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ASYMPTOTIC NORMALITY OF THE k-CORE IN
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We study the k-core of a random (multi)graph on n vertices with a given
degree sequence. In our previous paper [Random Structures Algorithms 30
(2007) 50-62] we used properties of empirical distributions of independent
random variables to give a simple proof of the fact that the size of the giant
k-core obeys a law of large numbers as n — oo. Here we develop the method
further and show that the fluctuations around the deterministic limit converge
to a Gaussian law above and near the threshold, and to a non-normal law
at the threshold. Further, we determine precisely the location of the phase
transition window for the emergence of a giant k-core. Hence, we deduce
corresponding results for the k-core in G (n, p) and G (n, m).

1. Introduction. Let k£ > 2 be an integer, fixed throughout the paper. The
k-core of a graph G is the largest induced subgraph of G with minimum vertex
degree at least k. (It is easy to see that this is well defined, but note that the k-core
may be empty. It is customary to say that a k-core exists if it is nonempty.)

The question whether or not a nonempty k-core exists in a random graph, to-
gether with questions concerning the size and structure of the k-core when it does
exist, have attracted a great deal of attention over the recent years. Starting with
the pioneering papers by Bollobas [3] and Luczak [21], many authors have studied
various types of random graphs and also hypergraphs. A milestone was the paper
of Pittel, Spencer and Wormald [27], who found the threshold for the appearance
of a nonempty k-core in the random graphs G (n, p) and G(n,m), as well as the
size of the nonempty k-core. Several different proofs of this result have been given
since—see our own proof in [17] and the references therein. There have also been a
number of papers studying the k-core of a random graph with a specified degree se-
quence, for example, Fernholz and Ramachandran [8, 9], Cooper [6], Molloy [23]
(the last two references also consider hypergraphs) and Janson and Luczak [17].
Further, related models of random graphs have been studied by Kim [20], Darling
and Norris [7] and Cain and Wormald [5]. [Many of the papers listed above deduce
results for G (n, p) or G(n, m) from their main result.]

In our previous paper [17] we showed that a version of the standard core-finding
algorithm leads to simple proofs of the results on the existence and size of the
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k-core in random graphs with a prescribed degree sequence (under certain condi-
tions), and hence, also in the random graphs G (n, p) and G (n, m). Our main prob-
abilistic tools are standard results on the convergence of empirical distributions of
independent random variables, applied to balls-and-bins processes associated with
the algorithm. In the present paper we show that a more refined study of these
processes leads to Gaussian limit laws for the processes, and that these in turn im-
ply a Gaussian limit law for the size of the k-core away from the threshold, as well
as a precise description of the threshold and the size of the threshold k-core. In
particular, we show that, for G (n, m), the width of the threshold is of the order \/n
edges.

Given a graph G, let v(G) and e(G) denote the sizes of its vertex and edge sets
respectively. We assume that v(G) = n and consider asymptotics as n — co. We
say that an event holds whp (with high probability), if it holds with probability
tending to 1 as n — oo. All unspecified limits in this paper are as n — co. We
use Op and o, in the standard way (see, e.g., Janson, Luczak and Ruciriski [18]);
for example, if (X},) is a sequence of random variables, then X,, = O, (1) means

“Xj, 1s bounded in probability” and X, = 0p(1) means that X, 2.0.

Let us first introduce some notation and recall the main result of Pittel, Spencer
and Wormald [27].

For u > 0, let Po(14) denote a Poisson random variable with mean . We denote
the Poisson probabilities by

(1.1) 7 (1) :=P(Po(u) = j) = we /]!,

for integer j > 0, and let
o0

(1.2) ¥j(w) :=P(Po(u) = j) =Y mi(u).
i=j

Note that, for j > 1, n} () =mj_1(n) —m;(n) and W} (n) =mj—1(n). Also, let
¢ = 1nf w/Yr—1(p).
u>0

For A > ¢, or A = ¢ and k > 3, we use ux(X) > 0 to denote the largest solution
to p/Yrk—1(p) = A.

Pittel, Spencer and Wormald [27] discovered that p = ci/n is the threshold
for the appearance of a nonempty k-core in the graph G(n, p); equivalently, m =
cixn /2 is the threshold in the graph G (n, m). More precisely, their main result is the
following. [We write G (n, A,;/n) for the random graph G (n, p) with p = A,/n;
we continue to write G(n, m), but we will only consider the corresponding case
m =m(n) = A,n/2, and we will assume A, — A < 00.]

THEOREM 1.1 (Pittel, Spencer and Wormald [27]).  Consider the random
graph G(n, A, /n), where A, — L > 0. Let k > 2 be fixed and let Corey =
Corey (n, Ay) be the k-core of G(n, A, /n):
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(1) If A < ci and k = 3, then Corey is empty whp.
@i1) If A > cy, then Corey is nonempty whp, and v(Corey)/n BN Y (g (L)),
e(Core)/n —> k() Vk—1 (e (M) /2 = ()2 (2).

The same results hold for the random graph G(n,m), for any sequence m =
m(n) with A, :=2m/n — A.

Note that part (i) does not hold for k = 2. In fact, ¢, = 1, but for any A > O there
is a positive limiting probability that there are cycles and thus a nonempty 2-core.
Nevertheless, if A < ¢z, the core is small, v(Corey) < e(Corer) = Op(1) and, in

particular, v(Corey)/n 0.

Pittel, Spencer and Wormald [27] further obtained some refinements of this re-
sult. In particular, they found that in the case A = cg, for any § < 1/2, (i) applies
when A, < ¢y —n % and (ii) applies when A, > cx + ns.

We now state our main theorems. The first shows that above the threshold the
numbers of vertices and edges in the k-core have asymptotic normal distributions.

THEOREM 1.2. Consider either G(n, A, /n) or G(n,m), where m = A,n/2,
and let Corey be the k-core of this random graph. Assume that k > 2 and that
An —> A > cg. Then, with 1, := pi(Ay,),

"2 (v(Corer) — Y (R, e(Corer) — L fnvi—1 (n) = (Z, Zo),

where Z,, and Z, are jointly Gaussian random variables with mean 0 and a nonsin-

gular covariance matrix. More precisely, let i := (L) [so that i = Ayre_1()],
and define

(1.3) ay = mr—1 () / (Yx—1(1) — Amr—2 (),
(1.4) ae = (Yr—1 (V) + fmk—2())/ (Yr—1(2) — A2 (1)),
(L5) o= 0w/ + 0l (10, v,xe (B H, L),

where 6,,,(p) = 0y,.(p; Po())) are as in Theorem 3.1 given by (5.37)-(5.47) and
o, (p) =07 (p; L) are as in Theorem 8.5 [different for G(n, p) and G(n, m)],
then

(1.6) Var(Z,) =655 — 24,081 + a,5LL,
(1.7) Var(Ze) = yG@nn —2a.651 +a.5LL),
(1.3) Cov(Zy, Ze) = 3(@pH — AcGBL — QyOHL + QyacOLL).

At the threshold, we have the following companion result.
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THEOREM 1.3. Consider either G(n, A, /n) or G(n,m), where m = A,n/2,
and let Corey be the k-core of this random graph. Assume that k > 3 and that
An = ck. Let i == py(c), p:=f1/ck = Yi—1(f1), and

o~

(1.9) B = (i —k+2)m—2(1) > 0.

Let further 6% :== o1 (p) + o/ (p) >0, where or1 (p) =or1(p; Polcy)) is given
by (5.47) and o ; (p) = o (p; ck) is as in Theorem 8.5. Then:

@) I]‘nl/z(kn — cx) = —00, then whp Corey, is empty.
(i) Ifn'2(Ay — cx) = ¥ € (—o0, 00), then

P(Corey # @) — ®(p°y /o),
where @ is the standard normal distribution function, and, with Z ~ N (0, 1),

(n=*(v(Corer) — Y (W)n, e(Corey) — 3Avi—1(fi)n) | Corey # )

= (/B)"*\oZ + pPy (-1, P) | Z > —p*y /o).
(iii) If n'2(x, — cx) = +oo, then whp Corey is nonempty. Moreover, with
[‘\Ll’l = :U“k ()"n)a
(hn = c)"2n ™12 (v(Corex) — Y (ftn)n, e(Corex) — 3 Vi—1([Ln)n)
d ~ ~
— (m—1(WZ', pZ"),
where Z' ~ N (0, 52/ (2Bp?)).
In particular, Theorem 1.3 shows that the the width of the threshold for existence
of a nonempty k-core is of the order \/n edges for G(n, m) [and thus of the order
n=1/2 for G(n, p), as a function of p], which improves the result O (n'/?*#) for

every ¢ > (O given by Pittel, Spencer and Wormald [27]. More precisely, we have
the following simple corollary.

THEOREM 1.4. Let k > 3. Start with the empty graph with n isolated vertices
and add edges at random, one by one, uniformly over all possible positions. Let M
be the number of edges when the graph first has a nonempty k-core. Then,

n—1/2<M - %"n) 4 N, 5D,
where o*k2 :=02/(4p*) with o2 and p as in Theorem 1.3 for G(n, m).
Our formula for akz is rather complicated. Numerical evaluations yield o3y ~

0.763 and o; ~ 0.885. (We have c¢3 ~ 3.35 and c4 ~ 5.15 as found by Pittel,
Spencer and Wormald [27].)
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REMARK 1.5. It follows from the above that the order of the typical random
fluctuations of the number of vertices or edges in the k-core is n'/? above the
threshold (Theorem 1.2), decreases like n'/?|x,, — cx|~'/? as A, approaches the
threshold ¢ [Theorem 1.3(iii)], and becomes n3/* right at the threshold [Theorem
1.3(i1)]. Asymptotic normality holds above and near the threshold, but not at the
threshold itself. The numbers of vertices and edges in the k-core (when nonempty)
are asymptotically linearly dependent close to the threshold (Theorem 3.5), but not
away from the threshold (Theorem 3.4).

The main idea in the proofs is to use the version of the core-finding process em-
ployed in [17] together with a martingale limit theorem by Jacod and Shiryaev [11];
we are then able to show that certain stochastic processes describing the progress
of the core-finding algorithm are asymptotically Gaussian. Once this is done, we
read off size of the k-core from these processes; this is rather straightforward al-
though the details are time-consuming.

REMARK 1.6. Our method works for a fixed random graph, and is not directly
applicable to studying the evolution of the k-core in the random graph process
obtained by adding edges one by one at random. We can, however, say a little
more. Consider G (n, m) for two values of m, of the type cxn/2 + y,:nl/ 2/2 and
ckn/2 + y'n'/? 2 for two convergent sequences y, and y, with y, < y,’. We
suppose that the random graphs are coupled so that the second random graph is
obtained by adding edges at random to the first. Then Theorem 1.3(ii) holds for
each of the two random graphs separately, but it follows from the proof below, by
coupling the processes of balls and bins used there in a straightforward way, that
indeed Theorem 1.3(ii) holds jointly for both random graphs with the same Z.

The same applies to any finite number of stages in the evolution. In partic-
ular, we may consider m;(n) = [(ckn + yjnl/z)/ZJ with y; = j/N for j =
—N?,...,N?, for a fixed N at first (and letting n — oo). With probability
1 — e(N) + o(1), where e¢(N) =P(|Z| > Nﬁz/a), the k-core will first appear
somewhere inside this grid, say when m j,_| < m < m ,. More precisely, we may
as in the proof below assume that the limit in Theorem 1.3(ii) holds a.s., and then
this holds a.s. if jg is the smallest integer such that o Z + ﬁ2yj0 > (. In this case,
oZ + ﬁzyjo < p?/N, and it follows that the number of vertices in the k-core of
G(n,mj,) is Y ()n + O (n**N~1/2). Hence, with probability 1 — e(N) + o(1),
the number of vertices in the first nonempty k-core is ¥y ()n + O(n3/*N~12y,

Letting N — oo, we find that e (N) — 0 (so that the probability that the k-core
first appears within the grid approaches 1), and that the number of vertices in
the first nonempty k-core is ¥ (i1)n + op(n3/ 4). Hence, the random fluctuation
is smaller than what we see in Theorem 1.3(ii) for a fixed m. (We cannot say how
much smaller.) In other words, the order n3/# fluctuations must come from the fluc-
tuations in the time the k-core appears. We also see that the k-core grows rapidly
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in the beginning due to the term /o Z + p2y = p./y — yo. Where yy := —0 Z/ p?
shows the random time the k-core first appears.

It is possible that our methods can be developed further to give more precise
results for the random graph process. In particular, it would be interesting to find
the magnitude of the variations in the size of the first nonempty k-core. Are they
of the order n'/??

It would also be interesting to understand the rapid growth of the k-core in the
beginning. Presumably, this happens because there are many rather big subgraphs
that have very few vertices with degree less than k, and these are quickly joined to
and absorbed by the k-core. It would be interesting to understand the structure of
these subgraphs.

REMARK 1.7. It is well known that ¢ = 1 and that when A > ¢y = 1, there
exists whp a unique giant component in the random graph. The 2-core contains
some cycles outside the giant component, but these are too few to influence the
asymptotics of its size; thus, from the point of view of this paper, it does not
matter whether we study the 2-core of the graph or just the 2-core of the gi-
ant component. It was shown by Pittel [26] that, for both G(n, p) and G (n, m),
v(Corey)/n BN (1—=T)(1 —T/A), where T < 1 satisfies Te T = re™*. He also
conjectured asymptotic normality of v(Core;), with an asymptotic variance of the
order n, which we prove in the present paper.

REMARK 1.8. We can also obtain similar results on the number of vertices
of given degree in the core, as has been done by a different method by Cain and
Wormald [5]. Indeed, already the simple version of our argument in [17] shows
easily that in the case treated in Theorem 1.2 here, if j > k and ny; is the num-

ber of vertices of degree j in Coreg, then ng;/n LN m;(j1), as found by Cain
and Wormald [5]. Moreover, it follows from the arguments in this paper that
n_l/z(nkj — mj(fty)n) has a normal limit, jointly for all j > k. There is also a
similar result in the situation of Theorem 1.3. We omit the details.

REMARK 1.9. In this paper we treat G (n, p) and G (n, m) together, since all
arguments work for both random graphs with no or very minor changes. It is also
possible to do the proofs for one version only and then derive the results for the
other. To go from results for G (n, m) to G(n, p), we simply condition on the num-
ber of edges as in [26]; note that the asymptotic variance will be larger for G (n, p)
than for G(n, m) since the mean will shift with the number of edges. It is also
possible to go in the opposite direction since the k-core grows monotonously with
the number of edges; see [15].
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2. Preliminaries. It will be convenient to work with multigraphs, that is, to
allow multiple edges and loops. In particular, we shall use the following type of
random multigraph.

Let n € N and let (d;)" be a sequence of nonnegative integers such that Y/, d;
is even. We define a random multigraph with given degree sequence (d;)", denoted
by G*(n, (d;)), by the configuration model (see, e.g., [4]): take a set of d; half-
edges for each vertex i (with these sets disjoint), and join the half-edges into edges
by a partition of the set of all half-edges into pairs; such a partition of the half-edges
is known as a configuration, and we choose the configuration at random, uniformly
over all possible configurations. Note that conditioned on the multigraph being
a simple graph, we obtain a uniformly distributed random graph with the given
degree sequence, which we denote by G (n, (d;)}).

Let u, denote the number of vertices of degree r. We further write 2m :=

i—1di =, ru,,sothat m is the number of edges in the multigraph G*(n, (d;)").

We will let n — oo, and assume that we for each n are given (d;)"! = (di(n))’ll
satisfying the following regularity conditions; cf. Molloy and Reed [24]. [Our con-
dition (ii) can probably be relaxed, but it will be convenient to work with. Note that
it implies max; d; = o(logn).]

CONDITION 2.1. For each n, (d;)"} = (di(n))'l’ is a sequence of nonnegative
integers such that y_}_, d; is even and, for some probability distribution (p,)?°
independent of n, with u, = u,(n) as defined above:

(1) uy/n:=#{i:di=r}/n— p, foreveryr >0 as n — o0;
(ii) forevery A>1,wehave } , u,A" =", A% = 0(n).

We further assume py < 1.

Let D, be a random variable with the distribution P(D,, =r) = u,/n =
uy(n)/n; this is the distribution of the vertex degree of a random vertex in
G*(n, (d;)}). Further, let D be a random variable with the distribution P(D =
r)=pr,andlet A:=E D =Y, rp,. Then Condition 2.1 can be rewritten as

@2.1) D, -5 D asn— oo,

2.2) EAP = o(l) for each A > 1,

and A > 0. Note that (2.2) implies uniform integrability of D,, so
2 ! di

2.3) M _ i g  ED=1=Y rp:
n n -

in particular, A < oco. Similarly, all higher moments converge. (It follows that our
assumption Condition 2.1 is stronger than the corresponding assumptions in Mol-
loy and Reed [24, 25] and Janson and Luczak [17].)
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REMARK 2.2. The excluded case pp = 1 (where thus A = 0) is rather degen-
erate; some of the results below hold trivially, but others may fail. In this case, most
vertices are isolated. By removing all such vertices, we obtain a smaller random
graph of the same type, and our results can be applied under suitable conditions.

We use the notation 1[&] for the indicator of an event & this is thus 1 if & holds
and 0 otherwise. We also write E(X; &) for E(X - 1[&]). We use (X | §) to denote
a random variable X conditioned on an event &; thus, E(X | §) = E(X; &)/ P(8).

We shall consider random thinnings of the vertex degrees. In general, if X is
a nonnegative integer valued random variable and 0 < p < 1, we let X, be the
thinning of X obtained by taking X points and then randomly and independently
keeping each of them with probability p. For integers [ > 0 and 0 <r </, let gy,
denote the binomial probabilities

ir(p) =P(Bi. py=r) = (1) o/ (1= ).

Then we have

P(Xp=r)=) P(X=DBi(p).

I=r

We further define the functions, forO < p <1, j=0,1,...,and a given k > 2,

(2.4) qix(p) =P(X, = j)=) Y P(X=DBir(p).
r=jl=r
(2.5) bx(p) :=aqx(p) =YY P(X =B (p),
r=kl=r
(2.6) hx(p) =B(Xp: Xp = k) =YY rP(X =B (p),
r=kl=r

and, provided E X < oo,

2.7) Ix(p) :== (EX)p* — hx(p).

These functions for X = D, and X = D will play an important role in the
sequel, and we use the abbreviated notation g, = ¢q;p,, 4j = qjp, bn = bp,,
b=bjp, etc. They are thus given by (2.4)—(2.7) with P(X =) replaced by u;/n
and p;, and E X replaced by 2m/n and A, respectively.

LEMMA 2.3. As n— 00, by(p) — b(p), h,(p) = h(p) and 1,,(p) — [(p),
together with all derivatives, uniformly on [0, 1].
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PROOF. Consider, for example

hn(p) = erﬁzr(p)— =E f(Dn; p),

I=k r=k

where f(I; p) == Y"\_, rBir(p). Then f(Dy: p) —> f(D; p) by (2.1). Moreover,
0< f(; p) <l,s0 f(Dy; p) < Dy is uniformly integrable by (2.2). Hence,

hn(p) =E f(Dy; p) — E f(D: p) =h(p)

for each p.
Next, an elementary calculation yields
d
(2.8) d—pﬂzr(p) =1B-1,r-1(p) = 1B1—1.-(P).

Thus, for every Jj >0, using a simple induction and the fact that 0 < 8- (p) <1, we
obtain |d ]ﬂlr(l))l < (21)/. It follows that | f(l P < @2/ Z T Qn7I+2,
Hence,

‘—f(Dn, p)| = 2Dy "2,
which by (2.2) is uniformly integrable, and thus,
d’ d’ d’ d’
h (p)= —f(Dn,p) —>E—f( Eh(p)-

Moreover, these derlvatlves are all uniformly bounded, and uniform convergence
for p € [0, 1] follows easily (e.g., using the Arzela—Ascoli theorem). This proves
the result for 4. The result for / follows, and the result for b is proved the same
way. [

We note also that by (2.8) (or a combinatorial argument),

o0
(2.9) a;(p) =Y pilBi-1j-1(p).
I=j
It follows that q} (p) > 0 for all p € (0, 1) unless g; vanishes identically; hence,

b'(p) >0and h'(p) > 0for 0 < p < 1 unless h(p) =0 for all p.
Finally, let us consider the Poisson case, which is central for us, and establish
connections with the functions defined in (1.2).

LEMMA 2.4. If X ~Po(}), then
(2.10) gjx(p)=PX, = j)=¥;(Ap),
2.11)  bx(p) =qrx(p) = Y (Ap),

> (A
(2.12)  hx(p)= ZJ]P’(Xp— =) Gp). e =1 (hp)
j=k j= k(‘]_l)
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and
(2.13) Ix(p) = p> — hx(p) = Ap(p — V-1 (Ap)).
PROOF. The thinning X, ~ Po(Ap); thus, (2.4)—(2.7) yield the result. []

3. Finding the core. The k-core of an arbitrary finite graph or multigraph
can be found by removing edges where one endpoint has degree < k, until no such
edges remain, and finally removing all isolated vertices. The order of removal does
not matter, and we choose the edges to be deleted at random as follows.

Regard each edge as consisting of two half-edges, each half-edge having one
endpoint. Say that a vertex is light if its degree is < k, and heavy if its degree is
> k. Similarly, say that a half-edge is light or heavy when its endpoint is. As long
as there are some light half-edges, choose one such half-edge uniformly at random
and remove the edge it belongs to. (Note that this may change the other endpoint
from heavy to light, and thus create new light half-edges.) When there are no light
half-edges left, we stop. Then all light vertices are isolated; the heavy vertices and
the remaining edges form the k-core of the original graph.

We apply this algorithm to a random multigraph G*(n, (d;)}) with given degree
sequence (d;)]. We use the configuration model as described in Section 2, and
combine the core-finding algorithm with the generation of the random configura-
tion by revealing the pairs in the configuration, and thus the edges in G*(n, (d;)"),
only when the edges are removed by the algorithm. (The remaining pairs are re-
vealed when the algorithm stops.) It is easily seen (see [17] for details) that if we
observe only the vertex degrees in the resulting multigraph process, they can be
described by the following process of colored (white or red) balls (representing
half-edges) in n bins (representing vertices), if we consider the white balls only.
(The careful reader will notice that the version here differs slightly from [17], but
it is obviously equivalent.)

Begin with d; balls in bin i, i =1, ..., n; there are thus 2m balls in total. Ini-
tially, all balls are white. Say that a bin is light (at a given time) if it contains < k
white balls, and heavy if it contains > k. Similarly, say that a ball is light or heavy
when the bin it belongs to is.

We start by coloring a random light ball red. The process then runs in continuous
time such that each ball has an exponentially distributed random lifetime with
mean 1, independent of the other balls. This means that balls die and are removed
atrate 1, independently of one another. Further, when a white ball dies, a randomly
chosen light white ball is colored red, provided that there is some such ball; we stop
when a white ball dies and there is no light white ball left. (The interpretation in
terms of the graph is that a white ball that is colored red and the next white ball
that dies represent two half-edges that are joined to form an edge, and this edge is
deleted by the core-finding process.)

We let L(t), H(t) and B(¢) denote the numbers of light white balls, heavy balls
(which always are white) and heavy bins at time ¢, respectively, and let T be the
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time the process stops. (B is denoted H; in [17].) There are no white light balls
left at T, which would give L(t) = 0, but the last deletion and recoloring step
is incomplete, so we rather define L(7) := —1, pretending that we did recolor a
(nonexisting) ball at T too. Moreover, the heavy balls left at T are exactly the half-
edges in the k-core. Hence, the number of edges in the k-core is %H (1), while the
number of vertices is B(7).

We now consider a sequence G*(n, (d;)}), n > 1, with (d;)'| = (dl.("))’l1 satisfy-
ing Condition 2.1; we use the notation L,(¢), H,(t), B, (¢) and t,,. We will change
variables and define, for t > 0,

3.1) bu(t) == by(e™),
(3.2) (1) :=hy(e™),
(3.3) (1) == ly(e™") = 27”%—2’ — n (1)

and similarly for b(¢), h(t), [(1); note that b, — b, h, — h, and [, — [ on [0, c0),
again uniformly and with all derivatives.

We will show that the processes B, (t), H,(¢) and L, (¢), suitably normalized,
converge jointly to certain Gaussian processes. We have defined the processes on
[0, t,] only. It is possible, and sometimes useful, to extend the processes to all
t > 0 by changing the rules after 7,,, but we find it simpler to state the result for
the stopped processes, even though this makes the next theorem a bit technical.
(See also Remark 5.1.) Recall that, if 7 is a stopping time and X (¢) is a stochastic
process, then the process stopped at t is the process

(3.4) X't =Xt A1), 0<t<o0.

[We use the notation x A y := min(x, y).] Note that X only has to be defined on
[0, T].

For reasons that will become clear in Section 7, we consider also a modifica-
tion of our processes where we condition the configuration on containing a given
(small) set of pairs of half-edges, which means that the multigraph G*(n, (d;)})
contains a given set of edges; we say that these half-edges and edges are golden.
We run the core-finding process as above, with the modification that we never re-
move a golden edge. (The final result thus contains all golden edges, so it may be
larger than the k-core.) Translated into our balls-and-bins process, this means that
we now also have some golden balls from the beginning; golden balls are always
heavy, do not die and are never recolored. A white ball in the same bin as a golden
one is, as before, light if the total number of balls in the urn is < k, and heavy
otherwise, but we say that any bin containing a golden ball is heavy.

We let D[0, co) be the standard space of right-continuous functions with left
limits on [0, co) equipped with the Skorohod topology; see, for example, [11]
or [19], Appendix A.2. In particular, if f is continuous, then f, — f in D[0, co)
if and only if f, — f uniformly on every compact subinterval.
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THEOREM 3.1. Assume Condition 2.1 and use the notation above. Let '17,4 <1,
be a stopping time such that t, LN to for some ty > 0. Then, jointly in D[0, c0),

(3.5) n~V2(Bu(t AT)) —nbu(t AT))) L Za(t A1y,
(3.6) n V2 (Hy(t AT)) — nin(t ATD) =5 Z (8 Atg),
3.7) n V2Lt AT —nly(t ATD) —S Zo( Aty),

where Zp, Zy and Z| are continuous Gaussian processes on [0, ty] with mean 0
and covariances that satisfy, for 0 <t <tgand v, x € {B, H, L},

(3.8) Cov(Zy (1), Z:u(1)) = ove(e™),

where 0,,,(x) = 0y,.(x; (pr)§°) are given by (5.37)—(5.47).

If further tg > 0 and P(D > k) > 0, then the covariance matrix of (Zp(t),
Zy(t), Z1(t)) is nonsingular for any fixed t with 0 <t < 1g.

The same results hold if, for each n, we select a set of O(1) pairs of golden
half-edges.

The proof of Theorem 3.1 is given in Section 5.

In order to specify the distribution of the Gaussian processes Zp, Zy and Zj,
completely, we also need their covariances for a pair of distinct times. These too
can be determined from the proof but, for simplicity (and since we do not need
them for our further results), we give explicit formulas only in the single time
case.

REMARK 3.2. In many cases, for example, Theorem 3.4 below, t, BN to for
some 7, and we may, and should, take , := t,,. The reason for introducing 7, is
that there are some interesting cases, in particular, in Theorem 3.5 below, where
T, does not converge in probability to a constant; we then stop at a possibly earlier
time 7, in order to obtain simple results (and proofs). Note that it was shown in [17]
(without golden balls) that we have

(3.9) sup | L, (1)/n — I(t)] 2> 0;
I=7)
this is less precise but valid up to 7,. It is easily seen that (3.9) holds also if we

allow O(1) golden balls. [This is true since, for instance, (3.9) follows easily from
(5.4), (5.12) and (5.15) in the proof below.]

REMARK 3.3. The extra condition P(D > k) > 0 is equivalent to p; > 0 for
some j > k + 1. If this fails, then we have the following three exceptional cases,
which also follow from the proof in Section 5 (we omit the details):
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(i) fP(D>k)=0but P(D=k) >0 (p; =0for j >k + 1 but py >0),
then Zyg = kZp and (Zp(t), Zr(t)) has a nonsingular Gaussian distribution for
0 <t <1y, except when k =2 and also p; =0 (D € {0, 2} a.s.).

(i) If k=2 and D € {0,2} as. (p; =0 for j #0,2), then Zy =2Zp and
Z 1 = 0; further, Zp(¢) has a nonsingular Gaussian distribution for 0 < ¢ < fy.

(iii) IfP(D > k) =0 (p; =0for j > k), then Zp = Zy =0, while Z (¢) has
a nonsingular Gaussian distribution for 0 < ¢ < fg.

From Theorem 3.1 we deduce the following two results for G (n, (d;)'f), which
are analogues of Theorems 1.2 and 1.3 for G (n, p) and G (n, m). Again, these two
results show the joint asymptotic normality of the number of vertices and edges
in the k-core above the threshold, as well as a more complicated limit law at the
threshold. The proofs are given in Sections 6 and 7.

THEOREM 3.4. Let k > 2. Assume Condition 2.1 and use the notation above.
Let Corey, be the k-core of G*(n, (d;)"). Let p be the largest p < 1 such thatl(p) =
0, and suppose that 0 < p < 1. Suppose further that I'(p) > 0. Let a :=l'(p) =
2Ap —h'(p) >0, letf=—Inp and let Z;, Zy and Zp be as in Theorem 3.1.
Then
.10 n~'?(v(Corer) — by (pu)n, e(Corer) — 3hn(pu)n)

' d N —lprea A1 A 1 —lp/0a A

—> (Zp(t) —a D' (P)ZL(t), 5Zu(t) — 50~ h'(P)ZL (1)),
where Dy, is the largest p < 1 such that l,,(p) = O; further, p, — p. The limit

distribution is a Gaussian random vector with a nonsingular covariance matrix.
The same result holds for G(n, (d;)7).

The covariance matrix is easily calculated explicitly, but the formulas are com-
plicated and we refer the reader to (3.8) and (5.37)—(5.47).

THEOREM 3.5. Let k > 3. Assume Condition 2.1 and use the notation above.
Let Corey, be the k-core of G*(n, (d;)'}). Suppose that ming<,<1 [(p) = 0. Suppose
further that there exists a unique p € (0, 1] with [(p) =0, that p < 1, and that
B :=1"(p) > 0. Then, for every 8o > 0 with 8y < p, at least for n sufficiently large,
l, has a unique minimum point p, in [8o, 1], and p, — p and l,,(p,) — 0 as
n — oo. Let further o := o1 (p)'/? > 0, given by (5.47):

@) Ifn'’?l,(p,) — +00, then whp Corey is empty.
(i) Ifn'/21,(p,) — ¢ € (—o0, 00), then

3.11) P(Corey # @) — ©(—¢ /o),
where ® is the standard normal distribution function, and, with Z ~ N (0, 1),
(n=3/*(v(Corex) — by(pn)n, e(Corer) — Shy(py)n)|Corey # )

- (2/B)*oZ —¢(b' (), 30 (D) | Z > ¢ /o).
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(ii) If n'/?1,(p,) — —oo, then whp Corey is nonempty. Moreover, there is, at
least for large n, a unique p, with l,,(p,) =0 and p, < p, < 1, and

1 (pa) 1?0~ 12 (v(Corer) — by (pn)n, e(Corer) — 2hu(pu)n)
(3.12)

L wpz. i pz),
where Z' ~ N(0,0%/(2B)).

The same results hold for G (n, (d;)").

If further 1), (p)? = 0, (p)), then in the above results L,(p,) may be replaced
by l,(p). Moreover, if I, (p) = o(n=Y*), then b, (p,) and h,(p,) may be replaced
by b, (p) and h,(p) in (ii).

4. Some martingale theory. Our proof is based on martingale theory, in par-
ticular, a martingale limit theorem by Jacod and Shiryaev [11]. We will use the
quadratic variation [ X, X]; of a martingale X defined on [0, 00), and its bilinear
extension [X, Y]; to two martingales X and Y. For a general definition see, for
example, [11]; for us it will suffice to know that, if X and Y are martingales of
pathwise finite variation, then

4.1) (X, Y= > AX(s)AY(s),

O<s<t

where AX(s) := X(s) — X(s—) is the jump of X at s and, similarly, AY(s) :=
Y (s) — Y(s—). The sum in (4.1) is formally uncountable, but in reality countable
since there is only a countable number of jumps; in the applications below, the sum
will be finite. Note that [ X — X, ¥ — Yo] = [X, Y]. (There is some disagreement in
the literature concerning the definition of [ X, Y] in the case where X (0)Y (0) # 0O;
we have chosen the version in [11], with [X, Y]9 =0.)

For vector-valued martingales X = (X;)!" | and Y = (¥;)
square bracket [ X, Y] to be the m x n matrix ([X;, Y;]); ;.

A real-valued martingale X (s) on [0,¢] is an L?-martingale if and only if
E[X, X], < oo and E |X (0)|? < 00, and then

(4.2) E|X(1)>=E[X, X], + E|X(0)]%.

n

—1» we define the

We will use the following general result based on [11]; see [14], Proposition 9.1,
for a detailed proof. (See also [12] and [13] for similar versions.)

PROPOSITION 4.1. Assume that for each n, M,(t) = (My; (t))iq:1 is aq-
dimensional martingale on [0, c0) with M,(0) = 0, and that X(t), t > 0, is a
(nonrandom) continuous matrix-valued function such that, for every fixed t > 0,

(4.3) [M,, M,], = £(t)  asn— oo,
4.4 supE[M,;, My;i]; < oo, i=1,...,q.
n
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d . . . . .
Then M, — M as n — oo, in D[0, c0), where M is a continuous q-dimensional
Gaussian martingale with E M (t) = 0 and covariances

EM@OM (u)=X(1), 0<t<u<oo.

REMARK 4.2. By (4.2), (4.4) is equivalent to sup, E |M, (1)|? < o0, the form
used in, for example, [14].

The proposition thus yields joint convergence of the processes My;, 1 <i <gq.
This extends immediately to infinitely many processes (formally the case ¢ = 00)
by considering finite subsets, since, by definition, an infinite family of random
variables (or processes) converge jointly if every finite subfamily does.

We will apply Proposition 4.1 to stopped processes. We say that a stochastic
process X is a martingale on [0, 7], where T is a stopping time, if the stopped
process X defined in (3.4) is a martingale on [0, 00).

Throughout our proofs we shall use M or M’ to denote an unspecified martin-
gale.

5. Proof of Theorem 3.1. We assume for simplicity that there are no golden
balls, and leave to the reader the very minor modifications in the case with O (1)
golden balls. (When defining U,,, and V., below, we count only those bins that do
not contain any golden balls.)

Consider first W, (¢) := L, (t) + H,(t), the number of white balls. By construc-
tion, W, (0) = 2m — 1. Moreover, W, (¢) decreases by 2 each time a white ball
dies. Since each ball dies with rate 1, it follows that on [0, 7, ], writing in differen-
tial form,

(5.1 dW,(t) = =2W, () dt + dM(t).

In other words, W, (t) + fé 2W,(s)ds is a martingale on [0, 7,,]. In this section
we will for simplicity usually omit the qualification “on [0, 7,],” but it is tacitly
assumed that we consider ¢ < 7, only, unless stated otherwise.

REMARK 5.1. It is possible to continue the process W,, after t,, so that (5.1)
still holds, by merging all the bins into one and using the straightforward rule that
balls die with rate 1 and that, whenever a ball dies, a second ball is removed. This
works until there is only one ball left; we may also change W, by %1 as in [17]
and have W, (¢) defined for all ¢ > 0, still with (5.1). Similarly, we may extend
the U, and all the other processes derived from it below to all ¢ > 0; the extended
processes are defined by ignoring the colors of remaining balls, so that we simply
have bins with balls that die independently of one another at rate 1. However, we
have been unable to find a good way to extend both W,, and the other processes
together. We therefore usually consider the processes up to 7, only.
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By (5.1) and It6’s lemma,
d(e* W, (1)) = e® dW, (1) + 2> W, (t) dt = e* d M (1),

another martingale differential, that is, Wn (1) :=eX W, (1) is a martingale. (Note
that, for each n, W, (t/)\is bounded by 2m(n). Thus, Wn (t) is bounded on every
finite interval. Hence, W,, (¢ A 7,,) is a square integrable martingale on every interval
[0, T'], and not just a local martingale. The same applies to the other martingales
in this section.)

Since distinct balls a.s. die at distinct times, all jumps in W,,(¢) equal —2, and the
quadratic variation of W, is given by, and, using integration by parts, the quadratic
variation

P o t
W, Wale = D AW ()P = D [ AW, (5)]> = / 2™ d(—Wy(s))
O<s<t O<s<t 0

(5.2)
= —2¢Y W, (t) + 2W, (0) + /O t 8eM W, (s) ds.

In particular,
P t
(5.3) [Wo, Wals < 2¢ ] d (=W (s)) < 2" W, (0) < 4me™.
0
Let WX(t) := n~'W,(t A t,). Then W is a martingale on [0, co) and, for every
T < o0,
(W, Wiy =n"2[W, Walrag, <4€*m/n* -0

as n — 00, by (2.3). Moreover, 0 < W)(¢) <2m/n = O(1). We can thus apply
Proposition 4.1 to W, (t) — W;(0), with ¢ =1 and X(z) = 0. In this case, the
limit M satisfies Var(M (t)) = X(¢t) = 0, and thus, M(t) = 0 a.s., for every ¢.

Consequently, we have shown W, (t) — W (0) L. 0in DI[0, 00), and thus,
Wi(t) — W, (0) 20 uniformly on [0, T'] for every T < oco. Equivalently,
(5.4) n~ sup [W, (1) — W, (0)e™2| 25 0.

t<T

(This was shown in [17], (5.1) by other methods. Actually, [17], (5.1) is equivalent
to (5.4) above with T = oo, which is an easy consequence of (5.4) for finite T
because W, (¢) is decreasing and e 2 > 0ast— 00.)

Returning to (5.2), we obtain by (5.4), for every ¢t € [0, T A 7,,] with T fixed,

P t
(W, Wy le = —2¢" W, (0)e ™ + 2W,,(0) + / 8e™ W, (0)e™ ds + op(n)
0
= W, (0)(—2e* +2 +4e* —4) +0,(n)

=2W, (0)(e* — 1)+ 0p(n) = 2(2m — 1)(e* — 1) +0p(n)
=2n(e* — 1) + op(n).
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Defining
Wa(t) 1= 0" 2 (W, (1) — W (0)) = ™ 2(X Wy (1) — W, (0)),
we have

(55)  Wa. Wali =0~ W, Wl =202 — D +0p(1), 1 =<7,

Let us now stop the processes at 7, < 7,. By (5.5) and the assumption 7, LN
to, the quadratic variation of the stopped process converges in probability to
2X(e2N0) — 1), for any fixed ¢ € [0, 00). Moreover, by (5.3),

=~ = s = ar
(W, Wn]t/\r,é =n"[Wy, Wn]t/\t,/l <4me™ /n,

which is bounded for every fixed 7. Consequently, Proposition 4.1 applies to the
stopped process and shows that

(5.6) Wat AT~ Z(t Atg)  in D[O, 00),
where Z is a continuous Gaussian martingale with E Z(t) = 0 and covariances
(5.7) E(Z(OZw) =20(* = 1),  0<t<u<oo.

[We can, if we want to, assume that 7 is defined, with this covariance function,
for all £ > 0; Z is just a time-change of a standard Brownian motion B: Z(¢) =
B(2x(e* — 1)).] We define further

(5.8) W (1) := n ™ (W () = Wa ()€ ™) = ™2 W, (1),

(5.9) Zw(t):=e 2 Z{),

and note that Zyy is a continuous Gaussian process with Zy (t) ~ N (0, (e —
e~*)). Then (5.6) implies

(5.10) Wot AT -5 Zw(t Atg)  in DO, 00).

Next let us ignore the colors. For r =0, 1, ..., let U,, (t) be the number of bins
with exactly r balls at time ¢, and let V,.,(¢) := ZSZ, U, () be the number of bins
with at least r balls. Thus, Vo, () =>_, U, (¢) = n and U, (0) = u,(n). Note that

(5.11) By (t) = Viu (D),
(5.12) Hy(t) =) rUpn(t) =kVin (1) + Y Ve (0).
r=k k+1

Since V;., changes (by —1) precisely when a ball dies in a bin with r balls, and
there are rU,,, such balls,

AV, (t) = —rU,, () dt + dM'.
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Define further V,,(¢) := €' V,,,(¢). Then
AV (1) =re" Ve, (1) dt + " AV, (1)
=re"" V() dt —re"' U, (t)dt + e dM'
=re" Vi a0 dt + dM =re Vo yy (1) dt + dM,

where d M = e"" d.M’ is another martingale differential. It follows that

—~~ z —~
(5.13) Mon0) = T =1 [ e Vo a1 ds
is a martingale for every r > 0. The quadratic variation is

My, My = Z |AMrn(S)|2= Z |Avrn(s)|2

(5 14) O<s<t O<s<t
. _ 2rs 2 ! 2rs _
= D AV = | € d(=Vpu(s)).
O<s<t 0
Define

My (1) := 2 (M () — My (0));
this is a martingale with M., (0) = 0. Note that
My (0) =V (0) = Vi (0) =Y us (n).
I>r

It follows from [17], Lemma 4.4, that, for every » > 0, as n — o0,

(5.15) sup [ Vi (1)/n — g, (e™")| == 0,

t>0

where g, (p) :=P(D, > r); see Section 2. [This could also be proved similarly
to (5.4) above, using (5.23) below.] Using integration by parts twice, we obtain
from (5.14) that, if 0 < T < oo is fixed, then, fort < T A 1,

[Mrna Mrn]t = nil (M, Myl
t
=n"! (Vm 0) — eV, (1) —i—/ Vin(s)2re? ds)
(5.16) t 0
=4 (D) =g, (e + [ (e )2re ds + 0p(D)
0

t 1
= [ da e N +op = [ p7 dg.(p) +op(D.

et

Moreover, (5.14) further implies

(5.17) [Myn, M)y =n" My, Mynl <n”'e?'V,,(0) < .
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Consequently, again by Proposition 4.1 applied to the processes stopped at t,,

(5.18) Mot AT -5 Yot At))  in D[O, 00),

where Y, is a continuous Gaussian martingale with IE Y;.(¢) = 0 and covariances

1
(5.19) B, 0% )= [ p¥dap).  0si=u
p
Furthermore, since V,, and Vj,, with s £ r, a.s. never change simultaneously,
(M,,, Ms,] = 0. Hence, by Proposition 4.1 applied to the vector-valued martingale
(Mm)fzo, for fixed but arbitrary R > 1, (5.18) holds jointly for all » > 0, with a
diagonal covariance matrix for (¥,){°, which implies that the processes Y, (r =
0, 1,...) are all independent.
To deduce results for V,,, we have to invert (5.13). We have, using (5.13) re-
peatedly,

t

Vrn(t) =M., (t) + r/ e’ VrH,n(s) ds
0

— Myn(1) + / re™ Mys1.n(s)ds
s<t

+ re”\(r + 1)e™ 2 Viqan(s2) dsadsy,

sp<s <t

and so on, and it is easily verified by backward induction that

Vrn(l‘) = Mrn(t)

G j_l ! —s —t\j—r—1 =S M- d
+ Z r - A (e —e™) e jn(s)ds.

j=r+1

(5.20)

Note that the sum actually is finite for every n, since V,,(t) =0 and M,,(t) =0
when r > n.
Define, for t > 0,

Vpn (1) := M, (0)

iy ’(j_l)/t<€“—ef)f'1e“M- (0)ds
r 0 Jn ’

j=r+1

(5.21)

We claim that 0,,(t) = ne’'q,,(e"). To see this, it is convenient to temporar-
ily assume that Vrn(z‘) and M,,(t) are defined for all + > 0; see Remark 5.1.
Since then M, is a martingale on [0, o0), we have E M, (t) = M,,(0), and thus,
E V,(f) = 0,4 (t). On the other hand, E V,,(t) = "' E V,,(t), and V,,(t) is the
number of bins with at least r balls at time ¢ in the process where balls die in-
dependently with rate 1 (without stopping). At time O, the number of balls in a
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random bin has the distribution of D,,, and at time ¢ it thus has the same distribu-
tion as the thinned variable D,, ,—. Consequently,

(5.22) Orn (1) =E V(1) = "' nP(D, o > 1) =ne" gru(e™),

verifying our claim.
Accordingly, for ¢t < 1, let

Vin(t) =0~ Y2V (6) = ne" grue™));
we find from (5.20)—(5.22) that
Von () = My (1)
r 0

f:i’+1

(5.23)

We can now apply (5.18) (with joint convergence) to any partial sum. Further,
from (5.17) we have [Mm, Mm], < et Vin(0)/n. By Condition 2. 1(11) for any
A > 1, there exists C4 such that V,,(0) < A™" Z?io uJAJ < CaA "n. Thus, for

any T > 0, choosing A = €712,

[Mrn’ Mrn]T = eerVrn 0)/n =< CAe_zr-
Hence, using (4.2) and Doob’s L>-inequality, we obtain
Esup M7, (t) < 4E[Myy, Myl < Cre .

t<T
Then by the Cauchy—Schwarz inequality,

(5.24) E sup | M, (1)] < Clpe™" .
t<T

Hence, by (5.18) and Fatou’s lemma,
(5.25) Esup|Y, ()] < Ce™".

[S)

Let Ry, (t) be the tail of the sum in (5.23), summing over j > N only. Us-
ing (5.24), it is easily seen that, for any fixed r and T', Esup, .7 |Ry, ()| — O as
N — 00, uniformly in n. Then using the convergence of the partial sums, we may
by [2], Theorem 4.2, take the limit (5.18) (in distribution) under the summation
sign in (5.23). It follows that

(5.26) Vint AT =5 X, A o),

in D[0, oco) for each r, where

o0

527 X =Y.+ Y r(jjl) fo (e — e e Y (s) ds.

j=r+1
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It is an easy consequence of (5.25) that the sum in (5.27) a.s. converges uniformly
in t < t9, which implies that each X, is continuous.
Next, define for each r

(5.28) Vi (1) = 0" 2 (Vi (0) = ngrn(e™) = ¢ "V 1),
(5.29) X, (1) == e "X, (0).

Then, by (5.26),

(5.30) Vin(t AT)) -5 X, (t A ).

Furthermore, our proof shows also that there is joint convergence for different r
in (5.30). Moreover, the same argument as above (with truncation to finite sums,
using (5.24) and [2], Theorem 4.2) shows that we can sum over r > k to yield,
jointly with (5.30) and with a continuous limit on the right-hand side,

o0 o0
(5.31) S Vot At -5 S X, A tg).
r=k r=k

It now follows from (5.11) and (5.12) that (3.5) and (3.6) hold with Zg = X} and
Zy =kXi+ Y7211 Xrisee (3.1), (3.2), (2.5) and (2.6).

Finally, let us apply Proposition 4.1 to M,,, forall r > k,and W, together. Each
time V,, jumps (necessarily by —1) for some r > k, a white ball dies and thus W,

jumps too (by —2). (We restrict ourselves to r > k here, and recall that every heavy
ball is white.) Thus, the quadratic covariation is

[Mrn, 9W<n]t:n_1 Z AMrn(s)AWn(S):”_l Z A‘//\rn(S)A‘/)V\n(s)

O<s<t O<s<t

t
= Y AL @AW =n" [ 2 AV (),

O<s<t

and [using integration by parts as in (5.16)] we obtain from (5.15) that

~ ~ t
My, Wl =2 [ €742 (=g, () + 0p(D)
(5.32) 0

1
=2 [ p 2 dan(p) +op(1).
e

Hence, Proposition 4.1 implies joint convergence for Mrn (r > k) and Wn
stopped at 7,, and, by (5.23), this also holds for V n. Hence, we can regard the
Gaussian processes Zw, ¥, and X, r > k, as jointly defined, and jointly Gaussian,
and the limits above holding jointly (at least for r > k). But L,,(¢) = W,,(¢t) — H, (¢)
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s0, combining together (5.11), (5.12), (5.10), (5.30), (5.31), (3.3) and (5.8) yields
(3.5)—(3.7), with

(5.33) Zp =Xy,
o0
(5.34) Zy =kXi+ Y X,
r=k+1
oo
(5.35) Zy=Zw—Zy=Zw—kXi— Y X,

r=k—+1

Next we compute the covariances of the processes Z;, Zy, Zp. As stated
above, for simplicity, we shall only consider the case of a single time ¢; we leave
the general case of two different times to the reader. For convenience we make the
change of variable t = —Inx; thus, x = e~ decreases from 1 to 0. In what fol-
lows, we assume that 0 < ¢ < £ (so that e™ < x < 1), and that r, s > k. Also, for
convenience, in (5.42)—(5.47) our results are stated in terms of quantities oww (x),
orw(x) and o,4(x) defined below.

First, by (5.7),

(5.36) Var(Z(—Inx)) = E(Z(—=Inx)?) =2A(x"2 = 1)
and, thus,
(537)  oww(x):= Var(Zw(—Inx)) = Var(x>Z(— Inx)) = 21 (x> — x*).

Similarly, by (5.19) and the ensuing comments,

1
Cov(Y, (= Inx), Yy(—Inx)) = 8y, / P~ dg.(p).

Moreover, (5.32) implies, by Proposition 4.1,

1
(5.38) Cov(Y,(—Inx), Z(—Inx)) = 2/ p " 2dq.(p).

X

Let s = —Iny. Recall that 7 is a martingale, and so Cov(f(t),Yj(s)) =
Cov(Z(s), Y;(s)). Then from (5.27), for s <1,

—~ —~ l oo / —
COV(Xr<_lnx)aZ(_lnx))=2/ p~ 2 dg,(p) + Z r(] - l)arj(X),
* j=r+l

where we define, with the change of variable y =e™%,

| , 1 .
arj(x):= / (y—x)7""12 pI™%dgi(p)dy
y=x p=y

Lo i1 —j—2
=2f f (y—x) """ p/ " dydq;(p)
p=x Jy=x

2
j—r

i . .
/ (p—x) " p7I2dg;(p).
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Hence,

Cov(X,(—1Inx), Z(—Inx))
=22 (:J» - i)f (p=x)7p™/"dq;(p)
J=r

and, recalling (5.9) and (5.29),

(5.39)

orw(x) :=Cov(X,(—Inx), Zw(—1Inx))
. 00 1 1 i
=2x +2j§<i_1>/:r (p—x)/ " p~%dq;(p).

Similarly, by (5.27) and (5.19),

(5.40)

Var(f(\r(— Inx))

=/xlp_2rd‘1r(l’)+ i rz(j;l)z

j=r+1

<2 [ o= e
x<y<z<l

i .
X/ p % dqj(p)dydz
pP=z
o0 . 2 sl
1 oy o
=X (I21) [ -0 g
j=r !

and, omitting the details, fori > 1,

Cov(X,(—Inx), X,4i(—Inx))

= [j—1 j—1 1
_ - - L N2j-2r—i =2
—AZ.<F_1><F+I._1)/X(19 x) p~dq;(p).
J=r+i
Hence, by (5.29) again, for i > 0,
074 () 1= Cov(X, (= Inx), X, 4 (— Inx))

(5.41) Y (i:})<riz_—ll>

j=r+i

1 . . .
x / (p — )2 p=20 dg i (p).
X
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The covariances of the processes Z;, Zg, Zp now follow from (5.33)—(5.35),
(5.37), (5.40) and (5.41); (3.8) now follows, with

(5.42)  opp(x) =opk(x),

(543) oy (x) =kou(x)+ Y op(x),
r=k+1

e} e.¢]
(5.44)  opn(x) =Ko () +2k Y o)+ Y o),
r=k+1 r,s=k+1

(5.45)  opL(x) =okw(x) —opu(x),

(5.46)  opL(x) =korw(x)+ Y opw(x) —opm(x),
r=k+1

(5.47)  orL(x) =oww(x) — 2korw (x) — 2 Z orw(x) +opp(x).
r=k+1

Finally, to see that this gives a nonsingular covariance matrix when P(D >
k) >0 and t = —Inx € (0, 79], we argue as follows (without using the ex-
plicit formulas above). Assume that the matrix is singular for + = #; > 0. Then
apZp(t)) +agZy(ty) +ar Zr(t1) =0 a.s. for some constants ag, ag, ar,, not all
Zero.

If a;, = 0, then (5.33) and (5.34) show that either X; =a ijk-i—l X ; for some
aor Xgp1 =— ijk+2 X; as. By (5.29) and (5.27), this means that for either
I=korl=k+1,Y;is as. equal to a function of {Y;} ;- that can be written as a
sum Zf_‘h fél fj(s)dY;(s) of stochastic integrals, for some deterministic functions
fj(s) (depending on 71). However, the processes Y; are independent, so this is
impossible unless Y;(#;) = 0 a.s., but this contradicts (5.19) and (2.9) since P(D >
k+1)>0.

If ap # 0, we similarly see that Z(tl) = ¢2h Zw (t1) is a.s. equal to such a sum,
now over j > k, so that for suitable deterministic functions f;,

- o X rn
Z(t1)=/0 dZ(s):Z/O £i()dY;(s).
j=k

(The integrals on the right-hand side are independent, and the sum converges in
L2.) In other words, when ¢ = 1,

t R o0
(5.48) /0 (dZ(s) - f (s)de(s)> =0.
j=k

This stochastic integral is a martingale, and thus, (5.48) holds for all ¢ € [0, #1].
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Rewrite (5.36)—(5.38) as

PR t
Var(Z(1)) = / bzz(s)ds,
0
Cov(y; (0. Y, ) =8y [ byy(5)ds.

PR t
Cov(Z(1), Y (1)) :/0 bzj(s)ds,

where

(5.49) bzz(1) =4re™,

(5.50) bjj (1) = eVl (e™),
(5.51) bzj(t) =2eYTVg’ (e ™).

Then, computing the variance of the stochastic integral in (5.48), we find, for 0 <
r<t,

t 0 o0
_/ <bzz(S) -2 Z fi(s)bzj(s) + Z fi()%bj; (S)) =0,
0 =k =k
and thus, for a.e. s € [0, 7],
o o
(5.52) bzz(s)=2Y fi()bzj(s) = > fi(s)?bj;(s).
j=k j=k
Now, the arithmetic—geometric inequality shows that
21j($)bzj(s) < fi(s)°bjj(s) +bzj(s)*/bjj(s),
s0, using formulae (5.49)-(5.51), we deduce from (5.52) that
o o
(5.53) 4he™ =bzz(s) <Y bzj(9)*/bji(s) =4 e qi(e™).
j=k j=k

On the other hand, for any finite sequence g, ..., gy of bounded determin-
istic functions, a similar calculation of the quadratic variation of fot(dZ (s) —

le_\’:k gj(s)dY(s)), and the fact that the quadratic variation is an increasing
process, shows that, for a.e. s € [0, #1],

N N
bzz(s) =2 gi()bzi(s)+ D g;(5)*bjj(s) = 0.
j=k =k

Taking g;(s) = min(bz;(s)/bjj(s), M), j=1,..., N, and then letting M — o0
and N — oo yields bzz(s) > Z?‘;k sz(s)z/bjj (s) for a.e. s € [0, t1]. Combined
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with (5.53), this shows that, for a.e. s € [0, #1],
o0 .¢]

(5.54)  4re® =bzz(s) =) bzj(s)*/bjj(s) =4e> Y q(e™).
j=k j=k

It is easily seen from (2.9) and Condition 2.1(ii) that Z —1 4] ".(p) can be expressed
as a convergent power series in p € [0, 1]; thus, (5.54) holds for all s > 0 and yields

o0
Y di(py=rp. 0=<p=<Ll
By integration, since ¢;(0) = 0 for j > 0 by (2.4), this gives
s A
(5.55) > aip=3p"  0=psl
j=k

As p — 0, the left-hand side is O( pk ), s0 (5.55) requires k = 2. Moreover, by (2.4)
again,

o0
=Y P(D,>j)=ED, —P(Dp>1)=pir—1+P(D,=0),

and thus, forg =1— p €0, 1],

o0
i X 5 AooA o,
> pj¢) =P(Di—g=0=201-g)" =21 —g)+1=1-Z+7g".
Jj=0

Consequently, p; =0 for j # 0, 2, which contradicts our assumption P(D > k) >
0. (Although somewhat hidden in the argument above, the conceptual reason be-
hind the proof is that W,, will jump without any change in V,,, r > k, every time a
light white ball dies, and this occurs quite often.) [J

In the above covariance formulae, dq;(p) = q} (p) dp, which can be expressed
in (p;); using (2.9). In particular, (5.39) and (2.9) yield

Cov(X,(—Inx), Z(—1Inx))

SESn (T ()

j=ri=j

1 . . . .
x f (p—x)/ = p=i=2pi=1 (1 = p) I dp

—22p1§1(£:11>(1_r>/ (p—x) 7" =p'~Ipdp
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= AWE I—r 3
=2szr(r>/ (I=p+p—x)"p7dp
l=r *

=ry p (i) (1—x)7"&2=1.
I=r

Consequently, (5.40) simplifies to
— (I
(5.56) orw(x) =rx"(1 —xz);pl (r> (1—x)".

Unfortunately, we have not found any similar simplification for, for example,
orr(X).

EXAMPLE 5.2. In the special case where D ~ Po(1), we have by Lemma 2.4
and the line following (1.2)

A
q5(p) =My (p) = A (Ap) = e
j

and by (5.56) [or from (5.40)],

l

r - - A —-r
orw(x)=rx (l—xz)ge Am(l—x)l

—Ayr OO i r,—AX
PP N A (A1 —x)) _ (Ax)'e 2
=xd x)(r—l)!g TR ST

i!

but we see no significant simplification of (5.41).

6. Proof of Theorems 3.4 and 3.5 for G*(n, (d;)]). We will now use The-
orem 3.1 to prove Theorems 3.4 and 3.5 for the random multigraph G*(n, (d;)").
The simple random graph G(n, (d;)) will be treated in the next section. As a
preparation, the reader might (on second reading) observe that the proofs below
hold also if we allow O(1) golden edges, as in Theorem 3.1, now interpreting
Corey, as the remainder (excluding isolated vertices) when we stop, provided that
in Theorem 3.5 we replace “Corey = &” by “H,(1,) < sn” for some fixed, suffi-
ciently small, 5>0.

PROOF OF THEOREM 3.4. Note that [(0) =1,(0) =0, so p and p, are well-
defined numbers in [0, 1]. Moreover, if § > 0 is small enough, then [(p — §) <0
and I(p + 8) > 0. Since [, — [ by Lemma 2.3, this implies /,(p — §) < 0 and
I,(p +8) > 0O for large enough n, and thus, /,, then has a zero p, in (p — 8, p +9).
Furthermore, the uniform convergence of /,, to / given by Lemma 2.3, and the fact
that [ > 0 on the compact interval [p + &, 1], imply that if n is large enough, then
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I, >0on [p+38, 1]. It follows that, for large enough n, p, € (p —§, p +8). Since
8 can be chosen arbitrarily small, this shows p, — p. We change variables and
define f := —In p and t,, := —In p,,; thus, 1, — 1.

It was shown in [17], proof of Theorem 2.3, that T, LN 7. [This was proved
using methods similar to those used here, as a simple consequence of (3.9), and
extends to the case with golden balls.] Consequently, we can apply Theorem 3.1
with 7, = 1, and #o = 7. We simplify, at least conceptually, by using the Skorokhod
coupling theorem ([19], Theorem 4.30) which shows that we can assume that all
random variables are defined on the same probability space and that both 7, —
¢ and the limits (3.5)—(3.7) hold a.s. Since the limits Zg, Zy and Z; are a.s.
continuous, this means that a.s. (3.5)—(3.7) hold uniformly on the interval [0, f +1].
Taking ¢ = 7, (which a.s. is less that 7 + 1 for large 1), we see that, in particular,
a.s.

Ly (ty) = nly () + 02 Z 1 (tg A T) 4+ 0(n'/?)
(6.1) 5 R
= nly (ty) + 02 ZL(F) + o(n'/?),

by the continuity of Z; . Thus, since L,(t,) = —1,
(6.2) In(tn) = —n" 2 Z1(0) + o(n™'1?).

Moreover, by the mean-value theorem, for some &, in the interval [#,, 7,] or
[T, tnl,

(6.3) I (tn) = In(tn) — [n (1) = I, (Ea) (10 — ).
As n — 0o, we have 7, — f and t, — f, and thus, &, — f. Her}ce, the uniform
convergence of [/, (see Lemma 2.3) implies [/, (§,) — I'(f) = —e™'I'(p) = — pa. It
follows by (6.3) and (6.2) that a.s.
1 v _ 1
6=t = (= 4 00 JlaCe) =2 (20 + o).
po ap

Consequently, using the mean-value theorem again and the analogue of (6.1)
for H,, a.s., for some &, — 7,
n~ 2 Hy(ty) = n'?hy (1) + Zu () + o(1)
=n'"hy(tn) +n' 2R, &) (tw — ta) + Zu (F) + 0(1)
A v ] A
=n'"h,(Pn) + h/(ﬂaﬁzL(ﬂ + Zu(@) +o(1)
h'(p)
o

(6.4)

= "2,y () — Z1(t) + Zy (D) +o(1),

and similarly for B,. The result (3.10) follows since e(Corey) = %Hn (t,) and
v(Corey) = B, ().
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Finally, it is easily seen that if P(D > k) = 0, then h(p) = kp pk and either
I(1)=0and p=1,o0ri(p)>0for0< p <1and p=0. But we have assumed
that 0 < p < 1, so P(D > k) > 0 and the nonsingularity of the covariance matrix
follows from the nonsingularity in Theorem 3.1. O

PROOF OF THEOREM 3.5. Let 0 < §p < p, and let £ > 0 be so small that
So<p—e<p<pt+e<landl”>pB/2onl.:=[p—¢, p+el Sincel] — 1"
uniformly, it follows that [// > /4 > 0 on I, provided n is large. Hence, for such
n, I, has a unique minimum point p, in I,. Moreover, since /,, — [ uniformly,
ln(pn) =miny, [, — miny, [ = 0. On the other hand, 7 := mins, 1)\7,/ > 0, soif n
is large enough, then mings, 11\z, [, > /2 > miny, I, = [,(p,). Consequently, for
large n, pj, is the unique minimum point of /,, in [§¢, 1]. In the sequel we consider
only n such that such a unique minimum point exists, and we redefine p, to be this
minimum point. We have shown that the two definitions give the same result for
large n. In particular, p, € I, for large n. Since ¢ can be chosen arbitrarily small,
this shows that p, — p.

We change variables and define 7 := —1In p and 1, := —1In p, — 7. Thus, [(f) =
0, but [(t) > 0 for t > 0 with ¢ #¢. Suppose that 77 and 73 are any fixed numbers
with 7 < T <. Then 4 = min{l(¢) : t € [Ty, T2]} > 0. By the uniform conver-
gence of [, — [, minj7, 1,11, > n1/2 for large n. Hence, if T} <1, <T», and n is
large enough, then lvn(rn) —Ly(ty)/n= lvn(rn) + 1/n > n1/2, because L,(t,) =
—1. On the other hand, it follows from (3.9) that P(I,, (z,) — Ly(ty)/n>n1/2) —
0. Consequently,

(6.5) P(Th<t,<T)—0.
Similarly, if T < f, then
(6.6) PO<t,<T)—0.

By [17], Lemma 5.1 (a version of a classical result by Luczak [21]), there ex-
ists 6 > 0 such that whp G*(n, (d;)}) has no nonempty k-core with fewer that 6n
vertices. Choose T» such that Le 272 < §, and let §; := 8 — re 212 > (.

Since W, (0)/n = (2m — 1)/n — A, it follows by (5.4) that |%Wn(T2 A Ty) —

he 2w P50, and thus, whp, if 7, > Ta, then |1 W, (T2) — he 22| < 8y, and
thus, %Wn(Tz) < re 22 4 §; = 8. Hence, if 7, > T», then whp there are less than

én white balls remaining at 73, and thus even fewer at t,,, so the k-core has fewer
that 5n vertices. By the result just quoted, this shows that if 7,, > T5, then whp the

k-core is empty. In conjunction with (6.5), this implies that, for every fixed T} > 7,
(6.7) P(Corey # @ and 7,, > T1) — O.

We next replace the fixed 7} by a sequence t, — 7. We claim we can define 7, >
max{f, t,} in such a way that 1 — f and

(6.8) P(Corey # @ and 7, > 1,) — 0.
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Let us do so explicitly. For every i € N, we may define n; = max{n;,_; + 1, n}},
where n; is the minimum natural number such that, for all n > n; s

P(Corey # @ and 1, >+ 1/i) < 1/i.

[It is clear by (6.7) that n; exists.] The numbers n; form an increasing sequence.
Now define ¢/ =7 + 1/i for each n; <n < n;4. Then for n > n;,

1
P(Corey # @ and 7, > 1) < —.
i

Further, #/ — 7. Finally, we can let #, = max{t,/, #,}, and this is a sequence with
required properties.

We now define 7, := 1, At,.If 7, =1, then 7, > ¢, and thus, by (6.8), whp the
k-core is empty. Conversely, if t, </, then 7, =7, <1, <+ 1 for large n. Let
o := Ae 202 By (5.4) again, if 7, <7 + 1, then whp n= W, (1) > he 2% —
n2 > 0, and thus, there are some white balls left at t,,, which shows that there is a
nonempty k-core. Consequently, whp the k-core is empty if and only if 7, =1¢,.

Note further that 7, <t/ by definition, and #;, — 7. Moreover, by (6.6), for every
T <f,whp 1, > T and, thus, 7, > T. Consequently, 7,/ LI

We can thus apply Theorem 3.1, with 7y = . Since 0 < p < 1, the non-
singularity statement in Theorem 3.1 applies as in the proof of Theorem 3.4; in
particular, 02 = crgL > 0.

As in the proof of Theorem 3.4, we use the Skorohod coupling theorem [19],
Theorem 4.30 and assume that the limits (3.5)—(3.7) and 7, — f hold a.s. In par-
ticular, (3.7) then yields a.s., using 7, — 7 and the continuity of Z,

(6.9) n~ 2Ly (ry) =20, (1) + Zo(@) + o(1).

If 7, <1, and thus 7, = 7, and L,(t,) = L,(t,) = —1, then (6.9) yields
(6.10) n' 2l (1)) = = Z () + o(1),
and, since p, is the minimum point on an interval including 7,,,
(6.11) n' 2Ly (pn) = n' 2l () <0l (r)) = —ZL() + o(1).
In particular, for any ¢ > 0, if Corey # @, then whp 7,, < ¢, and, by (6.11), whp
(6.12) "2y (pa) < =Z1 (D) +&.

Conversely, if t, =t;, then a.s. 7, > 1, > t, (since 7, has a continuous distrib-
ution) so L, (t,) > 0. Moreover, (3.7) yields

(6.13) 0 <n V2L, (ty) =n' 2L, (ty) + ZL (D) + 0(1).
Consequently,

(6.14) nV20,(pn) = nV2 (1) = —Z1 () + o(1).
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In particular, for any & > 0, if Core; = &, then whp 7, =1, and, by (6.14), whp
(6.15) 02y (pa) = =Z1 () —e.

In the case (i) of the theorem, (6.12) fails for large n (and any ¢ > 0), and thus,
whp Core; = @. Similarly, in case (iii), (6.15) fails for large n (and any & > 0),
and thus, whp Corey # 9.

In case (ii), it follows similarly that if Z; () > —¢ + &, then (6.12) fails for
large n, and thus, whp Corey, = @, while if Z; (f) < —¢ — &, then (6.15) fails for
large n and thus whp Core; # &. Since ¢ > 0 is arbitrary, this means that whp
Corey # @ <= Z(f) < —¢, and thus, since Z; (f) ~ N(0, o) by (3.8),

P(Corey # @) — P(Z1 () < —¢) = D(~¢ /o),

as asserted.

Assume now that 7, = 7, < 1, so that the k-core is nonempty, and let us localize
7, more precisely. Note first that, since I'(p) =0and [”(p) = B > 0, it follows that
I'(y=0and ") = :=Bp* > 0.

Using Taylor’s formula and the fact that [/ (,) = 0, for some &, between t/
and ¢,

La(t) = Ly (ty) + L&D - (1, — 1),
and thus by (6.10), recalling L, (t,) = L, (),
6.16)  1V@E) - (1, — t0)? =072 (=ZL (@) — n"* 1 (p) + o(D).

Since 7, — 7 and 1, — 7, we have &, — 7 a.s., and thus, [/ (§,) = ["()) = > 0
a.s.
In case (ii) we thus have, when Z; (f) < —¢,

(6.17) (t) — 1) =277V (=ZL () — ¢ + o(1)).
If 7, > t,, then L,(t,) > 0 and (6.13) holds, which by (6.16) implies
(6.18) @& - (1) — tn)? < o™/,

which contradicts (6.17) for large n. Consequently, when Z; (f) < —¢, (6.17)
yields

(6.19) =1 =ta —n /B VA (=2ZL() — )"

+o(1)).

We now obtain from (3.6) [cf. (6.4)], recalling A/, (1,,) — ' () = — ph’(p),
Hy(14) = nhn (1) +n"*(Zp (5) + 0(1))

(6.20) = nhy (ty) + n(h, (t2) + o(1))(, — 1) + O (n'/?)

= nhy(pn) + 04 (1 (5)2/B) (=21 (B) — )" + o(1))
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and similarly for B,. The result follows, with Z := —Z (f)/o ~ N(0, 1), since
e(Corey) = %Hn(rn) and v(Corey) = B, (t,). (Note that Zg and Zp give insignif-
icant contributions in this case.)

In case (iii), we similarly obtain from (6.16)

() — tz)? = 28" 1l () (1 + 0(1))

and, since by (6.18) we can again exclude t, > 1, for large n,
(6.21) = tn =1y —tn = — 2/B) Pl ()] (1 + 0(D).

The random fluctuations here turn out to be of a smaller order. To capture them,
we note that, for large n, using the argument at the start of the proof [since now
In(pn) < 0], that [,(p) = 0 for exactly two values of p in I, say, p, and p),
with p — e < P, < pn < pn < p + &, and not for any other p € [8o, 1]. Let £, :=
—Inp, < ty, 80 an (,) = 0. By Taylor’s formula as for (6.16), also

(6.22) b=ty = = 2/B) 1l ()| (1 4 0(1)).
Finally, by Taylor’s formula again, for some &, between t,, and fns
(6.23) () = I (T) = I () = 1, (50) (T = ).
Since lv,; (tn) = 0, we similarly have for some &, between &, and #,,
(6.24) [ (&) =1,E) = 1, (6n) = (G — 1)1 E).

From (6.21) and (6.22), T, — p, ~ &y — ty, and s0 also &, — t, ~ iy — t,. Combining
this with (6.24), (6.22), as well as the fact that [/ (§/) — 1" (f) = 8, we obtain

I (&) = Bty — t) (1 4+ 0(1)) = =221 (pu) 1" (1 + 0(1)).
Hence, (6.23) and (6.10) yield
T — by = 1L (p) |20 228 TV (Z L (B) + 0(1)).

The result now follows by (3.5) and (3.6), analogously to (6.20), with Z’ :=
-2 ZL ().

For the final statements, from Taylor’s formula and I;,(p,) =0,
(6.25) (P = (B+0(D)(p ~ pn).
and hence
(D) = In(Pn) = 5(B +0(D) (B — pu)* = (2B) ™ + o)),

so, if l,;(ﬁ)2 = o(l,(p)), then I, (p,)/ 1, (p) — 1, which yields the first claim. The
second follows from (6.25) and b, (p,) — b,(p) = O(|p — pul), and similarly
for h,. O
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7. The simple graph G (n, (d;)]). We have proved Theorems 3.4 and 3.5 for
the random multigraph G*(n, (d;)7), and the next step is to show that they hold for
the random simple graph G (n, (d;)") too, that is, that they hold for G*(n, (d;)})
conditioned on this random multigraph being simple. For results that can be stated
as convergence in probability, or stating that some event holds whp, this transfer is
immediate: it suffices to have that

(7.1) liminfP(G*(n, (d;)7) is simple) > 0.

(As is well known (see, e.g., [22]), (7.1) holds under Condition 2.1(ii); see [16] for
a general necessary and sufficient condition.) For example, this holds in our pre-
vious paper [17]. However, with distributional results, such as those in the present
paper, the transfer to G(n, (d;)}) is much more delicate, and amounts to show-
ing that the variables we study are asymptotically independent of the event that
G*(n, (d;)}) is simple.

Our basic tool will be the following general probabilistic result. Recall from
Section 2 that an indicator (of some event) is a random variable taking values in
the set {0, 1}.

PROPOSITION 7.1. Assume that X,,, n > 1, and X are random variables with
values in some metric space 8 and that, for each n > 1, (Iyg)aca,, IS a (finite)
family of indicator random variables defined on the same probability space as X,,.
Let Wy := 3} e, Ina and let &, be the event

&y = {lo =0 for every a € A,} = {W, =0}.

Assume further the following, as n — oo:

() X, -5 x.
(i) For any fixed £ > 1, if we for each n select £ indices af, ..., a; € Ay, such
that IP’(IW? =-..= I”a? =1) >0, then
d
(7.2) X | yar =+ = Iygp = 1) = X.

(i) W, —d> W, where W is a random variable such that P(W = 0) > 0 and
the distribution of W is determined by its moments.
(iv) limsup,_, o E(W;/) < oo for every j > 1.

Then (X, | &) — X.

REMARK 7.2. The careful reader may observe that in (ii) it is conceivable
that, for some n, it is impossible to selectaf, ..., oy € A, satisfying the condition.
However, we may just ignore such n. Indeed, since we may take of = --- = oy,
this happens if and only if W,, =0 a.s., and if this happens for more than a finite
number of values of n, then necessarily W = 0 a.s. by (iii), so P(§,) — 1 and the
conclusion becomes trivial.
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PROOF OF PROPOSITION 7.1. Recall that X, —d> X is equivalent to P(X,, €
A) - P(X € A) for all measurable sets A C § such that P(X € 0A) = 0; see [2,
Theorem 2.1].

Fix such a set A; we thus want to prove that P(X,, € A | &,) — P(X € A). By
(7.2), foreach £ > 1,

(7.3) P(Xp € Al Lyt == lLgp = 1) ~5 P(X € A)

for every choice of of,...,a; € A, such that P(lygr = -+ = Iy = 1) > 0.
Moreover, (7.3) holds uniformly in all such choices, since otherwise we could
for each n select af, ..., ay such that the difference between the two sides in (7.3)
is maximal (for this ») and obtain a contradiction.

Assume first that P(X € A) > 0. Then P(X,, € A) > 0 for large n; we consider
such n only. Then, by (7.3) and assumption (i),

P(X,€Aand Iy, = = Ing, = 1)
E(Ina; -+~ Inay | Xn € A) = —— P(;(aleA) -
n
IED(XnGAllnocl:"':Inotgzl)
P(X, € A) ( nap nay )
P(X € A) +o(1)
= IF)(Inozl == II’LO([ = 1)

T P(X € A)+o(])
= (1 + 0(1)) E(Inal T In()lg)v

where o(1) — 0 as n — o0, uniformly in all choices of «, ..., a; € A, such that
E(Ipa, - - - Ina,) > 0. Furthermore, this holds also, trivially, if E(/,4, - - - Ine,) = 0.
Consequently, we can sum over all ¢y, ..., ay € A, and obtain

(7.4) E(W! | X, € A) = (14 o(1)) E(W)).

Now, assumptions (iii) and (iv) imply that E(W,f) — E(WY) for every £, and
thus, (7.4) yields E(W,f | X, € A) —> E(WY). By the method of moments, and (iii),

this implies that (W), | X, € A) —d> W, and thus,
PW,=0|X,€A)—P(W=0).
As a consequence, using (i) and (iii) again,
P(X, € Aand W, =0)

P(X,€Al|&,) = POV =0)
_P(W,=0|X, e AHPX, € A)
o P(W, =0)
. P(W =0)P(X € A) _B(XeA).
P(W =0)

This is precisely the result sought in the case P(X € A) > 0.
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When P(X € A) =0, then, trivially, by (i) and (iii),
P(X,€A PXeA
P(X,€A|&) < (Xn )—> ( )=O=]P’(XeA).
P(&n) P(W=0)
Consequently, P(X,, € A | §,) — P(X € A) for every measurable A with P(X €

9A) =0, and thus, (X, | €) - X. [

REMARK 7.3. The conditions in Proposition 7.1 may be weakened in several
different ways. First, we may allow some exceptional £-tuples of indices in (ii).
More precisely, it suffices that there exists, for every £ and n, a set B,; C A,
such that (7.2) holds when (af,...,ay) ¢ By, and further, for every fixed ¢,
Z(a? ..... ayeBy Ellna -+ Ingr) — 0 as n — 00. Second, we may replace (iii) and
(iv) by the assumptions that liminf,_, ., P(&,) > 0 and that there exists B < oo
such that M; :=limsup,_, ., E(W;/) < B/ ! for all j > 1. (The latter could be

weakened to the Carleman condition ) iM —12 00, see [10, Section 4.10].)
Indeed, M| < oo implies that the sequence (W,,), is tight, so every subsequence
has a subsubsequence converging in distribution to some W (that may depend on
the subsubsequence), and these assumptions imply that this W has to satisfy the

conditions in (iii). Hence, (X, | &) —d> X holds along all such subsubsequences,
which implies that it holds for the full sequence.

PROOF OF THEOREMS 3.4 AND 3.5 FOR G (n, (d;)]). To prove Theorems 3.4
and 3.5 for G(n, (d;)}), with the help of Proposition 7.1, we first check that the

conclusions can be put in the form X, —d> X, where X,, and X take values in
some metric space 4.

For Theorem 3.4 and Theorem 3.5(iii), this is immediate, with 8 = R?.

For Theorem 3.5(ii), we first observe that (3.11) is equivalent to 1[Core; #

a1 —d> Be(®(—¢ /o)), where Be(g) denotes a Bernoulli distribution with pa-
rameter g; here we can take, for example, § = R. If this holds, we then take
8 = [—00, 00)? and note that the second assertion in Theorem 3.5(ii) can be writ-
ten as

n~*(v(Corex) — by(pn)n, e(Corex) — Ahy(pn)n) NS

as random variables in [—o0, oo)z, for a certain random variable X with a point
mass ¢ (¢ /o) at (—oo, —00).

Finally, Theorem 3.5(i) can also be written as a convergence in distribution of
indicator variables (this time with a degenerate limit), but in this case, the transfer
to G(n, (d;)}) is actually immediate by the comments at the beginning of this
section.

We make one more modification for Theorem 3.5: we choose a sufficiently
small § > 0 and replace the condition Core; # & by e(Corey) > én; by [17],
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Lemma 5.1, and (7.1), these conditions are whp equivalent for both G*(n, (d;)")
and G(n, (d;)), so the modified theorem is equivalent to the original one.

In all cases we are thus in the setting of Proposition 7.1, with X,, some func-
tional of G*(n, (d;)"), and condition (i) satisfied, since it is just the statement that
the statement in question holds for G*(n, (d;)7).

We let A, := A, 1 Uy, Where s, is the family of all (unordered) pairs of two
half-edges at the same vertex, and > is the family of all pairs {{x1, y1}, {x2, 2}}
of two disjoint pairs of half-edges with x| and x, belonging to one vertex and y;
and y, belonging to another. For @ € 4,,, we let I, be the indicator of the event
that the pair(s) in @ occur in the random configuration. Then W,, is the number of
loops and pairs of parallel edges (other than loops) in G*(n, (d;)'), and &, is the
event that G*(n, (d;)") is simple.

As is well known, Condition 2.1 implies that W, LN Po(A), with convergence
of all moments, for some A< oo; see, for example, [16], Theorem 7.1. [More pre-
cisely, A = A + A2, where A =E (12)) /X.] Consequently, conditions (iii) and (iv)
in Proposition 7.1 are satisfied.

It remains to verify (ii). In our case, (ii) means that the results in Theorems 3.4
and 3.5 (modified as above) hold also if, for any fixed £, for every n, we select
a set of at most 2¢ disjoint pairs of half-edges and condition the configuration on
containing these pairs of half-edges. (Actually, we need this only for certain sets of
pairs, but it is just as easy to prove it for arbitrary sets. Note that the modification
in Theorem 3.5 is essential here, since, e.g., a set of k parallel loops always yields
a nonempty k-core.)

To see this, regard the half-edges in the selected pairs, as well as the edges in
G*(n, (d;)}) corresponding to these pairs, as special. We consider two approxi-
mations of the k-core Corey of G*(n, (d;)7). First, let G*(n, (d;))~ be the multi-
graph G*(n, (d;)}) with all special edges deleted, and let Core, be the k-core
of G*(n, (d;)})”. Since G*(n, (d;)])” is a subgraph of G*(n, (d;)]), we have
Core, C Corey. Second, apply the core-finding algorithm used in Section 3, but
with all special balls colored golden and thus immune to death and recoloring, and
let Core;r be the subgraph of G*(n, (d;)}) left at the end; thus, Core;r D Corey.

Since our variables X, are increasing functions of the numbers of vertices and
edges in the k-core, it is sufficient to show that the results of Theorems 3.4 and 3.5
(modified) hold also for Core, and Core,‘f. For Core,‘f, this follows, as remarked
at the beginning of Section 6, by the proofs for G*(n, (d;)}) above, since the pos-
sibility of golden balls was included in Theorem 3.1. The results for Core; follow
from Theorems 3.4 and 3.5, since the random multigraph G*(n, (d;)})~ is a ran-
dom multigraph of the same type as G*(n, (d;)}), but with O (1) vertex degrees d;
decreased (with a total change of at most 4k). Evidently, Condition 2.1 holds for
the modified sequence too, so Theorems 3.4 and 3.5 apply.

This shows that condition (ii) in Proposition 7.1 holds in all cases, and hence
its statement applies, showing that Theorems 3.4 and 3.5 hold for G (n, (d;)") too.

g
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REMARK 7.4. Unfortunately, we have not been able to use Proposition 7.1
in a similar way to show that Theorem 3.1 holds for G(n, (d;)") too. The reason
is that conditioning on the configuration containing even a single given pair of
half-edges will, as far as we can see, mess up the process of balls and bins and
introduce unwanted dependencies. And although we allow golden balls in Theo-
rem 3.1, there is no monotonicity like the one that allowed us to consider Core;r
and Core; above. We discuss another attempt to extend Theorem 3.1 to G(n, p)
in Appendix; see also Remark 8.7.

8. The random graphs G(n, p) and G(n,m). We derive the results for
G(n, p) and G(n, m) from our results for G(n, (d;)}) by conditioning on the de-
gree sequence. To see this in detail, let us be more general and consider a random
(simple) graph G,, with n vertices labeled 1, ..., n and some random distribution
of the edges such that any two graphs on 1, ..., n with the same degree sequence
have the same probability of being attained by G,,. [Note that G (n, p) and G (n, m)
are of this type.] Equivalently, conditioned on the degree sequence, G, is a random
graph with that degree sequence of the type G(n, (d;)7]) introduced in Section 2.
We may thus construct G, by first picking a random sequence (d;)" = (d[("))’ll with
the right distribution, and then choosing a random graph G (n, (d;)") for this (d;)].
(We assume that this is possible, which implies, in particular, that Y}, d; is even.)

We will assume that Condition 2.1 holds in probability in the following sense.
Asusual, we let u, = u,(n) be the (now random) number of vertices with degree r.

CONDITION 8.1. Let (d;)} = (di(”))’l’ be the random sequence of vertex de-
o0

grees of G,. Then, for some probability distribution (p,);2, independent of n,
with po < 1:

) uy/n:=#{i:di=r}/n LN pr foreveryr >0 asn — oo;
(ii) for every A > 1, we have ", u, A" =3}, Adi = Op(n).

We begin with a technical lemma.

LEMMA 8.2. If Condition 8.1 holds, we may, by replacing the random graphs
G, by other random graphs G|, with the same distribution, assume that the random
graphs are defined on a common probability space and that Condition 2.1 holds
a.s.

PROOF. From the Skorokhod coupling theorem ([19], Theorem 4.30) applied
to the random sequences (u,(n))22,, we may assume that the limit u,/n — p,
in (i) holds a.s., for every r > 0. To “derandomize” (ii) as well, we refine that
argument as follows. By (ii), for every j > 1 and k > 1, we may choose Cy_ ; such
that P(Y"; k% > Ck,jn) < 27%/j. We may assume that, for every k, Ck,j increases
with j. Now condition on the event &; := {}_; ki < Ck, jn for every k > 1}, and
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note that P(€;) > 1 — 1/;. Conditioned on &, Condition 2.1(ii) holds uniformly.
Let & := &. We apply the Skorokhod coupling theorem to (#,), conditioned on
€;\ &1 for every j > 1 such that P(§; \ &;_1) > 0O; this shows that we can
assume u,(n)/n — p, a.s. forevery r on €; \ &;_1, and we only have to combine
these pieces for j > 1. U

We define the functions b,, h, and [,, as before, but now conditioned on the
degree sequence (d;)’. Thus, we use (2.5)—(2.7) with P(X =) and E X replaced
by the random numbers u;/n and 2m/n = _;lu;/n, respectively. Note that these
functions are now random functions of p. [They depend on both p and (d;)’.]

Define further the (deterministic) functions b(p), h(p), [(p) as before, using
(2.4)-(2.7) with X = D having distribution (p,)g°.

By Lemmas 8.2 and 2.3, b, BN b, h, 2 hand Iy LN [, with convergence in
probability, uniformly on [0, 1] and together with all derivatives.

THEOREM 8.3. Let G, be as above and assume Condition 8.1.

If k =2, then Theorem 3.4 holds also for the k-core of G,; now by, h, and
I, are random functions independent of Zg, Zy, Z1; further, p, is random, and
pn —> .

Similarly, if k > 3, then Theorem 3.5 holds for G, too, with the following
modifications: (a) a unique minimum point p,, exists whp; (b) p, is random, and
Dn LN D, Li(pn) BN 0; (¢) py in (iii) exists whp (we can, if we like, use any sup-
plementary definitions to have the random variables always defined); (d) in (i), (ii)
and (iii), it suffices to have n'/*1,,(p,) convergent in probability, and ¢ in (ii) may
be random;, (e) Z should be independent of ¢ and (3.11) has to be rewritten as
P(Corey # @) — P(oc Z > ¢).

PROOF. The first statement (for k > 2) follows directly from Lemma 8.2 and
Theorem 3.4. Note that p, «, 7, and the distribution of (Zg, Zy, Z) do not depend
on the random (d;)'f, but only on the limit distribution (p,)g°.

The second statement (for k > 3) follows similarly from Lemma 8.2 and The-
orem 3.5, noting that if n'/21,(p,) converges in probability, we may include it in
the application of the Skorohod coupling theorem in the proof of Lemma 8.2, and
thus assume that it too converges a.s. For Theorem 3.5(ii), we also write the final

conclusion as (X, | Corer # Q) —d> (va/oZ — ¢ |oZ > ¢) for certain random
vectors X, and a vector v, and note that this and (3.11) together are equivalent to
E(F(X,); Corey # @) — E(F(vWoZ —¢);0Z > ¢)
for every bounded continuous function F on R?. [
We now specialize to G(n, p) and G (n, m), with p ~ A/n and m ~ An/2 for

some fixed A > 0, and observe first that Condition 8.1 holds and thus Theorem 8.3
applies.
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LEMMA 8.4. Consider either G(n, A, /n) or G(n,m), where m = A,n/2, and
assume that A, — X > 0. Then, Condition 8.1 holds, with p, = m,(L) and, thus,
D ~Po()).

PROOF. Condition 8.1(i) follows from (8.7) below, or by elementary estimates
of mean and variance which we omit; cf. (8.10).
For (ii), similar elementary estimates show that if M := sup A,,, then

n'Eu,(n)=0M"/r)
uniformly in > 0, and thus, for each A, n™! EY,u,(m)A"=0(). O

In the cases of G(n, p) and G(n, m), the random functions by, h,, [, are them-
selves asymptotically Gaussian processes. We give a precise statement.

THEOREM 8.5. Let by, hy, I, be the random functions defined above either for
the random graph G (n, A, /n) or for G (n, m) withm = A,n/2, where A, — A > 0.
Then, jointly in D0, 1],

8.1) 12(by (p) — brog) (1)) — Ug(p),
(8.2) n2(hn(p) = hpog,) (P)) — Un (p),
(8.3) n2(1,(p) = Ipocs, (P)) — UL (p),

where Up, Uy and Uy are continuous Gaussian processes on [0, 1] with mean 0
and covariances that satisfy, for0 < p <1 and v, » € {B, H, L},

(8.4) Cov(Uu(p), Ux(p)) = 0,,.(p),

where o, are given by (8.13)—(8.23) below and either (8.8) for G(n, A,/n) or
(8.12) for G(n,m). For G(n,m), Ur(p) = —-Ug(p).

PROOF. Consider first G(n, A, /n). It is shown in [1] (see also [18], Example
6.35) that each u, = u, (n) is asymptotically normal. More precisely,

(8.5) 02 (1 () — Eup(n)) == Uy ~ N (O, 9p),

where, recalling the notation (1.1),

— )2
Orr ::nli)rgon_l Varu, (n) :m(k)Z(% — 1) + 7, (M).

Moreover, with p, := A, /n,

r 2
(8.6) Eu,(n):n<n;l)pz(l_pn)n—l—r:n)‘_;'qe_)\n<1+0((r+l) ))
r:

n
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Hence, (8.5) is equivalent to

(8.7) 22 (up (n) — 7, (h)n) = Uy ~ NO, 9r,).

The proof extends immediately to finite linear combinations of u,(n), which
shows joint convergence in (8.5) and (8.7) for all r > 0; the covariances of the
limits are given by

r—=xE-—-»x1 B

88) ors :=Cov<Ur,Us)znram(x)( A

1) + 7 (M) dys.

Each of b,, h, and [, can be written as Y 2 a,(p)u,(n)/n, where a,(p) are
some continuous functions on [0, 1], not depending on n and such that a,(p) =
O(r). We claim that, for any such a, (p), we have in C[0, 1] (with the usual uni-
form topology)

(8.9) nV2 3 a(p) (e (n) — By (1) == Y ar(p) U
r=0 r=0

Indeed, by the joint convergence in (8.5), this holds for the partial sums Zf:o
for any finite R. Moreover, it follows easily from the exact formula for Var u, (n)
(see [18], Example 6.35) that, for any given M such that sup, A, < M,

(8.10) n~'Varu,(n) = O(M"/r!)

uniformly in » > 0, and it is then routine to let R — oo to obtain (8.9); see [2],
Theorem 4.2. Further, using (8.6) again, it follows that, in C[0, 1],

8.11) w2 a4 (p) (e () — 70 Gdn) = Y a, (p) Uy
r=0 r=0

It is shown in [15] that the above results for G (n, A,,/n) combined with a simple
monotonicity argument show that (8.7) holds, jointly for all » > 0, for G (n, m) too,
except that in this case U,, r > 0, have a different joint Gaussian distribution with
covariances

(r—2(Es—21) B

8.12) gn :=Cov<Ur,Us>=nr(x>ns<x>(— k

1) + 71 (X) 8.
(We still have E U, = 0.) Furthermore, elementary calculations, which we omit,
show that the estimates (8.6) (ignoring the middle part) and (8.10) hold for G (n, m)
too. Hence, again by first considering finite sums Z(If and letting R — oo, (8.11)
holds in C[O0, 1] for G(n, m) too.

Thus, (8.11) holds for both G(n, A,/n) and G(n, m), although the two cases
have different U,, which implies that (8.1)—(8.3) hold jointly, with U, Uy, Uy,
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given as linear combinations of U,, 1 <r < co. More precisely, let

T.(p) == Bir(p)Ui.

l=r

Q;(p):=>_ T:(p)

r=j
and, so as to preserve the analogy with (5.33)—(5.35), let

Uw(p) = p* 32, rU;.
Then

Up(p) := Qk(p),

Un(p):=kQx(p)+ Y Or(p),

r=k+1
UrL(p) :==Uw(p) — Un(p).
It is easy to see that Uy = 0 for G(n, m), and thus, Uy = —Upy, since [,,(p) +
h,(p) is deterministic by (2.7) when the number of edges is, or by (8.9) with
a=r.
Define, with ¢, given by (8.8) for G(n, A,,/n), and by (8.12) for G (n, m),

(8.13) vij(p) :==Cov(Ti(p), Ti(p) =D_ Y _ Bii(P)Bri(P)¢ir,

I=ir=j

8.14)  Yiw(p) = Cov(Ti(p), Uw(p)) = p*Y_ > Bii(p)reu

=i r=1

[Viw (p) =0 for G (n, m) because then Uy = 0], and further,

(8.15) 0/5(p) :=Cov(Qi(p), Qi (p) =D Y Y- (p),

=i r=j

o
(8.16) ofw(p) :==Cov(Qi(p), Uw(p)) =Y _ viw(p).
I=i
2p%A, for G(n, A, /n),
0, for G(n, m).
Then the expressions for o* are analogous to (5.42)—(5.47), which by (8.15)
and (8.16) and changes of summation order simplifies to

1) oty (p) = VarUw (p)) = {

(8.18) opp() =" Yij(p),

i=k j=k
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(8.19) opg ) =YY ivij(p),
i=k j=k
(8.20) ohn () =" ijvij(p),
i=k j=k
(8.21) opL(x) =Y Yiw(p) — of(x),
i=k
(8.22) ofi () =Y iviw(p) — ofy (x),
i=k
(8.23) ofL(x) =oww(x) —2) iviw(p) + ojpp (x).
i=k

Note that ¥;w (p), o}y (p) and oy, (p) vanish for G(n,m). [
We will now use Theorems 8.3 and 8.5 to prove Theorems 1.2 and 1.3.

PROOF OF THEOREM 1.2. By Lemma 8.4 and Theorem 8.3, Theorem 3.4
holds, with b,, h,,l, and p, random. Furthermore, Theorem 8.5 applies, and
since by, h,, [, are independent of Zp, Zy, Z; for every n by Theorem 8.3,
(Up,Uy,Uy) and (Zp, Zy, Z1) are independent. By Lemma 8.2, we may as-
sume that Condition 2.1 holds a.s., and by including further variables in the ap-
plication of the Skorokhod coupling theorem in the proof of Lemma 8.2, we may
further assume that (8.1), (8.2), (8.3), p» — p and (3.10) hold a.s. (This trick is
not essential, but we find it convenient to argue pointwise in the probability space,
i.e., for each realization of the family of random processes. Note that the O and o
terms that appear in this proof and the following are not assumed to be uniform
over all points in the probability space; the implicit constants may thus be random,
but they do not depend on n.)

By (2.13),forO < p <1,

_
Y 1(p)

Since A > ¢ = inf,~ou/Yr—1(n), the equation A = pu/vYr_1(n) has at least
one solution u > 0; see [17, Lemma 7.1]. We have defined i := ui()) to be
the largest solution, and thus, p = f1/X is the largest solution of (8.24). Since
/A =Yr_1() <1, wehave p=[/A withO < p < 1.

Since p = Y—1(Ap) = Yr—1(f1), (2.13) yields

(8.25)  a:=1'(p)=Ap(1 — Ay (1p)) = A1 (1) — Ame—a(ib)).

®24) I(p)=0 <= p=Yr1(Ap) <+ A
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By [17], Lemma 7.2 and its proof, for k > 3, and a simple calculation for k = 2,
a:=1'(p)>0.

Recall that, as in Theorems 3.4 and 8.3, p, is the largest zero in [0, 1] of [,
which is random, and that (8.3) holds a.s. We define, for n so large that A,, > cg,
the nonrandom p; as the largest value in [0, 1] such that Ipy(;,,)(p;) = 0. Applying
the above argument to A,, p; = i, /A,. Furthermore, by (8.3), a.s.,

(8.26) Li(PE) = Ly (Pn) = L (P = n = 2UL(PE) + o(n™1/2).

Since lpo(s,) = | = lpo() uniformly together with its derivatives, by (2.13) (or
using the same proof as for Lemma 2.3), it follows easily (cf. the proof of The-
orem 3.4) that p¥ — p; moreover, a.s., p, — p by Theorem 3.4, and [/, — I
uniformly by Lemma 2.3. Hence, Taylor’s formula yields a.s.

ln(Py) = In(Pn) = (B, — P)(I'(P) + (1)),
which, together with (8.26), yields
Pn— Py =—n"" a7 UL(PY) + o(n '),
A Taylor expansion of b, now yields a.s., using Lemma 2.3 and (8.1),
bu(Bn) = bu(By) +b'(P)(pn — Py) +o0(n™'/?)
= brog,) () + 1~ 2Up(H) —n P D (HUL(P) + o(n™'/?),
and similarly for h,(p,). Combined with (3.10), this shows that, with W, =
Z,(@)+Uy(p),ve{B, H, L},
n~'/2(v(Corex) — bpo(s,) (Py)n. e(Corer) — Shpog,) (Pi)n)
< (Wg —a™'B' (DYWL s Wi — 30~ 'h' (P)WL).
Since Ap = 1, Lemma 2.4 yields
(8.27) b(p) =yw (1) and h(p)= ayi—1(Q).

Similarly, for A,, bPo(A,,)(ﬁZ) = 1;//k()\nﬁ;lk) = 1ﬁk(lln) and hPo()\n)(pA:) = ,[:Ln X
Yk—1(fin). Moreover, by Lemma 2.4 again,

(828)  b'(p) =AY (Ap) = Amr—1(j1),

(829)  H'(p) = A(Yk—1(D) + A1 () = 2(Yk-1(D) + A2 ().

Thus, by (8.25), a~'b'(p) = a, and «~'h'(p) = a, given in (1.3) and (1.4).
Hence, the result follows with Z, := Wg(f) — a, W (f) and Z, := %WH(IA) —

2a;Wi(f). Since Cov(W,, W) = Cov(Zy(P), Z:.(F)) + Cov(Uy(p), Us(p)) =

Ovs given in (1.5), it follows that (1.6)—(1.8) hold. Since the distribution of

(Zp(t), Zy (1), Z1(1)) is nonsingular by Theorem 3.1, so is the distribution of
(Wg, Wy, W), and hence also the distribution of (Z,, Z.). 0O
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PROOF OF THEOREM 1.3. This is similar to the proof of Theorem 1.2. By
Lemma 8.4 and Theorem 8.3, Theorem 3.5 holds, with the modifications given in
Theorem 8.3, and we have D ~ Po(X) with A = ¢.

We begin by checking the conditions on the function / = Ipy;) in Theorem 3.5.
By the definition of A = cg, p/v¥r—1() > A for all u > 0, and equality holds only
for w = fi := uxr(cy); see [17], Lemma 7.2. It follows by (2.13) that [(p) > 0 for
0 < p <1 with equality only for p = p := i/A = ¥r—1(f1). Since i > 0, we have
O0<p<l.

Note that /i is the maximum point of ¥ (u)/u, and thus, %(Wk—l (/) =
0 for u = [a, which yields

Y1()  p 1

(8.30) Vi () =

A

Lok

Since p is a minimum point of /, I’(p) = 0. Further, differentiation of (2.13)
[using (8.30)] yields

B:=1"(p) = (=22 (Lp)) = =Wy ()
= A f(me2(R) — mi—3() = A (2 — k + m—2 () = A*B,
with E defined in (1.9). It is easily checked that, for u =k — 2,

Vi1 () i1 i (1) _ i w!
w1 prea() g k=1 k=14 )
<1 (k —2)1 k
< = <1,
Jgk —1\ % 2(k — 1) 0

and thus 1 #£ k — 2 by (8.30). Hence, B # 0, and thus 8 > 0.

We may thus apply Theorem 3.5. As in the proof of Theorem 1.2, we may
extend Lemma 8.2 and assume that all limits we know to hold in probability or
distribution by the results above actually hold a.s.

Fix some &g € (0, p). As in Theorem 3.5, let p,, be the (now random) minimum
point of [, in [8o, 1]; similarly, let p} be the (deterministic) minimum point of
Ipox,) 10 [0, 1]. By Theorem 3.5 and the assumption in the previous paragraph,
pn — p a.s. Further, an argument analogous to that used in the proof of Theorem
3.5 shows that p} — p.

Using (8.3), and the fact that p, and p;; are minimum points,

(8.31) Li(pn) < (P = IpoGy (P1) + 0~ PUL(pE) + o113,
(8.32)  Ipor,) (D) < Ipoi) (Pn) = n(Pn) — 0~ Y2UL(pn) + 0(n™1/%).

Since Uy is continuous, it follows that

(8.33) In(Pn) = leog,) (By) + 1~ PUL(P) + 0™ 1/?).
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For x > 0, we write I(p, x) := Ipox)(p) [as given in (2.13), with A replaced
by x]. Thus, /(p) = [(p, ») and lpo(s,) (p) =I(p, An). By (2.13), using [(p, 1) =0
and (8.30),

TP 0 = AP PYy 0P =~ () =~
Hence, using the simple Lemma 8.6 below,
poG) (By) = 1By, hon) ~ = P2 (ko — ).
Combining this with (8.33), we find that
834)  Ln(pn) = =P — ) (1 + (D) +n72UL(P) +0(n™'7?).

Thus, the asymptotic behavior of n'/21,( Pn) 1s the same as that of 200 = cp),
within O(1). Accordingly, each of the three cases in Theorem 1.3 is matched by
the corresponding case in Theorem 3.5. In particular, this proves part (i).

In case (ii), (8.34) yields

n' 1y (pn) > ¢ == —p*y + UL(P).
Taking o = O’LI/LZ as in Theorem 3.5, we may assume o Z = —Z (f) with { :=
—In p [indeed, this is how Z was defined in the proof of Theorem 3.5, see the line
following (6.20)]. Thus,
0Z—¢=-Z.(H)—UL(p)+ p*y =—Wr + p’y.
where Wy, := Z;(f) + U (p), just as in the proof of Theorem 1.2.
Furthermore, from (8.31) and (8.32),

Ipoi,) (Pn) < Ipogn,) (P) + 0(n™1/?).

On the other hand, a Taylor expansion around the minimum point p;; yields

$35) IPo() () = poa,) (B) + 3 (o () + 0(1) (B — P’
= IpoGy) (P + (B/2 + 0(1) (pn — ),
and thus

- - — _ 2 _
P — P = O(lpoy (Bn) — ot (5)) ' = 0(n™1/4).

Moreover, again by Lemma 8.6, p) — p = O(|A, —A|) = O (n~1/?), so we see that
Pn—p= o(n*1/4). Consequently, from (8.1) [since b = bpy()], we obtain

bu(Pn) = bpog,) (Pn) + O™ Y?) = bpoy (P) + Oy — Al + | pn — pl + 17 1?)
=b(p) + o4,
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and similarly for 4. It follows that in the conclusion of Theorem 3.5(ii), the random
b, (py) and h,(p,) may be replaced with b(p) and h(p). Upon combining (2.13)
with I’(p) = 0, (8.29) simplifies to

(8.36) h'(p) =2xp —1'(p) =24p,

and Theorem 1.3(ii) follows.
In case (iii), n =12 = 0 (A, — cx), s0 (8.34) yields

(8.37) ~1y(Pn) = P*(on — ci) (1 +0(1)).

As in the proof of Theorem 1.2, let p = fi,/A, be the largest zero in (0, 1] of
lPo(A,,)- By (8.33) and (8.37),

o) (Pr) = IPo(i) (P) = ~IPo) () = ~ln(Pn) + O (/%) ~ 2 (hn = 1),
s0, using a Taylor expansion similar to (8.35),
b= By~ Q/B) 2 p o — )2,

Hence, by Taylor again, since llgo(x,,)(ﬁ;) =0 and ll’)’o(kn)(ﬁ;';) —1"(p) =B,

(8.38) oo (B) ~ 2B) /2 pGon — c)' /2.
Let p, be as in Theorem 3.4 (now with [,, random). By (8.3),
1Po(3) (Pr) — Po(ry) (P) = IPo(h) (Pn) = IPo(r) (Pn) — ln(Pn)
=—Ur(pn~? +om™1?).

Hence, for large n, using a Taylor expansion at p) [as lgo(xn) is uniformly
bounded],

IpoGy) (B — 1™ %) = Ipo) (B)) — 04Ty (B + O (™12
= IpoG) () + O™ —n VA1 ().
Then from (8.38), for large n,
Ipoa) (B — 1) = Ipogiy (Pn) + O™ /%) —n V422 p(y — c) '/
< Ipo(r,)(Pn),

since n= Y2 = o(n V4 (ny — c) V). Similarly, we see that Ipo(,,)(Pn) < Ipo(,) X
(p¥ +n~Y*). Thus, for large n, p —n='* < p, < p* +n~1/* and, by the mean
value theorem,
5= Ipo(2,) (Pn) — Ipo(a,) (D))

@BV P — )21 +o(1)

=—2B) " 2p7 O — ) VPV (UL (D) 4 0(1)).

bn —
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Hence, by (8.1) and the mean value theorem,
bn(Pn) = brog,) (Pn) + O(n~'/?)
= bpo(,) (P) + (b (D) + o(D) (pu — p) + O(n™'/%)
=b 5¥) =172 5—1 L ooN=1/2 1727 A N
= bpo(,) (D) — 2B) 7P (i — ) n (B (PIUL(P) + 0(1)),

and similarly for h. Consequently, we can replace the random b,(p,) and
hn(pn) in (3.12) by the deterministic bpoa,)(P)) and hpo,)(P)), provided we
also replace Z' = —(28)~'2Z(f) by Z' — 2B)~2UL(p) = —2B)~V/*Wy.
The proof is completed by (8.27), (8.28), (8.36) and (8.37), taking Z’' :=
—2B) V2 p WL =B 2 WL

LEMMA 8.6. Let l(p, x) be a twice continuously differentiable function in a

neighborhood of a point (p, X), and assume that %(ﬁ, x)=0and %(ﬁ, x) #0.
Then there exist 8, > 0 such that, if |x — X| < &, then there is a unique p(x)
with | p(x) — p| < & such that %(p(x), x) = 0. Moreover, as x — X, p(x) — p =

O(|Jx — x|) and

al
(8.39) I(p(x),x)=(x —)?)(8—x(13,)?)+0(1)).

PROOF. The existence of p(x) follows by the implicit function theorem ap-
plied to d//dp, which also shows that p(x) is a differentiable function. Hence,
p(x) — p=pkx)— p(x)=0(x — x|). Furthermore, x > [(p(x), x) is differen-
tiable and

d a . .., al . al ..
—I(p(x), X)|y=t = — (P, X)p (x) + —1(p,x) = —L(p, x),
dx ap 0x ox

and (8.39) follows. [

PROOF OF THEOREM 1.4. Fix x € (—00, o0) and let m = m(n) := [cxn/2 +
xnl/zj and A, =2m/n. Note that A,, — c; and nl/z(kn —c¢r) — 2x. Then

n_l/z(M— %kn) <x <<= M<mh)
<=  G(n,m) has a nonempty k-core.
By Theorem 1.3(ii), the probability of this converges to ®(2x p*/o). [
Just as before [see (3.1)=(3.3)], we denote by (1) := by (e™"), hy(t) := hy(e™),

lv,, (t) :=1,(e™"). Note that these functions now are random functions of 7. [They
depend on both ¢ and (d;)7.]
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REMARK 8.7. In the proofs of Theorems 1.2 and 1.3 the randomness in the
limit comes from U, and Z,, v € {B, H, L}, and they always end up in the com-
bination W, = Z, () + U, (p). Moreover, the proofs use arguments similar to the
proofs of Theorems 3.4 and 3.5, and there is some repetition. It would be more
satisfactory, in our opinion, if one could make a direct proof of Theorems 1.2 and
1.3 that combines Z and U to W at an early stage.

Indeed, if one could prove that Theorem 3.1 holds for G(n, (d;)}) too (see Re-
mark 7.4 and Appendix), then Theorem 8.3 would extend to show also that The-
orem 3.1 would hold for G, with b, h,, [,, defined by (3.1)—(3.3) random. For
G(n, Ay /n) and G (n, m) (assuming as always m = A,n/2 and A, — A > 0), The-
orem 8.5 would then imply that Theorem 3.1 holds with bu, i, Iy replaced by
the deterministic bpoy,)(e "), bpo,)(€™"), bpo,)(e™"), and Z,(r) replaced by
Z,(t) + U,(e™"). Theorems 1.2 and 1.3 then would follow by the same proofs as
Theorems 3.4 and 3.5.

Even if we cannot (yet?) make the first step in this argument rigorous, it gives a
strong intuitive motivation. To strengthen this intuition further, observe that we can
construct a random multigraph G, as follows: first let (d;) have the distribution
of the sequence of vertex degrees in G(n, A,/n) [or G(n,m)], and then, given
(d)7, let G = G*(n, (d;)}). [Note that, if we were to take G(n, (d;)}]) instead,
we would get back G (n, A,,/n) or G(n,m).] For this random multigraph, the proof
just outlined works fine, because Theorem 3.1 holds for G*(n, (d;)7). On the other
hand, the proofs of Theorems 1.2 and 1.3 above go through verbatim for G;' too.
This shows that both proofs (when applicable) have to give the same result, and is
another intuitive motivation for Theorems 1.2 and 1.3, as well as for the appearance
of the variables W,,.

APPENDIX

We certainly conjecture that Theorem 3.1 holds for G(n, (d;)") too, although
we have failed to prove it; see Remark 7.4. Since this extension would give an
alternative (and somewhat simpler) proof of Theorems 1.2 and 1.3 (see Remark
8.7), we will discuss another idea of how to prove it here. In principle, it seems
possible to use this method to give a proof of Theorem 3.1 for G(n, (d;)'), but
verifying the conditions has turned out to be much harder than we expected. It
seems intuitively obvious that they hold, but our attempts to check them rigorously
have ended up in very technical estimates that we so far have not had the energy
to complete. Perhaps a reader can find a simple argument.

The idea is to use the following extension of Proposition 4.1, which yields joint
convergence of the M, together with some integer-valued processes N, that con-
verge to a Poisson process. In our conceived application, each time Proposition
4.1 is used in Section 5, we would use Proposition A.1 with N, (¢) being the num-
ber of loops plus the number of multiple edges (excluding loops) that have been
created up to time ¢. We would also have to count loops and multiple edges cre-
ated after stopping (i.e., in the core), for example, by stopping the processes in M,
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but letting N, continue, with half-edges being paired by a suitable process until
none are left. It is well known that then N, (c0), the number of loops and mul-
tiple edges in G*(n, (d;)}), converges to a Poisson distribution (see, e.g., [16]),
which fits well with the conclusions below. [Moreover, by speeding up the process
at the end, we can assume that it is completed before some finite time 7', so that
Nyp(00) = Np(T).]

A compensator A, satisfying (ii) below is easily expressed as an integral
A, () = fé an(s)ds, where a,(t) is the rate which with loops or multiple edges
are created. For example, if the last white ball colored red happens to be in a bin
with j remaining white balls, loops are created with rate r; the rate for creating
multiple edges is more complicated and depends on the numbers of edges already
created with that bin (= vertex) as an endpoint, and the remaining number of balls
at the other endpoints. The rate a,(¢) is thus random and fluctuates rapidly as a
function of ¢, but it seems almost obvious that a law of large numbers holds and
that the integral A, (¢) converges to a nonrandom function as in (iii) below; how-
ever, as said above, we have failed to find a completely rigorous proof.

PROPOSITION A.1. Suppose that, in addition to the assumptions in Propo-
sition 4.1, the following holds, for some right-continuous filtration of o -fields
Fun = (Fn () =0 with respect to which M, is a martingale:

(i) Nu(t), t =0, is an increasing adapted integer-valued stochastic process
with N, (0) = 0 and all jumps equal to +1. [That is, AN, (t) € {0, 1} for all t > 0.]
(i1) A, (1), t =0, is a continuous stochastic process with A, (0) = 0 such that
N, (t) — A, (t) is a martingale. (Thus, A, is the compensator of Ny.)
(iii) For each fixedt > 0, as n — 0o, A, (1) LN A(t), where A(t) is a nonran-
dom continuous real-valued function.

Then (M,,, Ny,) LN (M, N) as n — oo, in D([0, 00); RItY), where M is as in
Proposition 4.1 and:

e N is a Poisson process with intensity dA(t), that is, an increasing integer-
valued stochastic process with independent increments such that N (0) = 0 and
N(t) — N(s) ~Po(A(t) — A(s)) when 0 <s <t;

e M and N are independent.

In particular, for any T < oo, the conditional distribution L(M, | N,(T) = 0)
converges to the distribution of M.

It is easily seen that, under additional (weak) conditions, we may take T = oo
. . . d o
too in the last statement; we omit the details. Note that M,, — M by Proposition

4.1 and N, LN N by [11], Theorem VIII.3.36; hence, only the joint convergence
is new.
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PROOF OF PROPOSITION A.1. Note that (M, N) is a stochastic process with
independent increments, and that M is a martingale.

We will rely heavily on results in Jacod and Shiryaev [11], Chapter VIII. We
therefore use the notation in [11], Chapters II and VIII. (This includes writing n
as a superscript rather than subscript.) Let X" := (M", N*) and X := (M, N). We
will sometimes use subscripts M, N or X to indicate the process under considera-
tion; thus, the characteristics ([11], I1.2.6) of X" are denoted by (BY, C%, vy), and
SO on.

We choose a continuous truncation function A : IR — RY. [Thus, Ay (x) = x
when |x| is small and hps(x) = 0 when |x| is large.] Further, let ¥ :R — R be a
continuous function with ¥ (x) = 1 when |x| <1 and ¥ (x) = 0 when |x| > 2, and
define h:RIt! — RI+! by

h(x,y) =@ hpux), v (xDY2y)y).
Then, 4 is a continuous truncation function in R?+!. Note that, since AN" € {0, 1},

h(AX™) = (hy(AM™),0). Consequently,
X" (h); ==X =Y (AX] — h(AXY)) = (M" (ha)s, 0).

s<t
Similarly, since M is continuous and AN € {0, 1}, h(AX) =0, and
X(h) =X, =) (AXy — h(AXy)) = (M}, 0).
S<t

It follows immediately from the definitions [11], I1.2.6 and I1.2.16 that

By = (B, 0),
G _ chl. 1<ij<q,
0, i=q+lorj=qg+1,

and similarly for By and C x. Consequently, the conditions [Sup-B5] and [y5-R ]
(see [11], VIII.2.1-2.2) for X" and X are equivalent to the corresponding condi-
tions for M"™ and M.

The conditions [Sup-B5] and [y5-R. ], together with [35 -R4], hold for M" and
M by [11], Theorem VIII.3.12 and Lemma VIIIL.3.15 (note that [Var-8s] implies
[Sup-Bs]), since [11], VIIL.3.14, follows from our (4.4) and [11], VIIL.3.12(b)(ii),
is (4.3); cf. the proof of [14], Proposition 9.1. Consequently, [Sup-fs] and [y5-R ]
hold for X" and X.

Next, let g € C(R? +1) [11], VIL.2.7; thus, g is a bounded, continuous function
R4*! — R such that g(x) = 0 when |x| is small. Let go(y) := g(0, y); then go €
Cr(R).

Define, using the notation in [11], II.1.5, the process

(A.1) DI := (g % V), — (g0 * V);.
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Then ﬁ;’ is the predictable compensator of the process (with the definition [11],
II.1.16)

= (g = (gox )= g(AX"(5) — > go(AN"(s))

s<t s<t

= (§(AM"(s), AN"(5)) — g(0, AN"(s))).

s<t

For every p > 0, there exists § > 0 such that, if |x| < 4§, then g(x,0) =0
and [g(x, 1) — g(0,1)| < p. Let K :=sup|g|, A*M"(t) := sup;, |AM"(s)| and
J§ () == < 1[|AM" (s)| > 6]. Then,

|D}'| < 255,(2K1[|AM”(S)| > 814+ pAN"(s)) =2K J{(t) + pN"(1).
Thus, D is L-dominated ([11], L.3.29) by 2K J§'(t) + pN"(t), and thus also
by F; :=2KJ§(t) + pA"(t). Note that F is increasing and that AF; = 2K x

1[|AM"(¢t)| > §]. Consequently, the domination inequality ([11], Lemma 1.3.30)
yields, for all &, n > 0,

P(D! > e) < 1<n+E<SUPAF>) LP(F 2 7)

s<t
(n+2KP(J§ @) > 1))+ P(J§ ) > 0) + P(pA"(t) > n)

<!

T
2K

=5 (? t 1) P(A™M" (1) > 8) + P(pA" (1) Z m).

As remarked above, [65—R+] holds for M and M, which by [11, VIIL.3.5] yields

A*M" (1) L 0asn— oco. Consequently, for any ¢, n, p > 0, recalling (iii),

11msupP(|D"| >¢e)<-— —HP’(,oA(t) > 7).

n—o0

Letting first p — 0 and then n — 0, we see that IP’(|D;’| >¢) — 0, that is,
(A2) pr 0.

Moreover, since N" is a point process, vy, is the random measure dA”" () x
81, where 81 denotes a point mass at 1. Similarly, AX; = (0, AN;) equals (0, 0)
or (0, 1), and thus, vy = dA(t) x §(,1). Hence (cf. the proof of [11], Theorem
VIIL.3.36),

(80 % vi)r = go(DA™ (1) = go(1)A(1) = g(0, A(r) = (g % vx);.

Combining this with (A.1) and (A.2), we see that (g * vy); LN (g * vx)s, which
verifies [852-R4 ] and thus [§5,1-R ] for X" and X.

The result X" —d> X now follows by [11], Theorem VIII.2.17. [
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