : {0,1}° — {0,1} be a
monotone Boolean function. By definition, a one-set of L is a set A C S such that L(14) =1,
where 14 denotes the indicator function of A, and a zero-set of L is a set Z C S such that
L(1—1z) = 0. A one-set (respectively zero-set) is minimal if it does not contain other one-sets
(respectively zero-sets) as a proper subset. We let AT(L) and ZT(L) denote the set of one-sets
and zero-sets of L, respectively, and we denote the sets of minimal one-sets and zero-sets by
A(L) and Z(L), respectively[] We will prove the following result.

Proposition 5 (An inequality) Let S and T be finite sets and let L : {0,1}% — {0,1} be a
monotone Boolean function. Let ¢ : S — T be a function such that

[W(A)| = |A] VA € A(L), (2.1)

and let X = (X())ies and Y = (Y (j))jer by i.i.d. collections of Boolean random variables
with intensity p € [0,1]. Then

P[L(Y o) =1] <P[L(X) =1]. (2.2)
Similarly, if holds with minimal one-sets replaced by minimal zero-sets, then holds

with the reversed inequality.

“This notation is motivated by the fact that AT(L) = {A C S:3A" € A(L) s.t. A’ C A} by the monotonicity
of L and also by the desire to have a simple notation for A(L) which is needed more often than A'(L).
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The proof of Proposition [5| needs some preparations. If i1,...,14, are n distinct elements
of S and x € {0,1}°, then we let L7 .+ {0,1}" — {0,1} denote the function

% ifi=ip, 1<k<n,
Li i (21,00 2n) = L(2")  with 2'(i) :== (2.3)
ot 2(@) i {i1,...,in}.
We let f, and f, denote the functions from {0,1}2 to {0,1} defined as
fu(z1,22) == 21V 2o and  fa(z1,22) =21 A 22 (z € {0,1}%). (2.4)
For each B C T, we let ¢y~}(B) := {i € S : (i) € B} denote the inverse image of B under 1.

Lemma 6 (Contraction of two points) In addition to the assumptions of Proposition @
assume that there exist two elements i1,i2 € S and an element jo € T such that Yv~*({jo}) =

{i1,i2} and ‘1/1 {51 ‘ =1 for all j # jo. Then
P[L(X):l]—P[L(YO'Iﬂ)—l]—pl— {P[ Q1,52 ]_ [ 117127f/\]} (2.5)
Proof Let f_, f., f1, and f> denote the functions from {0,1}? to {0,1} defined as
f=(z1,22) =0, fi(z1,22) =1, fi(z1,22) =21, and fa(z1,22) := 20 (2.6)

(z € {0,1}2). Then it is easy to check that f_, fi, f1, f2, fv, fn are all monotone Boolean
functions from {0,1}2 — {0,1}. Using the fact that the collection X is i.i.d. with intensity p,
we see that

P[L(X):l]:P[ 21%2_f+]
+pP[Lz)1(12 fl] —I—p}P’[ 11,92 fQ] (2.7)
+(1 - (1 - ) )]P)[Ll)f,lz = f\/] +p2P[ i1,92 f/\]

Similarly
PIL(Y o9p) =1] =P[L 5, = f]
+pP (L7 5, = fi] +PP[L) ,, = fo] (2.8)
+p]P’[ i1,ds — fV] + pP [ 1)1(12 = f/\]
Subtracting yields . |

Proof of Proposition [5| It suffices to prove the statement for minimal one-sets. The state-
ment for minimal zero-sets then follows by the symmetry between zeros and ones. Let us say
that v is a pair contraction if 1 is surjective and |T'| = |S| — 1. We first prove the statement
under the additional assumption that v is a pair contraction.

If ¢ is a pair contraction, then there exist two elements 71,75 € S and an element jy € T
such that ¢~ ({jo}) = {11,22} and ‘1/1 {5} ’ = 1for all j # jop, so Lemma|§|18 applicable and
follows from ([2.5) provided we show that L} ;, # fa for all z € {0,1}5. Assume that

= fx for some x € {0,1}°. Since L? , only depends on the values of x(i) for i & {i1,ia},

7,1 9 11,12

we can without loss of generality assume that x(i;) = x(i2) = 1. Define 1, x5 € {0,1}° by

o if i =iy, (o i i = i,
z1(i) = { x(i)  otherwise, and - 25(i) := { x(i)  otherwise. (2.9)
Then Lf ;, = fa implies that L(x) = 1 while L(z;) = L(x2) = 0. This is possible only if

{i1,i2} C A for some A € A(L), which contradicts (2.1). This completes the proof in the
special case that 1 is a pair contraction.
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Before we prove the general statement, we make some elementary observations. If S,T
are finite sets and v : S — T is a function, then we can define ¥ : {0,1}7 — {0,1}* by
U(z) := x otp. With this notation, (2.2)) takes the form

P[Lo¥(Y)=1] <P[L(X)=1]. (2.10)
We claim that
VA" € A(LoW) 3A € A(L) s.t. A" C (A). (2.11)
Indeed, for each y € {0,1}7, one has
JA' e A(LoW) st. y(j)=1Vje A
& LoU(y) =1 & Liyow)=1
& JAcAL) st y(y(i) =1Vie A
& dJAc A(L) st.y(j) =1V ey(A),

(2.12)

and the implication = here can only hold for all y € {0,1}7 if (2.11) is satisfied.

We now prove that implies (2.10). We can without loss of generality assume that
1 is surjective. Then we can find an integer n > 0, finite sets Sp,..., S, with Sop = S and
S, = T, and pair contractions ¢y, : Sx_1 — Sk (1 < k < n), such that ¢ = ¢, o---¢;. For
each 0 < k <, let Ly, : {0,1} — {0,1} and v : S — Sj be defined as

Ly:=LoW, with t:=¢ro---0op; and W(z):=2z01y (z € {0,1}%), (2.13)

where ) is the identity map. For each 0 < k <n, let X} = (X(7))ies, be an i.i.d. collection
of Boolean random variables with intensity q. We will prove (2.10) by showing that

P[LoWU(Y)=1] (Xn) =1] < -+ <P[Lo(Xo) = 1] =P[L(X) =1]. (2.14)

=P[L,
Since Ly = L1 0 &y (1 < k < n) with ®(x) := x o ¢y, it suffices to show that
P[Lj_10®y(Xg) = 1] <P[Lp_1(Xp—1) = 1] (1<k<n). (2.15)
Since ¢y, is a pair contraction, by what we have already proved, it suffices to show that
lpr(A)| = |4 VA € A(Lk—1). (2.16)

The assumption implies that |¢,(A)| = |[¢¥(A)] = |A|] = |vo(A)| and hence |¢g(A)| =
o = |¢(A4)| for all A € A(L). In view of (2.11]), for each A’ € A(Ly_1), there exists an
A € A(L) such that A" C ¢p_1(A). The fact that |¢g o Yp_1(A4)| = |k (A)| = [Yr_1(A)| now
implies and the proof is complete. |

2.2 Comparison with the game on a tree

In this subsection we prove Proposition We will apply Proposition [5| to the monotone
Boolean function L4E from @ . We start with some general observations.

Let (G,E, 0,7) be a game-graph and let L : 0G — {0,1} be the monotone Boolean map
defined in . Using notation from Subsection let S1 and Sy denote the set of strategies
of Alice and Bob, respectively, and as in let o(01,02) denote the outcome of the game if
Alice plays strategy o1 and Bob plays strategy os. For each o1 € §1 and 09 € Sy, we let

Z(01) :={o(o1,0") : 0’ € Sa} and A(02) :={o(c’,02) : 0’ € S} (2.17)

denote the sets of possible outcomes of the game if Alice plays the strategy o1 or Bob plays
the strategy o9, respectively. We make the following simple observation.
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Lemma 7 (Strategies and zero-sets) Let
Zstrat = {Z(Ul) 101 € 81} and Astrat = {A(Ug) 109 € 82} (2.18)

Then
Z(L) C Zgrar € 21 (L) and A(L) C Agrar € AT(L). (2.19)

Proof By symmetry, it suffices to prove the statement for zero-sets. We claim that

ZN L) ={Z C 0G :3Z' € Zyya s:t. Z' C Z}. (2.20)
Indeed, using the fact that L(z) = 0 if and only if Alice has a winning strategy given x, we
see that

0 ifveZ

1 ifoeg Z

< Alice has a winning strategy given x < Jo; € §1 s.t. z(v) =0 Vv € Z(07)
& 7' € Zgar st x(v) =0Ve e 2/ & 37" € Zgpar st 2/ C Z,

ZezZN(L) & L(z)=0 with z(v) :== {

which proves (2.20). As an immediate consequence, we obtain
7 € Zypar = Z':=Zsatisfies 7' € Zyppand Z2' ¢ Z = Z e ZV(L),

i.e., Zstrat C ZT(L)

To prove that Z(L) C Zgyrat, assume that Z € Z(L). Then, since Z(L) C ZT(L) (2.20)
implies that there exists a Z' € Zgae such that Z/ C Z. Since Zyay C ZT(L) we have
Z' € ZY(L), so the minimality of Z implies Z’ = Z, proving that Z € Zgat. |

Lemma 8 (Projection property) Let (D, F,0) and (D', F',0') be decision graphs and as-
sume that £ : D — D’ satisfies

00)=0" and ¢ maps O(v) surjectively into O(L(v)) for all v € D. (2.21)

Let n > 1 and let L, and L}, be the Boolean functions defined as in in terms of the
game-graphs Gp(D) and Gn(D’), respectively. Then for each n > 1, £ maps 0Gy(D) into
0G, (D), and

Li(z)=Ly(zol)  (xe{0,1}9 D), (2.22)

where z o £ € {0,1}96(D) is defined as x o £(v) := z((v)) (v € dGL(D)).

Proof It is easy to see that 1' implies that ‘E(U)‘ = |v| (v € D). As a result, { maps
0G,(D) = 9, D into 0G,(D") = 9,D'. We can inductively extend the function z : 9,D" —
{0,1} to a function Z : [D'],, — {0,1} such that for all v € (D'),,

/\ Z(w) if |v| is even,
weO(v)

\/ Z(w) if v] is odd.
weO(v)

T(v) = (2.23)

Then L}, (z) = Z(0'). Define 3 : [D],, — {0,1} by g(v) :=z(¢(v)) (v € [D],). Then as a result
of , we see that 7 satisfies the inductive relation

/\ y(w) if |v| is even,
_ weO(v)
v) =
y(v) \/ Fw) i o] is odd.
weO(v)

(2.24)
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Letting y denote the restriction of i to 9, D, it follows that

Lu(x 0£) = La(y) = 5(0) = Z(€(0)) = F(0') = L,(x). (2.25)

An example of a function satisfying (2.21)) is the function ¢ : T — N? defined as

(i) == (Z Ly 3 1{ik:2}) (ieT). (2.26)
k=1 k=1

Further examples are the functions #; : T x T — N2 x T and £y : T x T — T x N? defined as
01(i,j) = (E(i),j) and /l5(i,j) := (i,[(j)) ((i,j) e T x T)7 (2.27)
where £ is as in . Lemma now tells us that
LB(2)=LiB(roty)  (x€0G,(N? x T)),

LyP(z)=LB(xoty) (v € 0GL(T x N?)).

n

(2.28)

We wish to apply Proposition |5 to L = Lﬁf and @ = 1 or = f5. The following special
property of the game-graph G, (T x T) will be crucial in our proof of Proposition

Lemma 9 (The game-graph that is a tree) For the game-graph G,(T x T), let 01 € S1
and oy € Sy be strategies for Alice and Bob, respectively, and let Z(o1) and A(oz) be defined
as in (2.17). Then for eachj € 8,T, there exists precisely one i € 9, T such that (i,j) € Z(o1).
Likewise, for each i € 0,T, there exists precisely one j € 0, T such that (i,j) € A(o2).

Proof To prove the first statement, let oy € S; be a strategy for Alice and let j € 0,T.
Because of the tree structure of T, given j, we know exactly which moves Bob must make in
each of his turns for the outcome of the game to be of the form (i, j) for some i € 9,,T. Since
we also know Alice’s strategy, this means that we have all necessary information to determine
the outcome of the game. This shows that i is unique. On the other hand, it is easy to see
that there exists at least one strategy for Bob that leads to the outcome (i,j). This completes
the proof of the first statement. The second statement follows from the same argument. R

Proof of Proposition [1] Let

X = (X(a,b)) and Y = (Y(a,b)) (2.29)

a€d,T, b€d,T a€d, T, bed, N2

be i.i.d. collections of Boolean random variables with intensity p € [0,1]. We claim that
BP(p) = P[Ly(Y) = 1] = P[Ly (Y o fy) = 1] <P[Ly}(X) = 1] = PP(p).  (2.30)

Indeed, the first and final equalities follow from formula ([1.21]), the second equality follows
from formula (2.28)), and the inequality will follow from Proposition [5| provided we show that

[6o(A)| = 14| VA€ ALLD). (2.31)

We claim that follows from Lemmas 7| and @ Indeed, Lemma |§| implies that each
A e Astrat(L%]?) has the property that for each i € 9,T, there exists precisely one j € 9, T
such that (i,j) € A, so by Lemma [7] the same is true for each A € A(L5P) C Agprar (L4P).
Since £ acts only on the second coordinate, this implies . This completes the proof that
PAP(p) < PAB(p). The proof that P2B(p) > P2B(p) follows from the same argument. |
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2.3 Toom cycles

In Subsection [2.5] we will derive upper bounds on the probability that Alice has a winning
strategy in the games Ab,(p) and ab,(p), and on the probability that Bob has a winning
strategy in the games aB,(p) and ab,(p), which then translate into some of the bounds in
Propositions and To have a unified set-up, it will be convenient to introduce games Ab!, (p)
and ab/ (p) that are identical to the games Ab,(p) and ab,(p) except that instead of Alice,
Bob starts. Then the probability that Bob has a winning strategy in the games aB,,(p) and
aby, (p) is equal to the probability that Alice has a winning strategy in the games Ab/, (1 — p)
and ab/,(1 — p), respectively. Therefore, it suffices to derive upper bounds on the probability
that Alice has a winning strategy in the games Ab,(p), ab,(p), Ab/ (p), and ab’,(p).

We will use a Peierls argument first invented by Toom [Too80] and further developed in
[SST22]. To prepare for this, in the present subsection, we formulate a theorem that says
that if Alice has a winning strategy in any of these games, then a certain structure must be
present in the game-graph that following [SST22] we will call a “Toom cycle”. We first need
to introduce notation for the game-graphs of the games Ab) (p) and ab!,(p).

Given a decision graph D and integer n > 1, we define a game-graph

G, (D) = (G, E;,,0,7") (2.32)

exactly as in (|1.13]), but with (1.14)) replaced by

1 if |v| is odd, .
7 (v) == (v e Gyp). (2.33)

2 if |v| is even.

In and , we defined a sort of “product” D! x D? of two decision graphs D' and
D?. Elements of D! x D? are pairs (a,b) with a € D! and b € D2 If (a,b) is at distance n
from the root, then to reach a new state at distance n 4+ 1 from the root, we replace either
a or b by a new state @’ or ' in D' or D? that lies one step further from the root. Here we
replace a in case n is even and b in case n is odd, as is natural for a game where Alice starts.
For games where Bob starts, very much in the same spirit, we can define a second “product”
D' x D? which differs from D' x D? only in the fact that we replace a in case n is odd and b
in case n is even. Formally, we set

D' x D* := {(a,b) : (b,a) € D* x D'}, (2.34)

which is then equipped with the structure of a decision graph in the obvious way. We will be
interested in the game-graphs

Go(Tx N?), G (TxN?), G,(N*>xN?), and G, (N?xN?), (2.35)

Note that in each case, the decision graph of Bob is N2. We do not insist that n is even, so
we also allow for games where the same player has both the first and the last move. We will
show that given a function that assigns winners to possible outcomes, if Alice has a winning
strategy, then a “Toom cycle” must be present in these game-graphs.

Fix n > 1 and let (G, E’, 0,7) be any of the game-graphs in . Elements of G are pairs
(a,b) with a an element of T or N? and b an element of N2. Recall that if i =iy ---4,, € T
and k € {1,2}, then ik € T denotes the word obtained by appending the letter k to the word
i. To have a unified notation, it will be convenient to introduce for the decision-graph N? the

notation
(i +1,7) if k=1,

(6, 9)k = { (i,j+1) ifk=2. (2.36)
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Recall that G and G2 are the sets of internal states when it is Alice’s and Bob’s turn,
respectively. Using notation as in (2.36)), we set for k € {1,2}

Ay, = {((a,b), (ak,b)) : (a,b) € G'} and By := {((a,b), (a,bk)) : (a,b) € G*}  (2.37)

and write A 1= /_fl U /_fg and B := El U 52 so that E = AU B. For any set of directed edges
ﬁ, we let -

F={(w,v): (v,w) € ﬁ} (2.38)
denote the set of directed edges obtained by reversing the direction of all edges in F. A
walk in G of _?eng_th [ is a finite word ¥ = g .-y made from the alphabet G such that
(Yg—1,vx) € EUE for each 0 < k < [. We call the substring ¢;_11 the k-th step of the walk
1 and we say that the k-th step is:

straight-up (su) if (Yr_1,vU%) € Z, straight-down (sd) if (Yg_1,vk) € Z,
left-up (W) if (Y41, 4%) € B, left-down (1) if (vg_1,v) € Bi,
right-up (xu) if (¢y_1,¥3) € Bu, right-down (rd) if (_1,¥x) € Bo.

This terminology is inspired by the right picture in Figure [l Steps of the types su, ru, and
lu are called up and steps of the types sd, Id, and rd are called down. Steps of the types su
and sd are called straight, those of the types lu and 1d left, and those of the types ru and
rd right. For any walk ¢, we set N(¢) = N := {0,...,l} and we partition N into subsets
N4, No, N}, N, defined as

Ny = {k: (0 <k <l (Yr—1,9Yr) is up, (g, Yry1) is UP} Ui0h

Noi={k:0 <k <l (r—1,95) is down, (g, ¥g11) is up}, (2.39)
Ny={k:0<k<l, (Yp—1,r) is down, (¢, p41) is down} U {i},
No=1{k:0<k<l, (Yg-1,9%) is up, (¢, Yr41) is down}.

We next define Toom cycles. A Toom cycle in G is a walk in G of length [ > 2 that must
satisfy a number of requirements. First, we require that

o = ¢ = 0, the first step is of type su or ru, and the last step is of type sd or rd. (2.40)

Next for 0 < k < [, depending on the type of the k-th step and on whether vy, € G or € 0G,
we will put constraints on the type of the k + 1-th step. More precisely, if ¥, € G, then only
the following combinations are allowed for the types of the k-th and the k + 1-th step:

su — ru, ru — su, lu — su,
(2.41)
sd — rd/1d, rd — sd, Id — 1u.
If, on the other hand, ¥ € G, then only the following combinations are allowed:
su—sd, ru—rd/ld, lu—rd/ld. (2.42)

See Figure [f] for an illustration. Note that these rules imply that N.(¢)) = {k : ¥, € 0G}. In
addition to the requirements above, a Toom cycle has to fulfill the following two additional,
final requirements:

(i) g # Yy, for all k,m € N, with k # m,

(ii) if ¢ = ¢y, for some k € Ny and m € Ny with s,t € {1,0,]} and s <t with respect to
the total order on {f,0,]} defined by 1 < o <, then k < m.
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Figure 6: A Toom cycle in the game-graph Gg(T x N2). The pictures on the left and right
show two projections of the same Toom cycle (compare Figure |3). The picture above shows
the possible outcomes (a, b) of the game that the Toom cycle passes through. If Alice has a
winning strategy, then there must exist a Toom cycle for which all these points correspond to
a win for Alice.

N

Requirement (i) says that vertices in JG are visited only once. Applying (ii) twice we see
that if ¢y = 1, for some k,m € Ng with s € {1,0,/}, then & = m, so (ii) can roughly be
described by saying that internal vertices can be visited at most three times, and these visits
have to take place in the right order depending on whether the walk is going up, is in a local
minimum, or goes down.

Given a function z : 9G — {0,1} that assigns a winner to each possible outcome, we say
that a Toom cycle ) = g - - -1y is present in (G, x) if

x(¢r) =0 for all 0 < k <[ such that ¢ € 0G. (2.43)

We will prove the following theorem.

Theorem 10 (Toom cycles) Let G be any of the game-graphs in and let x : 0G —
{0,1} be a function that assigns a winner to each possible outcome. If Alice has a winning
strategy given x, then a Toom cycle is present in (G, x).

One can check that in Theorem [10] the converse implication does not hold, i.e., the presence
of a Toom cycle does not imply that Alice has a winning strategy. A counterexample for
the game-graph G4(N? x N?) is shown in Figure Intriguingly, we have not been able to
construct a counterexample for the game-graphs G,,(T x N?) and G’ (T x N?), leaving open
the possibility that the converse implication holds in these cases. Theorem [10]is very similar
to [SST22, Thm 9] and so is its proof (see in particular [SST22, Figure 4] for the idea of loop
erasion), but since our setting is different and we will need some special properties of Toom
cycles that are specific to our setting we will give an independent proof here. Strategies for
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Figure 7: A Toom cycle in the game-graph G4(N? x N2). The presence of this Toom cycle
does not imply that Alice has a winning strategy. The pictures below show the zeros of the
function Z from ([1.9)) at different levels of the graph, if at the top level all possible outcomes
that the Toom cycle passes through have the value zero.

Alice have an analogue for general monotone cellular automata. In this general context, they
correspond to the so-called “minimal explanations” of [SST22, Section 7.1], whose relation to
Toom cycles is discussed in more detail in that article. We prove Theorem [I0]in Subsection [2.4]
and then apply it in Subsection [2.5

2.4 Presence of Toom cycles

In this subsection we prove Theorem Let G be any of the game-graphs in and let
L be defined as in , i.e., this is the Boolean function defined by the requirement that if
x : 0G — {0,1} be a function that assigns a winner to each possible outcome, then L(x) = 0 if
and only if Alice has a winning strategy given x. Using notation introduced in Subsection [2.1

let ZT(L) denote the set of zero-sets of L and let Z(L) denote its set of minimal zero-sets.
Defining Zgt,at as in , we recall from Lemma, 7| that

Z(L) C Zgrar € Z1(L). (2.44)

Remark One can check that both inclusions in are strict. We say that a strategy o1 for
Alice is minimal if the set Z(oq) from satisfies Z(01) € Z(L). Note that regardless of
how one assigns winners to possible outcomes, it actually never makes sense for Alice to play
a strategy that is not minimal, since for each non-minimal strategy she has at her disposal
another strategy that is guaranteed to be at least as good in each situation. For the game-
graphs G, (T x N2) and G/ (T x N?), it seems that with some effort, it is possible to give a
precise description of all minimal strategies for Alice, but for the game-graphs G, (N? x N2)
and G/,(N? x N2), classifying the minimal strategies seems a hard task.

Proof of Theorem For each Toom cycle ¥ = g - - - ¢;, we write
Zy = {p: 0 <k <, ¢y € 0G}, (2.45)

and we set
ZToom = {Z¢ : 1) is a Toom cycle}. (2.46)
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We will prove that
VZ € Zgat 37 € Z1oom st Z' C Z, (2.47)

which clearly implies the statement of the theorem. The proof is by induction on n. For
concreteness, we write down the proof for the game-graphs G,,(T x N?) and G,,(N? x N?), and
at the end remark on how the proof has to be adapted for the other two game-graphs. To
have a unified notation, we write D x N? where D = T or = N2. Let Zat(n) and Zroom(n)
denote the sets defined in and for a given value of n. It will be convenient to
also include the case n = 0. For this purpose, we use the convention that in this case there
is precise one Toom cycle, which is the walk of length [ = 0 given by ¢ = 1y = (0,0), where
(0,0) denotes the root of D x N2. Then Zgat(0) and Z1oom(0) both have a single element,
which is the singleton {(0,0)}, and holds for n = 0.

If n is even, Z € Zgyrar(n) is given, and Z > (a,b) = k(qp) € {1,2} is a function, then we
can define Z € Zgrat (n+1) by

Z = {(ak(ap),b) : (a,b) € Z}, (2.48)

where ak(,p) is defined as in (2.36) if the decision graph of Alice is N*. Formula (£2.48)
corresponds to Alice playing the strategy that defined Z up to the n-th turn of the game and

then playing the move r (4 ) if at that moment the state of the game is (a,b). We see from this
that Z € Zirat (n+1), and each element of Zgat(n+1) is of this form for some Z € Zerat(n).
Similarly, if n is odd and Z € Z,at(n) is given, then we can define Z € Zgat(n + 1) by

Z == {(a,bl),(a,b2) : (a,b) € Z}. (2.49)

Indeed, this corresponds to Alice playing the strategy that defined Z up to the n-th turn of
the game, while Bob has now one extra final move. We see from this that Z € Zgat (n+1),
and each element of Zg,a¢(n + 1) is of this form for some Z € Zgat(n). In view of this, to
complete the induction step of the proof, it suffices to show that:

If for Z € Zstrat n) there exists a Z' € Zryom(n) such that Z’ ¢ Z and Z is defined
as in - or ' depending on whether n is even or odd, then there exists a ARS
Zroom(n + 1 such that Z' C Z.

To prove this, let 1) = v ---1; be a Toom cycle such that Z’ = Z,. If n is even, then we
modify ¢ in such a way that for each k such that 1, € G, (D x N?), in place of ¢ = (a, b) we
insert the string (a, b)(ak(qzp),b)(a,b). Note that this adds two steps to the Toom cycle, the
first of which is straight-up and the second straight-down. If n is odd, then we modify ¢ in
such a way that for each k such that ¢y, € G, (D x N?), in place of ¢, = (a,b) we insert the
string (a, b)(a, b1)(a,b)(a,b2)(a,b). Note that this adds four steps to the Toom cycle: right-up,
left-down, left-up, and right-down.

Let ¢ denote the modified walk. Then it is straightforward to check that 7 =2z 5 C Z

and @Z satisfies all requirements of a Toom cycle, except possibly for requirement (i), i.e., it
may now be the case that some potential outcomes of the game are visited more than once.
To remedy this, we apply the procedure of loop erasion which is also the main idea behind
the proof of [SST22, Thm 9]. If Uy = U € 0G 11 for some k < k’, then we remove the string
1;]64,1 X -1[%1 from 1. One can check that this preserves all the requirements of a Toom cycle
that 1) satisfies. Moreover, by applying this procedure till it is no longer possible to do so,
we can make sure that also requirement (i) becomes valid again. In this way, we find a new
modified Toom cycle gZJ such that Z’ := Z C Z. Note, however, that because of the loop

erasion, even if we started with Z’ = Z, it may happen that Z’ is a strict subset of Z.
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The proof for the game-graphs G’ (T x N2) and G/, (N? x N?) is essentially the same. It
differs only in the sense that the roles of even and odd n are interchanged. |

Remark For the game-graphs G, (N? x N?) and G’ (N? x N?), one can check that because
of the loop erasion, the construction in the proof of Theorem can yield Toom cycles in
which a right-up step is followed by a right-down step, as explicitly allowed in . For the
game-graphs G, (T x N?) and G’ (T x N?), it seems that on the other hand such transitions
never arise from the construction in the proof of Theorem so for these game-graphs it
should be possible to prove a stronger version of the theorem in which the Toom cycle satisfies
additional properties. Since we do not need this for our main results, we do not pursue this
further.

2.5 The Peierls argument

Recall the definition of the games Ab! (p) and abl,(p) at the beginning of Subsection In
this subsection, we apply Theorem [10]to derive upper bounds on the probability that Alice has
a winning strategy in the games Ab,(p), ab,(p), Ab/,(p), and ab/,(p). We start by considering
game-graphs where Alice starts, since in this case the argument is slightly easier.

Lemma 11 (Toom cycles if Alice starts) If ¢ is a Toom cycle in G = G, (T x N?) or
G2n(N? x N?), then there exists an integer m > 1 such that the number of steps of each of
the types su, sd, lu, ld, ru, rd equals m, and the Toom cycle passes through precisely m + 1
different possible outcomes of the game.

Proof We see from and that after a step of a type in {su,ld,rd} there always
follows a step of a type in {ru,lu,sd} and vice versa. Therefore, since the first step of the
Toom cycle is straight-up and the last step is straight-down, the number of steps of the Toom
cycle is even and if we divide its steps in pairs of two consecutive steps, then the first step
of such a pair is always of a type in {su,1ld,rd} and the second step of a type in {ru,lu,sd}.
It follows from the structure of G = Ga,(T x N?) and Ga,(N? x N?) that a straight-up step
cannot end in dGa;,, so by only three types of pairs of two consecutive steps are possible:

su followed by ru, 1d followed by lu, or rd followed by sd. (2.50)

By a slight abuse of notation, let us also write su to denote the number of straight-up steps
in the Toom cycle, and similarly for the other five types of steps. Then (2.50) implies that

su=ru, Ild=1u, rd=-sd. (2.51)

Since the distance from the root increases by one in each up move and decreases by one in
each down move, and the cycle ends where it began, the number of up moves must equal the
number of down moves, which gives

su+ lu+ru =sd+1d + rd. (2.52)

Similarly, if f (a, (4,7 )) := ¢ —j denotes the difference between number of 1 moves and 2 moves
played by Bob when the state of the game is (a, (7, 7)), then the function f increases by one
in each right move, decreases by one in each left move, and stays the same in straight moves,
so we see that the number of right moves must equal the number of left moves, which gives

lu+1d =ru+rd. (2.53)
Combining (2.51)), (2.52), and (2.53]), we see that there exists an integer m > 1 such that
su=sd=lu=Ild=ru=rd =:m. (2.54)
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In view of , each change from the down direction to the up direction is associated with
a pair consisting of a left-down step followed by a left-up step, so the number of these changes
is precisely m. Since the first step is up and the last step is down, we change from the up
direction to the down direction once more than the other way around. Because of and
, changes from the up direction to the down direction can only happen in states that
are a possible outcome of the game, and because of the crucial condition (i) in the definition
of a Toom cycle, the walk visits each possible outcome at most once. It follows that the Toom
cycle passes through precisely m + 1 different possible outcomes of the game. |

Proposition 12 (Peierls estimates if Alice starts) For each n > 1, the probability that
Alice has a winning strategy in the games Aby(p) and aby,(p) can be estimated from above by

o0 o0

1-PP(p) < > 21 —p)™ and 1-PP(p)< > 2*"(1—p)™th (2.55)
In particular,
PAb(p) — 1 forallp> T and Pab(p) — 1 forallp > E (2.56)

Proof Let G = Gan(T x N?) and let (X(a, b))(a e
with intensity p. By Theorem the probabilityythat Alice has a winning strategy in the
game Ab,(p) can be estimated from above by the probability that a Toom cycle is present
n (G, X), which in turn can be estimated from above by the expected number of such Toom
cycles. By Lemma the length of such a Toom cycle must be of the form 6m with m an
integer. We have m > n since the cycle must make at least n straight-up steps before it can
start walking down. Since by Lemma a Toom cycle of length 6m visits precisely m + 1
possible outcomes, the probability that a given Toom cycle of length 6m is present in (G, X)
is precisely (1 —p)™*+!. This gives the bound

be i.i.d. Boolean random variables

1— PAP(p Z M, (1 — p)™HL, (2.57)

where M, denotes the number of distinct Toom cycles of length 6m in G. We claim that
M, < 2m.om+l. gm-1 (2.58)

Here the first factor comes from the fact that for each straight-up step we have two choices
(corresponding to the two possible moves of Alice), the second factor comes from the fact
that each time we arrive in a possible outcome of the game, we have to choose whether the
next step is left-down or right-down, and the third factor comes from the fact that after each
straight-down step except the very last one, we have to choose whether the next step is left-
down or right-down. By and these are the only choices we need to make to
uniquely determine a Toom cycle.

The argument for the game ab,,(p) is precisely the same, except that now the decision graph
of Alice is no longer a tree which has the effect that also at the beginning of each straight-down
step we may have to choose between two possible ways of making a straight-down step (see

Figure @ |

For the game-graphs where Bob starts, the argument is only slightly more complicated.

Proposition 13 (Peierls estimates if Bob starts) For each n > 1, the probability that
Alice has a winning strategy in the games Ab/,(p) and abl,(p) can be estimated from above by

Z 24m m"rl and Z 26m p>m+1. (259)
m=n
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As a result,

1 1
PB(p) — 0 forallp < — and  P*(p) — 0 forallp < — (2.60)

n—s00 16 n—»00 64"

Proof The proof is very similar to the proof of Proposition [I2, but we have to modify
Lemma Toom cycles in the game-graphs G, (T x N?) and G%, (N? x N2) can be obtained
from Toom cycles in the game-graphs Ga, (T x N?) and Ga,(N? x N?) by removing the first
and last steps (which were straight-up and straight-down), and then inserting at each instance
where the Toom cycle changes from the up to the down direction one extra straight-up step
followed my a straight-down step. The argument then proceeds as before up to the point where
we count the number of modified Toom cycles for which the original (unmodified) Toom cycle
had length 6m. For the game-graph G%, (T x N?), we get a factor 2 for each straight-up step.
Due to the modification, the number of straight-up steps has decreased by one and increased
by m + 1, so we gain an extra factor 2™. For the game-graph G%, (N? x N?), we also get a
factor 2 for each straight-down step, so we gain a factor 2. This explains (2.59)).

Formula follows from and the fact that the probability that Bob has a winning
strategy in the games aB,(p) and ab,(p) is equal to the probability that Alice has a winning
strategy in the games Ab] (1 — p) and ab/,(1 — p), respectively. n

The bounds for P2P(p) from Propositions and immediately imply Proposition
while the bounds for PAP(p) and P2B(p) will translate into the upper bound on p2P and lower
bound on p2B from Proposition |3 once sharpness of the transition is established.

2.6 Sharpness of the transition

Throughout this subsection, Ga,, denotes any of the game-graphs Ga,, (T xN?) and Ga,(N?x T),
which are the game-graphs of the games Ab,(p) and aB,(p), respectively, and Ly, denotes
any of the Boolean functions L?ﬂf and L%E that tell us who has a winning strategy for each
given assignment x = (m(v))v G, of winners to possible outcomes, with 0 and 1 indicating
a win for Alice and Bob, respectively.

For each p € [0,1], we let (X?(v)) be i.i.d. Boolean variables with intensity p and

v€IGan
for each v € 0Goy,, we define
0 if w=w, 1 if w=wv,
X (w) == and X?,(w):= (2.61)
’ XP(w) otherwise, ’ XP(w) otherwise,

(w € 0G4y,). By definition, a possible outcome v € 9Gyy, is pivotal for Lg, if Lgn( 5 ) #
Lgn(Xfyl), which by the monotonicity of Ls, means that Lgn(ngo) = 0 and Lo, (X? ) 1.
The influence of v is defined as

1§ (v) := P[v is pivotal for Lay,] (v € 0Gay,) (2.62)

and Russo’s formula (see, e.g., [GS14, Thm 3.2]) tells us that the probability P,(p) :=
P[Lo,(XP) = 1] that Bob has a winning strategy is continuously differentiable with

ZPup)= > I5,(v). (2.63)

v€IGan,

It is easy to see that each possible outcome has a positive influence, so Russo’s formula implies
that P, is strictly increasing. Since moreover P,(0) = 0 and P,(1) = 1, we conclude that the
function P, is invertible. We will prove the following result.

Theorem 14 (Sharpness of the transition) For each 0 < ¢ < 1, there ezists a constant

C < oo such that
C

n

Pl(1—e) =Pl (e) <

n

(n>1). (2.64)
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We start with a preparatory lemma.

Lemma 15 (Lower bound on the total influence) There exists a constant ¢ > 0 such
that for all p € [0,1], one has

> I (v) > inf [2"] V cVar (L, (XP)) log(1/.)]. (2.65)
v€IGan J>0
Proof Let us write
P .= Ed b .= Ed . 2.
b e% 5.(v) and J3, = max I3, (v) (2.66)
v 2n

For the game-graph Ga,, = Ga,(T x N?), the set of possible outcomes is 9Ga, = 9, T x 0,N?,
where 0, T has 2" elements that play a completely symmetric role in Go,, so that the influence
1% (a,b) of an element (a,b) € dGa, depends on b but not a. Choosing b, € 9,N? such that
I (a,b,) = J% for all a € 9, T gives the trivial bound

> Z 1D (a,b) = 2"J% . (2.67)
a€o, T

For the game-graph Ga, = G2,(N? x T), we get the same bound by reversing the roles of a
and b. To complete the proof, we apply an inequality from the theory of noise sensitivity. By
[GS14, Thm 3.4], which is based on [BK+92], there exists a universal constant ¢ > 0 such that

15 > cVar(Lg,(XP)) log(1/J5). (2.68)
Combining these two estimates one arrives at (2.65). n

Proof of Theorem |14 Since P, : [0, 1] — [0, 1] is strictly increasing we have
Var(Lon(X?)) = Pa(p)(1 — Pa(p)) > e(1 —¢) (pe [P (e), Pyl (1—¢e)]). (2.69)
Russo’s formula (2.63]) and Lemma |15 now tell us that there exists a constant ¢ > 0 such that

& Pu(p) > inf [2"J V eg(1 — €) log(1/J)] (pe [Py le), Pyt (1—¢)]). (2.70)

Making ¢ smaller if necessary, we can without loss of generality assume that
ce(l1—¢)log2 < 1. (2.71)

To estimate the right-hand side of (2.70) from below, we set .J,, := n2~™. Since the function
J — 2"J is increasing and J +— ce(1 —€)log(1/J) is decreasing, we have

2" IV ce(1 — €)log(1/J) =2 o S 2 (2.72)
"JVee(l—eg)lo )
& > ce(1—e)log(1/Jy)  for J < Jy.

We observe that by (2.71),

ce(1 —¢e)log(1/Jp) = ce(1 —¢€)(nlog2 —logn) <n =2"J,. (2.73)

Choose 0 < ¢ < ce(1 —¢)log2. Then , , and combine to give
a%Pn(]o) > ce(1 —¢)(nlog2 —logn) > c'n (pe [P (e), Pl (1 — e)]). (2.74)
Setting C :=1/¢/, we obtain (2.64). |
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2.7 The cellular automata

In this subsection we study the cellular automata (XtA bp )e>0 and (X, aB.p )e>0 from Subsec-
tion [L.3] It will be convenient to change the notation a bit. Given a randorn variable Xo with
values in {0, 1}, we can define a discrete-time process (Xt)e>0 with values in {0, 1V by
setting

X 1(26,J) AN X1 (20 4+ 1,5 if ¢ is even,
X(i,7) -={ +1{263) A X ) (t>0, (i,7) € N*). (2.75)

Xe-1(i,§)V Xo—1(iy 5+ 1) if ¢ is odd,

In particular, if (XO (1, j)) , are i.i.d. with intensity p, then this is the cellular automaton

(4,5)eN

XAbP >0 defined in Subsection (1.3 Slmllarly, given a random variable Xo with values in
t

{0, 1} we can define a discrete-time process (Xt)t>0 with values in {0, 1} by setting

. X120, ) AXeo1(2i+ 1,5 if ¢ is odd,
X3, ) ;:{ =126 9) A X ) (t>0, (i,5) € N?), (2.76)

X1, )V Xy1(iyj + 1) if ¢ is even,
where compared to ([2.75]) all we have done is that we have interchanged the rules at even and
odd times. The cellular automaton (X;);>o is similar to the cellular automaton (X} B.p P)i>0
from Subsection [[.3] but compared to the definitions there, the roles of ¢ and j and the roles

of 0 and 1 are interchanged. More precisely, if (Xo(z j)) (i.j)enz are i.i.d. with intensity 1 — p,

then setting R
XPP6,5) =1 - X,(j,0)  (t>0, (i,5) € N?) (2.77)

yields a cellular automaton (X' B )e>0 as defined in Subsection

As observed in , the cellular automaton (XgA bp )t>0 has the property that at each
time its columns are independent. This holds not only for product initial laws but more
generally if the initial state Xy has the property that its columns are independent, and the
same holds for (Xt)tzg. This motivates the following definitions.

We let S := {0, 1} denote the space of all functions y : N — {0,1}. We equip S with the
product topology and the associated Borel-o-field and we set

M :={p: puis a probability law on S} and S:={pue€ M: pis stationary}.  (2.78)

We equip M with the topology of weak convergence of probability laws. Then S is a closed
subset of M. We define maps ® : S — S and ®},: S — S by

Pa(y, 2)(k) ==y(k) Az(k) and Pu(y)(k) =y(k)Vy(k+1) (keN), (2.79)
we define maps Fa and Fy, from M to M by

Falp) =P[@r(Y,Z) € -] and Fyp(u) :=P[®y(Y) € -]

2.80
where Y and Z are independent with law u € M, ( )

and we set R
F:=FpaoF, and F := Fpo Fa. (2.81)
The following lemma is a more precise formulation of the observation ((1.28)).

Lemma 16 (Law of the columns) Let (X;)i>0 be the cellular automaton defined in
started in an initial law such that

(Xo(1, -))ieN are i.i.d. with common law (. (2.82)
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Then for each n € N,
(Xon (i, ‘))ieN are i.i.d. with common law F™(u), (2.83)

where F" denotes the n-th iterate of the . map defined in . The same is true with (X¢)i>0
replaced by (Xt)t>0 and F replaced by F.

Proof The proof is by induction on n. Assuming that the statement holds for n — 1, we see

from ([2.75]) that

X2n—1(i> ) =y (X2n—2(i7 : )) (Z S N)a (284)
which implies (compare Figure [4]) that

(Xon—1(i, -))ieN are i.i.d. with common law F, o F" (). (2.85)
Using again ([2.75)), we see that
X2n(ia ) = Pp (X2n71(2i7 : )a X2n71(2i + 17 : )) (Z € N)’ (286)

which implies 1) The proof for ()?t)tzo is the same, but we apply ®a and &y, in the
opposite order. |

We let 7rp denote the product measure on S = {0, 1} with intensity p and for any u € S,
we let (u) := [ p(dy)y(i) which by stationarity does not depend on ¢ € N. Then our main

functlons of interest can be expressed in terms of the “column maps” F and F as
P (p) = (F'(mp)) and PE(p)=1—(F*(m-p))  (p€0,1], n € N), (2.87)

where the first equality follows from (|1.24), Lemma and the fact that (X;);>0 started in
product measure with intensity p is the cellular automaton (XtA bp )e>0 from Subsection
and in the second equality we have used .

Recall that S = {0, 1}N is equipped with the product topology, M is equipped with the
topology of weak convergence, and § C M denotes the set of stationary measures.

Lemma 17 (Properties of the column maps) The maps Fa, Fp, F, and F are continuous
with respect to the topology on M and map S into itself.

Proof In view of it suffices to prove the statement for Fa and Fj,. Preservation of
stationarity is obvious. To prove continuity, assume that p, = p. By Skorohod’s representa-
tion theorem [Bil99, Thm 6.7], we can find random variables Y,,, Y with laws s, u such that
Y,, — Y a.s. with respect to the topology on S. Let (Y,!),en be an independent copy of (Y3,)nen
and let Y’/ be the a.s. limit of Y. Then ®5(Y,,,Y,) = @A (Y,Y”’) a.s. and @ (Y;,) = Pp(Y) a.s.
with respect to the topology on S, which implies that Fa (i) = Fa(p) and Fy(pn) = Fp(u).

"
Lemma 18 (Upper bound on the density) One has

(Fa(w) = {(w)* and (Fo(p)) <2()  (n€S), (2.88)
and consequently,

(F(p) <4w)? and (F(u) <2(u)> (e S). (2.89)
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Proof Let Y and Z be independent random variables with law p € S. Then
PoaA(Y,2)(j) = 1] =P[Y()) A Z(j) = 1] = (w)*  (j €N), (2.90)
and
P[@,(Y)(j) =1] =P[Y()VY(+1) =1] <P[Y(j) =1 +P[Y(j+ 1) =1] =2(u) (2.91)
(j € N), proving (2.88). It follows that
(F) = (Fao Folu)) = (Folp)” < (2)" 2.02)
(F(1) = (Fo o Falw)) < 2(Fa(n) = 2(u)*.

Let 0,1 € S denote the configurations that are constantly zero and one, respectively. Since
®4(0,0) = 0 and P,(0) = 0, the delta-measure dp on 0 is a fixed point of the maps Fa and
F1 and hence also of F and F. The same applies to the delta-measure 6; on 1. We define the
domains of attraction of these fixed points as

Do :={peS:F"(n) = b}, Dyi={peS:F'(u) = &},

~ . . T e - o . * T nﬁoo X (2.93)
Dy:i={neS:F"(n) = do}, Dri={pe8:F"(n) = o},

where = denotes weak convergence of probability measures on S. The following proposition
is the main result of this subsection.

Proposition 19 (Domains of attraction) Dy and ZADO are open, dense subsets of S.

Proof Let O := {u e S: (u) < 1/4}. Since S 3 x +— z(0) is a bounded continuous function,
the map § 3 p — (u) = [g2(0)p(dz) is continuous with respect to weak convergence of
probability measures, and hence O, being the inverse image of [0,1/4) under this map, is an
open subset of S. We claim that

Do={peS: F"(n) €O for some n > 1}. (2.94)

Indeed, the inclusion C follows from the fact that O is an open set containing dp and the
inclusion DO follows from the fact that O C Dy by Lemma Since the map F is continuous
by Lemma the inverse image F~"(O) of O under the map F™ is open for each n, and
hence

Do = |J F(0), (2.95)

n>1

being a union of open sets, is open. The same argument shows that also ZA?O is an open subset
of S.

We observe that the map Fy, is linear but Fa is not. It is easy to check that for any p € S,
we have

fA(TAL +(1- ’I“)T('o) =72 Fa(p) + (1 —rH)mp. (2.96)

Using the linearity of F3,, we see that the same formula holds with F replaced by F or F. It
follows that

F(rp+ 1 —1r)m) = " F () + (1 — " Ymg = m Vre[0,1), (2.97)

n—oo

which shows that ru + (1 —r)mo € Dy for all 7 € [0,1). Since ru+ (1 —7)mo = pas r — 1,
and p € § is arbitrary, we conclude that Dy is dense in M. The proof for Dy is the same. B
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2.8 Proof of the main results

In this subsection we prove the results stated in Subsection that have not been proved
yet. Proposition [I] has already been proved in Subsection [2.2] and Proposition [4] follows from
Propositions [12] and so it remains to prove Theorem [2| and Proposition

Proof of Theorem [2| and Proposition (3| We first prove the results for the game Ab,(p).
Since the map LA from is monotone with L5P(0) = 0 and L4P(1) = 1, formula
tells us that the set
I:={pel0,1]: P(p) — 0} (2.98)
n—oo

is an interval containing 0 but not 1. By formula (2.87]),
I={pel0,1]:m €Dy}, (2.99)

so Proposition tells us that I is an open set. It follows that there exists a constant
0< p?b < 1 such that
P;f‘b(p) — 0 if and only if p < p?b. (2.100)

n—0o0

We recall from the discussion above Theorem (14 that P,fb is strictly increasing and so also
invertible. We observe that if P,ﬁb (p) = %, then by formula 1) and Lemma

PAP () = (FP  (mp)) S A(FM(mp))2 =1 (n>1), (2.101)

which proves that
(PN < @EY)THE) (n=). (2.102)

It follows that the increasing limit

pe = lim (P)7'(}) (2.103)

n—o0

exists in [0, 1], and using Theorem [14] we see that

(P Mg) — p VO<q<1, (2.104)
n—oo
which implies that
Ab 0 ifp<pp,
Pn (p) n—o00 { 1 if p> p’c. (2105)

Combining this with we see that p. = pAP. Proposition [12] implies that pAP < 7/8,
while the bound 1/2 < p?b follows from the simple argument given in the text below Propo-
sition [3] This completes the proofs for the game Ab,(p).

For the game aB,(p), the arguments are similar. In this case, by formula ,

Ii={pe(0.1]: P®(p) — 1} ={pc0,1]:m_, € Do}, (2.106)

is an open interval containing 1 but not 0. Combining this with Lemma [I§ and Theorem
the arguments above show that there exists a 0 < p?® < 1 such that

0 ifp<p2B,

aB
P (p) o { 1 if and only if p > p2B. (2.107)

Proposition [L3] implies that 1/16 < p2B and the bound p28 < (3 — /5) follows from (1.1)
and Proposition [
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