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Abstract: The study of random graphs has become very popular for real-life network
modeling, such as social networks or financial networks. Inhomogeneous long-range
percolation (or scale-free percolation) on the lattice 7% d > 1,is a particular attractive
example of a random graph model because it fulfills several stylized facts of real-life
networks. For this model, various geometric properties, such as the percolation behavior,
the degree distribution and graph distances, have been analyzed. In the present paper,
we complement the picture of graph distances and we prove continuity of the percolation
probability in the phase transition point. We also provide an illustration of the model
connected to financial networks.
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1. Introduction

Random graph theory has become very popular to model real-life networks. Real-life networks may
be understood as sets of particles that are possibly linked with each other. Such networks appear, for
example, as virtual social networks, see [1], as financial networks such as the banking system, see [2,3],
or the network of interbank transactions, see [4,5]. In the latter example, banks are modeled by particles
and two banks are linked if one bank transacts a payment to the other one. The connectivity of the
network plays a crucial role on the spread of information and the development of default cascades, the
latter being crucial for macroeconomic stability, see [6]. It is, therefore, of major interest to understand
the geometry of such networks. Using empirical data one has observed several stylized facts about large
real-life networks, for a detailed outline we refer to [1,7], and Section 1.3 in [8]:

e Distant particles are typically connected by very few links, i.e., although there are possibly a lot
of particles in the network, any two particles are typically connected through only a few other
particles. This is called the “small-world effect”. For example, there is the observation that most
particles in real-life networks are connected by at most six links, see also [9]. For the Facebook
network with 721 million users, where there is a link between two users if they are “friends” on
Facebook, the average number of minimal links that connect any two users is around 4.5, while
around 99% of all users are connected by at most six links, see [10]. For the movie actor network,
where there is a link between two actors if they appeared in the same film, the average number
of minimal links that connect any two actors is also around 4.5, while the number of actors in the
network is over two hundred thousand. See [7] for more examples.

e Linked particles tend to have common friends, which is called the “clustering property”. For
instance, if x is friend of both y and z, then it is likely that y and z are also friends. As an
example, [10] discovers the following in the Facebook network: given a user with 100 friends,
about 14% of the possible friendships among his friends exist.

e The degree distribution, that is, the distribution of the number of links of a given particle, is
heavy-tailed, i.e., its survival probability has a power law decay. It is observed that in real-life
networks the (power law) tail parameter 7 is often between 1 and 2. For instance, for the movie
actor network 7 is estimated to be around 1.3. For more explicit examples we refer to [7,8].

Since it is too complicated to model large networks particle by particle, many different random graph
models have been developed and their properties were analyzed. A well studied model in the literature
is the homogeneous long-range percolation model on Z%, d > 1. In this model, the particles are the
vertices of Z¢. For fixed A\, > 0, any two particles z,y € Z< are linked with probability p,, which
behaves as M|z — y|~* for |z — y| — o0, i.e., the closer particles are the more likely they are connected.
This model has therefore a local clustering property. Moreover, for values of « not too large, the graph
distance between x,y € Z<, that is, the minimal number of links that connect z and y, behaves roughly
logarithmically as |z — y| tends to infinity, see [11]. This behavior can be interpreted as a version
of the small-world effect in the sense that if two particles are separated by large (Euclidean) distance
|z|, they are connected by only roughly log |z| links. But homogeneous long-range percolation does
not fulfill the stylized fact of having heavy-tailed degree distributions, which makes this model less

attractive for real-life network modeling. Therefore, [12] introduced the inhomogeneous long-range
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percolation model (also known as scale-free percolation model) on Z¢ which extends the homogeneous
model in such a way that the degree distributions turn out to be heavy-tailed. In this extended model
one assigns to each particle z € Z? a positive random weight W, whose distribution is heavy-tailed
with tail parameter 3 > 0. Given the weights (WW,.),cz¢, two particles z,y € Z< are then linked with
probability p,, being approximately AW, W, |x — y|~* for large |z — y|. Note that p,, is decreasing in
the distance between particles x and y and increasing in their weights. This implies that the weights
make particles more or less attractive, i.e., if a given particle = has a large weight W, it plays the role
of a hub in the network. This extension of the homogeneous model is very natural since the existence
of hubs in real-life networks is often observed. For instance, the number of friends of a famous person
on Facebook is typically clearly above average, or large banks do much more transactions than small
banks. Therefore, this model can be used to model real-life networks where the possibility of a link
mainly depends on the “sizes” of particles and their separations. As a concrete example, we illustrate a
financial network in Section 4. The inhomogeneous model has by definition a local clustering property.
Moreover, depending on the values of a and /3, the degree distribution is heavy-tailed with tail parameter
7 = 7(a, ) > 1, see Theorem 2.2 in [12]. Hence, in contrast to the homogeneous model, it fulfills
the stylized fact of having heavy-tailed degree distributions. For real-life applications the interesting
case is 7 € (1,2) and in this case the graph distance between two particles is of doubly logarithmical
order as their separation tends to infinity, see [12] and Theorem 8 below. This is again a version of the
small-world effect and it says, for instance, that if we increase the (Euclidean) distance between two
particles by a factor 1000, their graph distance only grows by roughly 2. One goal of this paper is to
complement the picture about graph distances of [12] by providing analogous results to [11,13—15] for
inhomogeneous long-range percolation.

In homogeneous long-range percolation it is known that there is a critical constant A, = A.(«, d) such
that there is an infinite connected component of particles for A > ., and there is no such component
for A < A, i.e., in the former case there is an infinite connected network in Z¢. Such phase transitions
appear in many random graph models and they play an important role in the stability of networks, see
for instance the banking system modeled in [6]. The phase transition picture in homogeneous long-range
percolation can be traced back to the work of [16—18]. Later work concentrated more on the geometrical
properties of percolation like graph distances, see [11,14,15,19,20]. A good overview of the literature
for long-range percolation is provided in [11,21]. For homogeneous long-range percolation it is known
that for a < d there is an infinite connected component for all A > 0, and therefore \. = 0. This infinite
connected component contains all particles of 7%, a.s., i.e., in that case we have a completely connected
network of all particles of Z?, which is not of interest for real-life network applications. In the case
a € (d,2d) we have A\. > 0 and there is no infinite connected component at criticality \., see [22]. In
view of the banking system modeled in [6], this means that the banking system is still stable at criticality.
This result combined with Proposition 1.3 of [23] shows continuity of the percolation probability, that
is, the probability that a given particle belongs to an infinite connected component is continuous in the
choice of parameter \. In particular, given that there exists an infinite connected network, the probability
that a given particle belongs to this network can still be arbitrarily small for appropriate choices of A. This
is important for network modeling as the following example illustrates. Assume we model a population
where a link between two individuals has the following interpretation: if one of the two individuals has
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a disease, it infects the other individual. Assume that initially none of the individuals have a disease
and choose uniformly at random one individual in a given (arbitrarily large) finite area to have a disease.
Then, the probability that this individual infects infinitely many other individuals is still small for A > A,
close to \.. For a > 2d, the problem is still open, except in the case d = 1 and o > 2 because in that
latter case there does not exist an infinite connected component for any choice A > 0.

In inhomogeneous long-range percolation the conditions for the existence of a non-trivial critical
percolation constant \. € (0, c0) were derived in [12], see also Theorems 1 and 2 below. The continuity
of the percolation probability was conjectured in that article. One main goal of the present work
is to prove this conjecture for « € (d,2d). The crucial technique to prove this conjecture is the
renormalization method presented in [22]. This technique will also allow to complement the picture
of graph distances provided in [12], which in particular allows to analyze the small-world effects for

different networks.

Organization of this article. In Section 2, we describe the model assumptions and notations. We also
state the conditions that are required for a non-trivial phase transition. In Section 3, we state the main
results of the article. Namely, we show the continuity of the percolation function in Theorem 5 which
is based on a finite box estimate stated in Theorem 6. We also complement the picture about graph
distances of [12], see Theorem 8 below. In Section 4, we discuss a concrete financial application of the
model, compare the results to homogeneous long-range percolation model results and we discuss open

problems. Finally, we provide all proofs of our results in Section 5.

2. Model Assumptions and Phase Transition Picture

We define the inhomogeneous long-range percolation model of [12] in a slightly modified version.
The reason for this modification is that the model becomes easier to handle but it keeps the essential
features of inhomogeneous long-range percolation. In particular, all results of [12] only depend on the
asymptotic behavior of survival probabilities. Therefore, we choose an explicit distributional example
which on the one hand has the right asymptotic behavior and on the other hand is easy to handle. This,
of course, does not harm the generality of the results.

Consider the lattice Z¢ for fixed d > 1 with vertices € Z¢ and edges (x,y) for x,y € Z%. Assume
(W4)zeza are i.i.d. Pareto distributed weights with parameters ¢ = 1 and 5 > 0, i.e., the weights W,

have i.i.d. survival probabilities
PW, >w] =w ", forw > 1

Conditionally given these weights (W) ¢z, we assume that edges (z,y) are independently from each
other either occupied or vacant. The conditional probability of an occupied edge (or link) between x and

y is chosen as

AW, W, .
Doy = 1 —exp (—ﬁ) , for fixed given parameters o, A € (0, 00) (1)
T —y“
For | - | we choose the Euclidean norm. Note that p,, is approximately AW, W, |z — y|~ for large

|z — y|. If there is an occupied edge between x and y we write = < y; if there is a finite connected path
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of occupied edges between x and y we write x <+ y and we say that z and y are connected. Clearly
{z &y} C {x < y}. We define the cluster of z € Z? to be the connected component

Clz)={yeZ% v <y}

which denotes all particles iy € Z? that can be reached within the network. Our aim is to study the size of
the cluster C(x) and to investigate its percolation properties as a function of A > 0 and o > 0, that is, as
a function of the edge probabilities (A, &) — p.y, = Py (A, @). The percolation probability is defined by

0\, a) = P[|C(0)| = o]

which is the probability that the connected component of a given particle contains infinitely many
particles. This is non-decreasing in A and non-increasing in «. For given o« > 0, the critical value
Ae(@) is defined as

Ae = Ae(@) = inf {\ > 0; 6(\,a) > 0}

Note that 6(\, o) and \.(«) also depend on /3, but this parameter will be kept fixed.
Trivial case. For min{c, fa} < d, we have A\, = 0. This comes from the fact that for any A > 0

P[{yeZ% 0y} =o00] =1

see Theorem 2.1 in [12]. This says that the degree distribution of a given vertex is infinite, a.s., and
therefore there is an infinite connected component, a.s. In the trivial case, all particles have infinitely
many links which is, of course, not interesting for real-life network applications. For this reason we only
consider the non-trivial case min{a, fa} > d. In this latter case the degree distribution is heavy-tailed
with tail parameter 7 = fa/d > 1, see Theorem 2.2 of [12], which is in line with the stylized facts. In
particular, if « > d and d < fa < 2d, we have that the degree distribution is heavy-tailed with (power
law) tail parameter 7 € (1,2). According to the stylized facts this latter case is of special interest for
real-life network applications. Theorems 1 and 2 give the phase transition pictures for d > 1 in the

non-trivial case min{«, Sa} > d, see Figure 1 for an illustration.

Theorem 1 (upper bounds). Fix d > 1. Assume min{c, Sa} > d.
(a) If d > 2, then \. < oo.
(b) Ifd=1and o € (1,2], then A\, < .
(¢) Ifd =1 and min{a, fa} > 2, then A\, = 0.

Since W, > 1, a.s., the edge probability stochastically dominates a configuration with independent edges
being occupied with probabilities 1 — exp(—A|z — y|~*). The latter is the homogeneous long-range
percolation model on Z? and it is well known that this model percolates (for d > 2 see [22]; ford = 1
and o € (1,2] see [17]). For part (c) of the theorem we refer to Theorem 3.1 of [12]. Note that in
this latter case the network only contains connected components of finite size, a.s., for all A > 0. This
means that in this case there is no phase transition. The next theorem follows from Theorems 4.2 and
4.4 of [12].
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Theorem 2 (lower bounds). Fix d > 1. Assume min{c, fa} > d.
(a) If T = pa/d < 2, then \. = 0.
(b) If T = pa/d > 2, then \. > 0.

The phase transition pictures differ for d = 1 and d > 2 in that the former has a region where
Ae = oo and the latter does not. Note that 7 = fa/d < 2 corresponds to infinite variance of the
degree distribution and 7 = Sa/d > 2 to finite variance of the degree distribution. In particular, for the
interesting case 7 = fa/d € (1,2) for real-life network applications we have \. = 0. This implies that
there is no phase transition and the network will always have an infinite connected component, a.s., for
any A > 0.

7= Pa/d=2
infinite variance degree | finite variance degree

il

d>2: )\ € (0,00)
d=1: \.=
2d 1

Ac € (0,00)

Figure 1. phase transition picture for d > 1.

3. Main Results

3.1. Continuity of Percolation Probability

We say that there exists an infinite cluster C if there is an infinite connected component C(x) for some
x € 7. Since the model is translation invariant and ergodic, the event of having an infinite cluster C is a
zero-one event. Thus, for A > ). there exists an infinite cluster, a.s. Moreover, from Theorem 1.3 in [22]
we know that an infinite cluster is unique, a.s. This justifies the notation C for the infinite cluster in the
case of percolation #(\, &) > 0 and implies that we have a unigue infinite connected network, a.s. As an
example, the largest connected component in the Facebook network studied by [10] covers 99.91% of

all 721 million users while the second largest component covers only around 2000 users. The following
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theorem shows that there is no infinite connected component at criticality A\. whenever min{«, Sa'} > d
and a € (d, 2d).

Theorem 3. Assume min{«, fa} > d and a € (d,2d). Choose \ € (0,00) with (A, ) > 0. There
exist ' € (0,\) and o € (o, 2d) such that

6(N,a') >0

In particular, {\ € (0,00); 0(\, ) > 0} is an open interval in (0, 00), and there does not exist an infinite

cluster C at criticality \..

Note that for Sa < 2d we have A, = 0, hence there is no infinite connected component at criticality.
Theorems 2 and 3 therefore imply the following corollary.

Corollary 4. Assume o € (d,2d) and 7 = Pa/d > 2. There is no infinite cluster C at criticality A, > 0.
Next we state continuity of the percolation probability in A which was conjectured in [12].

Theorem 5. For min{«,fa} > d and o € (d,2d), the percolation probability X\ — (), «)

Is continuous.

This theorem exactly supports the example of spread of disease mentioned in the introduction.

3.2. Percolation on Finite Boxes

For integers n > 1 and x € Z? define the box centered at = with total side length 2n by A, (x) =
x + [—n,n]? and abbreviate A,, = A,,(0). Let C, be the largest connected component in box A,, (with a
fixed deterministic rule if there is more than one largest connected component in A,,).

Theorem 6. Assume min{«, fa} > d and o € (d,2d). Choose X € (0,00) with (A, ) > 0. For each
o € (o, 2d) there exist p > 0 and Ny < oo such that for all n > Ny we have
P(IC.| = plAnf] 21— e

This is the analog to the statement in homogeneous long-range percolation, see Theorem 3.2 in [11]. It
says that in case of percolation largest connected components in finite boxes cover a positive fraction of
these box sizes with high probability for large n, or in other words, the number of particles belonging to
the largest connected network in A,, is proportional to n¢. For instance, assume we model a population
where a link between two individuals has the following interpretation: if one of the two individuals has
a disease, it transmits its disease to the other individual. Assume that initially all individuals in a large
finite area do not have a disease and choose uniformly at random one individual to have a disease. Then,
the above result implies that the probability that a positive fraction of all individuals in this area will get
infected is strictly positive.

Let C,(z) be the vertices in A, (z) that are connected with = within box A,,(x). For { <nand p > 0
we denote by

DY = {z € Ay; |Co2)| = plAe()}
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the set of vertices x € A,, which are (p, ¢)-dense, i.e., surrounded by sufficiently many connected vertices
in Ay(x), see also Definition 2 in [11].

Corollary 7. Under the assumptions of Theorem 6 we have the following.

(i) There exists p > 0 such that for any x € 74

lim P [|Ca()| > p|lAn(2)]|z € C] =1

n—oo

(i1) Forany o € (o, 2d) there exist p > 0 and {y such that for any { and n with ly < { < n/{,

d—a'

PDYY = plAal] 21—

This result can be interpreted as local clustering in that with high probability (for large n) particles
are surrounded by many other particles belonging to the same connected network. In the sense of the
above example this says that an infected individual will transmit its disease to a positive fraction of all
individuals in his (Euclidean) neighborhood. Corollary 7 is the analog to Corollaries 3.3 and 3.4 in [11].
Once the proofs of Theorem 6 and Lemma 10 (a), below, are established it follows from the derivations
in [11].

3.3. Graph Distances

For z,y € 7 we define d(x,y) to be the minimal number of occupied edges which connect = and y,
and we set d(x,y) = oo for y ¢ C(z). The value d(z,y) is called graph distance or chemical distance
between x and y, and it denotes the minimal number of occupied edges that need to be crossed from x
to y (and vice versa). If typically d(z,y) is small for distant = and y, then we say that the network has
the small-world effect.

Theorem 8. Assume min{«, fa} > d.

(a) (infinite variance of degree distribution). Assume T = fa/d < 2. For any A > \. = 0 there exists
1m > 0 such that for every e > (

lim IP’{ M < (1+¢)

|| —o00 ~ loglog |z| —

|1og</aa/d—1>|‘0’“c] -

(bl) (finite variance of degree distribution case 1). Assume T = Pa/d > 2 and « € (d,2d). For any

A> A.and any € > 0

log log d(0, z) x)
loglog |z| =

log 2

lim P{l— 1+6)W

|z| =00

O,mGC}zl

(b2) (finite variance of degree distribution case 2). Assume min{c, fa} > 2d. There exists 1y > 0
such that
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From Theorem 8 (a) we conclude that in the case 7 € (1,2), which is the interesting one for real-life
network applications due to the stylized facts, we have a small-world effect and the graph distance is of
order log log |x| as | x| — oo. This, for instance, says that if we increase the (Euclidean) distance between
two particles in the network by a factor 1000, their graph distance only grows by roughly of order 2. In
the case 7 > 2 and « € (d, 2d) (for A > \.) the small-world effect is less pronounced in that the graph
distance is conjectured to be of order (log |z|)* for |z| — co. Note that this is a conjecture because the
bounds in Theorem 8 (b1) are not sufficiently sharp to obtain the exact power A > 0. Finally, in the
case min{«, fa} > 2d we do not have the small-world effect and graph distance behaves linearly in the
Euclidean distance. In Figure 2 we illustrate Theorem 8 and we complete the conjectured picture about
the graph distances.

Case (a) of Theorem 8 was proved in Theorems 5.1 and 5.3 of [12]. Statement (bl) proves upper
and lower bounds in case 1 of finite variance of the degree distribution. The lower bound was proved in
Theorem 5.5 of [12]. The upper bound will be proved below in Proposition 11. Finally, the lower bound

in (b2) improves the one given in Theorem 5.6 of [12].

T=fBa/d=2
infinite variance degree | finite variance degree
T
Ae=0
(0, ) ~ |z|
=
2d + 20
&0 A =0
=
2
; d(0,z) ~ (10g|x‘)(10g2)/10g(2d/11)
= e € (0,00)
47T d>2: )\ €(0,00)
T=Ba/d=1 d=1:)\ =00
d(0, z) bounded, a.s.
53

Figure 2. picture about the graph distances (partly as conjecture).

4. Example and Discussion

As an application of the inhomogeneous long-range percolation model we consider the interbank
network studied in [4]. This network analyzes the interbank payments transferred between 7584
commercial banks over the Fedwire Funds Service in the United States in the first quarter of 2004.
62 daily networks were studied, where particles represent banks and where there is a link between two
banks if at least one transaction between these banks takes place during the day considered. To model
such a daily network we use inhomogeneous long-range percolation in Z?, where particles and links have
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the above interpretation. The observations of [4] allow to calibrate model parameters and to interpret the
results of Section 3.

In fact, [4] considers directed links, meaning that each link also indicates which of the two connected
banks sends the payment and which bank receives the payment. This leads to two types of degrees of
a given bank: out-degrees (number of banks to which it sends a payment to) and in-degrees (number of
banks from which it receives a payment). [4] observes that the distribution of each type is heavy-tailed
with estimated tail parameters 7., = 1.11 and 73, = 1.15, respectively. In particular, the degree
distribution is heavy-tailed with a tail parameter 7 which can directly be estimated from the data (ignoring
the direction of the links). The estimates of 7,, and 7;, suggest that the tail parameter 7 = (/2 is
between 1 and 2, which is in line with the stylized fact of having heavy-tailed degree distributions with
finite mean and infinite variance.

Moreover, [4] observes that the total number of payments sent from a given bank to its business
partners is heavy-tailed with estimated tail parameter Bow = 0.8. We relate this quantity to the size of a
bank and we assume that the weight of a bank has the same tail behavior as the total number of payments
it sends out. Therefore, we choose B = 0.8 as a calibration of 5. Data on the asset sizes of the banks
would allow to calibrate (3 differently, but the number of transactions can also serve as a good measure
for the size of the bank, and the role of a hub function in the network.

The largest connected component consists of around 6490 banks on average, i.e., the network has a
giant connected component that contains about 86% of the individual banks on average. This observation
supports Theorem 6. Moreover, the average directed graph distance between any two banks is around 2.6
on average, while the maximal directed graph distance is at most 7 in all of the 62 daily networks. Note
that the directed graph distance dominates the graph distance of our model and, therefore, we observe
that the network shares the stylized fact of having a small-world effect. Theorem 8 allows us to calibrate
« in such a way that we get reasonable upper bounds on the graph distances. The theorem states that
the graph distances are at most 3.15/| log(7 — 1)| if we assume that all banks are in a box of side length
88 ~ 1/7584. Observe that this bound is sensitive in the choice of 7 = Ba/2 € (1,2) for fixed 3 = 0.8.
If we choose o« = 2.75 such that 7 = 1.1, the bound is 1.37, while it is 4.54 for « = 3.75 and 7 = 1.5.
Choosing o = 3.25 gives 7 = 1.3 and the graph distances are bounded by roughly 2.6, which provides
a calibration that fits to the observations in [4].

Although one might think that the physical distances between banks have no direct influence on
transactions because transactions are done over the Fedwire Funds Service, [5] observes that the
physical separation of banks has an influence on the transactions. Namely, [5] splits the network into
different districts and finds that there are much more (in terms of value) transactions within a district or
transactions between districts that share a common border, compared to transactions between districts
that do not share a common border. It is observed that small banks lend money to regional banks
which then lend money to big banks. In other words, short links are typically the result of short
physical distances, while long links typically arise between large players in the network, and the fact
that big banks play the role of hubs. This is in line with the definition of p,, and its local clustering
property. In particular, this justifies the use of a model where also physical distances between particles
are incorporated.
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We conclude that our model can be calibrated to the network of transactions over the Fedwire Funds
Service. We choose d = 2, f = 0.8 and @ = 3.25 which gives tail parameter 7 = Sa/d = 1.3. These
parameters provide percolation for any A > 0, i.e., there is a giant connected component that contains a
positive fraction of all banks. Graph distances are then bounded by roughly 2.6 which coincides with the
observations of [4], i.e., we have the small-world effect. Moreover, we have local clustering and power
law degrees with 7 € (1,2).

In this article, we complemented the picture of graph distances provided in [12] and proved continuity
of the percolation probability for « € (d, 2d) which was conjectured in that article. We see that the model
fulfills the stylized fact of having a small-world effect for appropriate model parameters. Moreover, we
proved that in case of percolation, the largest connected components in large finite boxes cover a positive
faction of these box sizes with high probability. This shows that the model, restricted to a finite box, has
a giant connected component. We also showed that the model exhibits a local clustering property in the
sense that with high probability, particles are surrounded by many other particles belonging to the same
connected component. An important difference in the inhomogeneous long-range percolation model
compared to the homogeneous model is that the former fulfills the stylized fact of having heavy-tailed
degree distributions. Therefore, the inhomogeneous model is an appealing framework for real-life
network modeling, in particular for 7 € (1,2) where we obtain an infinite connected network for any
A > 0 and graph distances in the infinite connected network behave doubly logarithmically. Moreover,
the above example shows how the model can be applied to financial networks.

In percolation theory one important problem is to understand the behavior of the model at criticality
A.. In nearest-neighbor Bernoulli bond percolation on Z9, where nearest-neighbor edges are vacant or
occupied with probability p € (0, 1), it is known that for d = 2 and for d > 19 there is no percolation
at criticality and hence the percolation function is continuous at the critical value (see [24,25] for more
details). In cases 3 < d < 18 this question is still open. In the homogeneous long-range percolation
model it was shown by [22] that there is no percolation at criticality for o € (d, 2d). It is believed that
the long-range percolation model behaves similarly to the nearest-neighbor Bernoulli percolation model
when a > 2d and, thus, showing continuity for such values and d > 1 remains a difficult problem. In
addition, in our model the case min{c«, Sa} > 2d for d > 1 is still open which is conjectured to behave
as nearest-neighbor Bernoulli percolation, and hence is not of interest for real-life network modeling.

Another problem which remains to be answered in both homogeneous and inhomogeneous long-range
percolation is the continuity of the critical parameter A.(«) as a function of « and also as a function of
parameter (3, the exponent of the power law in weights (in case of the inhomogeneous model).

There was quite some work done to understand the geometry of the homogeneous long-range
percolation model. In particular, there are five different behaviors depending on o < d, o = d, a0 €
(d,2d),a = 2d and o > 2d, for a review of existing results see discussion in [21]. In some of these
cases, like a = 2d (for d > 1) and o > 2d, the results are not yet fully known. The case d = 1 and av = 2
was resolved recently in [26]. It is clear that in the case of inhomogeneous long-range percolation the
complexity even increases due to having more parameters and, hence, degrees of freedom. For instance,
the understanding of the graph distance behavior is still poor for min{c«, fa} > 2d, though we believe
that it should behave similarly to nearest-neighbor Bernoulli bond percolation.
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Moreover, for real-life network applications it will be important to (at least) get reasonable bounds on
the percolation probability #(\, a) and the optimal constants in Theorem 8. This will allow for model

calibration of real-life networks so that (asymptotic) network properties can be studied.

5. Proofs

5.1. Bounds on Percolation on Finite Boxes

The basis for all the proofs of the previous statements is Lemma 9 below which determines large
connected components on finite boxes. For integers m > 1 and x € 7% we define the box of size m?
and lower left corner = by B,,(z) = x + [0,m — 1]%, and we abbreviate B,, = B,,(0). Let C,, be the
largest connected component in box B,,, (with a fixed deterministic rule if there is more than one largest

connected component in B,,).

Lemma 9. Assume min{«, fa} > d and o € (d,2d). Choose A € (0,00) with O(\,«) > 0 and let
o' € [a,2d). Foreverye € (0,1) and p > O there exists Ny > 1 such that for all m > N

P [[C’m] >pm®? >1—¢
where C,, is the largest connected component in box B,, = [0,m — 1]%.

Sketch of proof of Lemma 9. This lemma corresponds to Lemma 2.3 of [22] in our model. Its proof is
based on renormalization arguments which only depend on the fact that o« € (d, 2d) and that the edge
probabilities are bounded from below by 1 —exp(—\|z —y|~%) for any x,y € Z%. Using that W, > 1 for
all x € Z4, a.s., we see by stochastic dominance that the renormalization holds also true for our model.
Renormalization shows that for m sufficiently large, the probability of { B,, contains at least a positive
fraction of m¢ vertices that are connected within a fixed enlargement of B,,} is bounded by a multiple
of the probability of the same event but on a much smaller scale. To bound the latter probability we then
use the fact that the model is percolating, and from this we can conclude Lemma 9. We skip the details
of the proof of Lemma 9 and refer to the proof of Lemma 2.3 of [27] for the details, in particular, the
bound on v, in our homogeneous percolation model (see proof of Lemma 2.3 in [27]) also applies to the

inhomogeneous percolation model. [

Although the above lemma does not allow the connected component C),, to have size proportional
to the size of box B,,, it is useful because it allows to start a new renormalization scheme to improve
these bounds. This results in our Theorem 6 and is done similar as in Section 3 of [11]. For the proof
of Theorem 6 we use the following lemma which has two parts. The first one gives the initial step of
the renormalization and the second one gives a standard site-bond percolation model result. Once the
lemma is established the proof of Theorem 6 becomes a routine task.

Let C,,(x) denote the largest connected component in box B,,(x) (with a fixed deterministic rule if
there is more than one largest connected component in B,,(x)). For z,y € mZ<, we say that boxes
B,,,(z) and B,,(y) are pairwise attached, write B,,(z) < B,,(y), if there is an occupied edge between
a vertex in C,, () and a vertex in C,,(y).
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Lemma 10.

(a) Assume min{a, fa} > d and o € (d,2d). Choose A € (0,00) such that O(\, ) > 0. For each
¢ <ooandr € (0,1) there exist m < 0o and an integer 6 > 0 such that

P[|Cm(2)| < 6[Bm(z)[] <1 -1,

P {Bm(x) & Bn(y)

Con ()] = 6| Bon ()], |C()] = 6| Bm(w)]| > 1 — e ¢(557)

forall x # y € mZ4.

(b) [Lemma 3.6, [11]] Let d > 1 and consider the site-bond percolation model on 7% with sites
being alive with probability r € [0,1] and sites x,y € Z* are attached with probability p,., =
1 — exp(—€|z — y|™) where o € (d,2d) and & > 0. Let |Cx| be the size of the largest attached
cluster 5]\; of living sites in box By. For each o/ € («, 2d) there exist Ng > 1, v > 0 and &y < o0
such that
Pe,; [|5N| > |By|| > 1— eV

holds for all N > Ny whenever & > {yandr > 1 — e Y8,

Proof of Lemma 10 (a). We adapt the proof of Lemma 3.5 of [11] to our model. Fix r € (0,1) and
¢ < 00. Choose p > 0 such that

A(2\/&+ 1)_ e
note that this differs from choice (3.13) in [11]. Lemma 9 then provides that there exists Ny > 1 such

that for all m > Ny
P (|G| < pm®/?] <1—1

a/2—d

For the choice § = pm the first part of the result follows. For the second part we choose = # y €

mZ¢. For 2’ € B,,(x) and y' € B,,(y) we have upper bound, using that W, > 1 for all z € Z%, a.s.,
/ /| —« - -«
1—puy < exp(=A2' —¢[7%) < exp (—)\ (2\/34— 1) |z —y| ) (2)

a.s., where the latter no longer depends on the weights (W,),cza. For our choices of § and p,
Equation (2) implies

P [Bmu) s Bm<y>]|cm<x>| > 81 B(@)], [Con(y)] = 5!Bm<y>|]

=E 11 (1 = Pary)| |Con(@)| Z 0| B ()], [Crn(y)| = 6] B (y)]

z'€Cm(x),y €Cm(y)

< exp (—A (2\/8 n 1) e y|_ap2ma> — exp (—g (%) _a>

This shows the second inequality of part (a). For part (b) we refer to Lemma 3.6 in [11]. [
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Proof of Theorem 6. The proof follows as in Theorem 3.2 of [11], we briefly sketch the main argument.
Choose the constants Ny > 1, v > 0,£ > &, r > 1 — e and § > 0 as in Lemma 10, and note that it
is sufficient to prove the theorem for L = m /N, where N > N, and m is chosen (fixed) as in Lemma 10
(a). In this set up By, can be viewed as a disjoint union of B,,(z) for x € (mZ<N By). There are N such
disjoint boxes. We call B,,(x) alive if |C,,(z)| > §|B,,| and we say that disjoint B,,(z) and B,,(y) are
pairwise attached if their largest connected components C,,,(x) and C,,(y) share an occupied edge. Part
(a) of Lemma 10 provides that B,,(z) is alive with probability exceeding  and B,,(z) and B,,(y) are
pairwise attached with probability exceeding p, , for living boxes B,,(x) and B,,(y) with z,y € mZ?
(note that in this site-bond percolation model the attachedness property is only considered between living
vertices because these form the clusters). For any N > N, let Ay ,,, be the event that box B;, contains
a connected component formed by attaching at least v| By | of the living boxes. On event Ay ,, we have

for the largest connected component in B,
CLl = (v|Bn[) (0] Bml|) = v0| By

thus, the volume of the largest connected component C', in box By, is proportional to the volume of that
box and there remains to show that this occurs with sufficiently large probability. Part (b) of Lemma 10
and stochastic dominance provide (note that we scale 2,y € mZ? from Lemma 10 (a) to the site-bond
percolation model on Z? in Lemma 10 (b))

PIC1l > volBill > PlAxm] > Pe, [ICv| > v|By]

> 1 B e*lléNQd_al _ 1 B e*l/fma/_2dl/2d_a,

Choosing p < min{vd, vém® ~??} provides
P(ICL| > plBuf] 21— e

This finishes the proof of Theorem 6. [

Proof of Corollary 7. The proofs of (i) and (ii) of Corollary 7 follow completely analogous to the
proofs of Corollaries 3.3 and 3.4 in [11] (note that Lemma 10 (a) replaces Lemma 3.5 of [11] and
Theorem 6 replaces Theorem 3.2 of [11]). [

5.2. Proof of Continuity of the Percolation Probability

The key to the proofs of the continuity statements is again Lemma 9.

Proof of Theorem 3. Note that min{«, fa} > d and a € (d, 2d) imply that A. < oo. Therefore, there
exists A € (A, 00) with & = (A, ) > 0. For these choices of A > 0 we have a unique infinite cluster C,
a.s., and we can apply Lemma 9.

We consider the same site-bond percolation model on Z? as in Lemma 10 (b). Choose o/ € («, 2d),
0 <x <1—-¢e<1andk > 0 and define the model as follows: the following events are independent
and every site x € Z< is alive with probability r = 1 — ¢ — y € (0, 1) and sites =, y € Z¢ are attached
with probability p,, = 1 — exp(—#(1 — x)|z —y|~*"). For given o’ € («, 2d) we choose the parameters
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g, X, k such that there exists an infinite attached cluster of living vertices, a.s., which is possible (see
proof of Theorem 2.5 in [22]).
The proof is now similar to the one of Theorem 6. Choose p > 0 such that A (2\/3 + 1) ) p* = k.

From Lemma 9 we know that for all m sufficiently large and any = € mZ?
IP’[]C’m(:L')\ >pm P >1—e>1—e—x=r

where C,,, () denotes the largest connected component in B,, (x). The latter events define alive vertices =
on the lattice mZ< (which due to scaling is equivalent to the above aliveness in the site-bond percolation
model on Z%). Note that this aliveness property is independent between different vertices z € mZ<.
Attachedness B,,(z) < B,(y), for ¥ # y € mZ4, is then used as in the proof of Theorem 6 and we
obtain in complete analogy to the proof of the latter theorem

P [Bm(x) < By, ‘|(J )| > pm® 2, |Cn(y)| > pm“'/Q]

>1—exp (—)\ (2\/E+ 1) - |z — y|—ocp2mo/) > 1—exp <—,{(M) )
m

where in the last step we used the choice of p and the fact that & < o’. Since K > k(1 — x) we get
percolation and there exists an infinite cluster C, a.s., which implies (), ) > 0. Of course, this is no
surprise because of the choice A > \. with #(\, ) > 0.

Note that the probability of a vertex x € mZ being alive depends only on finitely many edges of
maximal distance v/dm (they all lie in the box B,, (x)) and therefore this probability is a continuous

function of A and «. This implies that we can choose § € (0, xA) and v € (0, — «) so small that
Prsors [[Cne)] 2 pm®2] 21— —x =r

where P)_; .1~ is the measure where for occupied edges we replace parameters A by A — ¢ € (0, \) and
aby a+v € (a,a’). As above we obtain, note o + v <

Prosars [Bu(s) © Balw) |Gl 2 g, Cul)] 2 pn”]

_O‘+) ’
>1—exp <—(/\—5) (2\/3—4— 1) ! |z — y| et mo‘)

>1— exp <—H(1—5/A) (’xm ’) )

Since /A < x we get percolation and there exists an infinite cluster C, a.s., which implies that
6(\ — d, + ) > 0. This finishes the proof of Theorem 3. [

Proof of Theorem 5. We need to modify Proposition 1.3 of [23] because in our model, edges are not
occupied independently induced by the random choices of weights (W) ,cza.

(i) From Theorem 3 it follows that §(A, ) = 0 for all A € (0, A\.], which proves continuity of A —
G(A, ) on (0, \.].

(ii) Next we show that A — (), «) is left-continuous on A > A, that is,

}\1/% O(N,a) =0\, ) (3)
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To prove this we couple all percolation realization as A varies. This is achieved by randomizing the

percolation constant \, see [23,28]. Conditionally given the i.i.d. weights (W,,) ¢z, define a collection

of independent exponentially distributed random variables ¢, ), indexed by the edges (z,y), which
have conditional distribution

w,w,

P [¢(1’,y) < g‘ (Wx)erd} =1- €xXp <_ Y

|z — y|*

> , ¢ e (0,00) 4)

compare to Equation (1). We denote the probability measure of (¢(5.)), yez¢ by P in order to distinguish
this coupling model. We say that an edge (x,y) is f-open if ¢(,,) < ¢, and we define the connected
cluster Cy(0) of the origin to be the set of all vertices € Z? which are connected to the origin by an
(-open path. Note that we have a natural ordering in /, i.e., for {; < {5 we obtain Cy, (0) C Cy,(0).
Moreover for £ = \ > 0, the A-open edges are exactly the occupied edges in this coupling (note that the

exponential distribution Equation (4) is absolutely continuous). This implies for ¢ = A
(A, a) =P[|C(0)| = oo] = P[|CA(0)] = o0
By countable subadditivity of P and the increasing property of C;(0) in ¢ we have

}\IIITT)l\ (N, ) =P [|Cy(0)| = oo for some N < A

Moreover, the increasing property of Cy(0) in ¢ provides {|C/(0)| = oo for some X < A} C {|C)(0)| =
oo}. Therefore, to prove Equation (3) it suffices to show that

P [{|C(0)] < oo forall ' < A} N {|Cr(0)] = 00}] = 0

Choose A\g € (A, \). Since there is a unique infinite cluster for \g > ., a.s., there exists an infinite
cluster Cy, C C\(0) on the set {|C\(0)| = oo}. If the origin belongs to C), then the proof is done.
Otherwise, because C), is a subgraph of C)(0), there exists a finite path 7 of A-open edges connecting
the origin with an edge in C,. By the definition of A\-open edges we have ¢, ,) < A for all edges
(x,y) € m. Since 7 is finite we obtain the strict inequality A\; = maxX(; y)er Pzy) < A. Choose
N € (Ao V A1, A) and it follows that |C)/(0)| = co. This completes the proof for the left-continuity in \.
(iii) Finally, we need to prove right-continuity of A\ — 6(\,a) on A > A.. For integers n > 1 we
consider boxes A,, = [—n,n|? centered at the origin, see also Theorem 6. We define the events A, =
{C(0) N A # 0}, i.e., the connected component C(0) of the origin leaves box A,,. Note that (A, «)
is the decreasing limit of P[A, ] as n — oo. Therefore, it suffices to show that P[4,] is a continuous
function in A\. We write P, = P to indicate on which parameter \ the probability law depends. We again
denote by C,,(0) the connected component of the origin connected within box A,,, see Corollary 7. Then,
we have
A, ={C(0) NAS £ 0} = {Ca(0) & AS)
Choose dy € (0, A), then we have for all ' € (A — dp, A + o) and all n’ > n
Ba[Ad — Ba [Ad]] = [BA[Ca(0) & A — By [Ca(0) & A
< [PA[CA(0) & (AS N A)] — By [Ca(0) & (AS N A

+2 Pyis, [Cn(0) < A5
IPx [Cn(0) & (A5, N Aw)] = Py [Ca(0) & (A, N A

+2(2n + 1) sup Py, [7 & AS)] (5)

Z‘eAn

IA
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We bound the two terms on the right-hand side of Equation (5).
(a) First we prove that for all € > 0 there exists n’ > n such that for all z € A,

Pyis, [1 < AS] <e(@2n+1)"%/4 (6)
This is done as follows. For m > n we define the following events
Ly,={x< A1} ={r< (Ani1 \An)}
This implies for n’ > n that

Ey C {z oA} = | Ln

m>n'

Moreover, note that F, is decreasing in n/,

N

n'>n

limsup Prys, [Ew] = lim Pyys, [Ew] = Prys,

/
n —00 n/—o0

|0 (Ye)

We prove Equation (6) by contradiction. Assume that Equation (6) does not hold true, i.e.,
lim sup,,_, . P [E,s] > 0. Then the first lemma of Borel-Cantelli implies

o0 = Z ]P)A+50 [Lm] = Z ]P)Mr(;o [.T A (Am+1 \Am>] = EA+50

m>n m>n

> 1{x@(Am+1\Am>}]

m>n

The latter implies that the degree distribution D, = |{y € Z% x < y}| has an infinite mean. This
is a contradiction to Theorem 2.2 of [12] saying that for min{«a, fa} > d the survival function of the
degree distribution has a power-law decay with rate a5/d > 1 which provides a finite mean. Therefore,
Equation (6) holds true.

(b) For all ¢ > 0 and all n’ > n there exists J; € (0, Jp) such that for all \' € (A — 01, A + 1)

[P [Ca(0) & (A7 N Aw)] = Py [Ca(0) & (A7, N Aw)]| <e/2 )

Note that A, only contains finitely many edges of finite distance. Therefore, continuity in A is
straightforward which provides Equation (7).

Combining Equations (6) and (7) provides continuity of Py[A,] in A for all n, see also Equation (5).
Therefore, right-continuity of A — 6(\, «) follows. This finishes the proof of Theorem 5. [J

5.3. Proofs of the Graph Distances

In this section, we prove Theorem 8. Statement (a) of Theorem 8 is proved in Theorems 5.1 and 5.3
of [12], the lower bound of statement (b1) is proved in Theorem 5.5 of [12]. Therefore, there remain the
proofs of the upper bound in (b1) and of the lower bound in (b2) of Theorem 8.

The proof of the upper bound in Theorem 8 (b1) follows from the following proposition and the fact
that a — A(a, 2d) = log 2/ log(2d/«) is a continuous function. The following proposition corresponds
to Proposition 4.1 in [11] in the homogeneous long-range percolation model.
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Proposition 11. Let o € (d,2d) and 7 = fa/d > 2 and X > \.. For each A" > A = A(a,2d) =
log 2/log(2d/«) and each € > 0, there exists Ny < oo such that

P|d(z,y) > (logla —y)* 2,y €C| < ¢
holds for all x,y € Z% with |x — y| > Nj.

Sketch of proof of Proposition 11. We only sketch the proof because it is almost identical to the one
in [11]. Definition 1 and Figure 1 of [11] define for z,y € Z% a hierarchy of depth m € N connecting
and y as the following collection of vertices:

Hon(z,y) = {2, € 2% 0 € {0,1}  fork =1,...,m}
is a hierarchy of depth m € N connecting = and y if

(1) zo=xand z; =y,

(2) 2500 = %00 and 251y = 2,1 forallk =0,...,m —2and o € {0, 1}*,

(3) forallk =0,...,m—2andand o € {0, 1}’“ such that z,¢; # 2,10 the edge between 2,01 and 2,1
is occupied,

(4) each bond (2,01, zs10) specified in (3) appears only once in Hy(x,y).

The pairs of vertices (zy00, 2501) and (2,10, 2511) are called gaps. The proof is then based on the fact
that for large distances |z — y| the event 3, of the existence of a hierarchy H,,(z,y) of depth m that
connects x and y through points z, which are dense is very likely (m appropriately chosen), see Lemma
4.3 in [11], in particular formula (4.18) in [11] (where the key is Corollary 7 (77)). On this likely event
B,,, Lemma 4.2 of [11] then proves that the graph distance cannot be too large, see (4.8) in [11]. We can
now almost literally translate Lemmas 4.2 and 4.3 of [11] to our situation. The only changes are that in
formulas (4.16) and (4.21) of [11] we need to replace 3 > 0 of [11]’s notation by A in our notation and
we need to use that the weights W, are at least one, a.s. We refrain from giving more details. [

There remains the proof of the lower bound in (b2) of Theorem 8. We use a renormalization technique
which is based on a scheme introduced by [13]. Choose an integer valued sequence a,, > 1, n € Ny, and

define the box lengths (1, ),¢n, as follows: set mo = ag and for n € N,

n

n
my = GpMp—1 = My Hai = Hai
i=0

i=1

Define the n-stage boxes, n € Ny, by
B, (1) =z +[0,m, — 1]%, for z € 7
For n > 1, the children of n-stage box B,,, (z) are the a? disjoint (n — 1)-stage boxes
B, (x4 ymu_1) =2 +ymu_1 +[0,m,_, —1]4 C Z% with y € ([0, a,, — 1] N Z%)

We are going to define good n-stage boxes B, (-), note that we need a different definition from
Definition 2 of [13].
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Definition 12 (good n-stage boxes). Choose n € Ny and x € 72 fixed.

e 0-stage box By, (x) is good under a given edge configuration if there is no occupied edge in

By, (z) with size larger than my/100.

e n-stage box B,, (x), n > 1, is good under a given edge configuration if for all j € {—1,0,1}¢

= Mn—1

(a) there is no occupied edge in B,,, (x + jT) with size larger than m,,_1/100; and

(b) among the children of B,, (3: + j%) there are at most 3% that are not good.

Lemma 13. Assume min{a, fa} > d. Forall 6 € (0,a(8 A 1) — d) there exist ty > 1 and a constant
c1 > 0 such that for all t > ty and all s > 1,
Jd dyd—a(BA1)+6

P [there is an occupied edge in [0, s — 1|* with size larger than t] < s

Proof of Lemma 13. Let W; and W, be two independent random variables each having a Pareto
distribution with parameters # = 1 and 5 > 0. For v > 1 we have, using integration by parts in

the first step,

11 L o1
E [WlWQ /\1} = ——|——/ PWiWy > v|dv = ——i—-/ U*B(l—kﬁlogv)dv
1 1

u u u u u

1 u
(1+ Blogu) <u_(BM) + —/ v_ﬂdv>
uJy

< max{l+1ogu, 1+ Lsny /|8 = 11} (1+ Blogu) u™*

IN

where the last step follows by distinguishing between the cases 5 = 1, # > 1 and # < 1. Choose ¢, so
large that A\~1%¢ > 1 which, together with the above calculations, implies that for all t > ¢y and z,y € Z?
with |z — y| >t > o,
/\WJJW — an) 2 _ a) —(BAL
B A S (o T /13 1) (1 max{t, BHog(h e = ) (Ve = y1?)
< ’:E . y’—a(ﬂ/\l)—&-zi

where the second inequality holds for all |x — y| > t > t, with ¢, large enough. It follows that for all
t>tg,usingl —e ™ <xAl,

AW, W,
P [there is an occupied edge in [0, s — 1]? with size larger than t} < Z E [ LA 1]

— ol
x,y€[0,5—1]%: |$ y|
lz—y[>t

S D e AL S G
z,y€[0,5—1]¢: yeZ4: |y|>t
lz—y|>t

Hence, for an appropriate constant ¢; > 0 and for all £ > ¢, with ¢, sufficiently large,
P [there is an occupied edge in [0, s — 1]? with size larger than t] < ¢, g% (@A

which finishes the proof of Lemma 13. [
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Lemma 14. Assume min{«, Ba} > 2d. For a, = n% n > 1, and ay sufficiently large we have

Z P [B,,,(0) is not good | < oo
n>0
This lemma is the analog in our model to Lemma 1 of [13] and provides a Borel-Cantelli type of result

that eventually the boxes B, (0) are good, a.s., for all n sufficiently large.

Proof of Lemma 14. We prove by induction that ¢,, = P[B,,, (0) is not good| is summable. Choose
d € (0,a(B A1) —2d) and set v = min{a, fa} — 2d — 6 > 0. For my sufficiently large we obtain by
Lemma 13,

1o = P[there is an occupied edge in B,,,(0) with size larger than m/100]
d—a(BA1)+6
< omd (%) < 3dgid-1,=2 )

where the last step holds true for mq sufficiently large. Because B,,,(0) has only one child (because
a; = 1) we get for m, sufficiently large

mo >d—a(6/\1)+5

00 < 3_d2_8d_1€_4 (9)

P < 3%y < cl3dm8 <
For the induction step we note that n-stage box B,,, (0) is not good if at least one of the 3¢ translations
By, (0 + j™2=1), 5 € {—1,0,1}4, fails to have property (a) or (b) of Definition 12. Using translation

2
invariance and Lemma 13 we get for all n > 2 and for all m, sufficiently large, set ¢, = ¢; 100" D)=d=9,

Un < 37 (cpaf P40 7+ P [there are at least 3¢ + 1 children of B,,,, (0) that are not good] )

Note that the event in the probability above ensures that there are at least two children B,,, ,(y) and
B, _,(2) of By, (0) that are not good and are separated by at least Euclidean distance 2m,, ;. Therefore,
using m; = ao(i!)?, ¢ > 0, the two boxes B,,, ,(y) and B,,, ,(z) are well separated in the sense
that the events {B,,, ,(y) is not good} and {B,,, ,(z) is not good} are independent. Note that for the
latter we need to make sure that B, ,(y + jm,_2/2) and B,, ,(z + lm,_»/2) are disjoint for all
J,1 € {—1,0,1}%, which is the case because B,,, ,(y) and B,,,_,(z) have at least distance 2m,, ;. The
independence implies the following bound

d
a
vy <3 (cgazwl>‘d‘5m;”’+(2")¢i_1) < 3 ey T + 4ty

_ gd <02n2(’y+d) (mo(n!)2)*’7 1 pd i—1> _ CQSdm57n2(7+d)(n!)—2'y i 3dn4dwi_1
It follows that there is ny < oo such that for all for all n > ng and m, large enough

¢n S 3—d2—4d—26—2(n+1)—4d6—2n+3dn4d,¢)72l_1 (10)

and we can choose m so large that Equation (10) holds true also for all 2 < n < ny. We claim that for
all ay = my sufficiently large and all n > 0,

wn S 37d274d71€72(n+1)74d672n (11)
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which will imply Lemma 14 because the right-hand side is summable. Indeed, Equation (11) is true for
n € {0, 1} by Equations (8) and (9). Assuming that Equation (11) holds for all n — 1 with n > 2 we get,
using Equation (10),

37d274d72672(n 4 1)74d€72n 4 3dn4d’l/}72171

37d274d72€72(n 4 1)74d€72n + Sfdn74d278d72674674n+4

4d
3—d2—4d—1e—2(n i 1)—4d€—2n (2—1 4 (” + 1) 2—4d—16—2n+2>

Un

IN

IA

n

IA

3—d2—4d—1e—2(n =+ 1)—4d€—2n (2—1 + 2—1)

where the last step follows since (n + 1)/n < 2and e ?"*2 < 1. [

The following lemma is the analog of Proposition 3 of [13] and it depends on Lemma 2 of [13] and
Lemma 14. Since its proof is completely similar to the one of Proposition 3 of [13] once Lemma 14 has
been established we skip this proof.

Lemma 15 (Proposition 3 of [13]). Choose a,, = n? for n > 1. There exists a constant c3 > 0 such
that for every n sufficiently large, if for every j € {—1,0,1}? the n-stage box B,,, (O + j%) is good
and for every | > n the [-stage boxes Eml centered at B,,, (0) are good, then if x,y € By, (0) satisfy
|z —y| > m,/8 then d(x,y) > cs|z — y|.

Proof of Theorem 8 (b2). Lemma 14 says that, a.s., the [-stage boxes Em, are eventually good for all
[ > n. Moreover, from Lemma 15 we obtain the linearity in the distance for these good boxes which
says that, a.s., for n sufficiently large and |z| > m,, /8 we have d(0,z) > c3|z|. O
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