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Let P be a simple, stationary point process on R4 having fast decay of
correlations, that is, its correlation functions factorize up to an additive error
decaying faster than any power of the separation distance. Let P, :=P N W,
be its restriction to windows W,, := [—%nl/d, %nl/d]d C RY. We consider
the statistic H,f = xep, §(x, Pn) where &(x,Py) denotes a score func-
tion representing the interaction of x with respect to P,,. When & depends
on local data in the sense that its radius of stabilization has an exponential
tail, we establish expectation asymptotics, variance asymptotics and central
limit theorems for H,f and, more generally, for statistics of the re-scaled, pos-
sibly signed, &-weighted point measures ui = xeP, E(x, Pn)d,—1/dy, as
W, 1 R9. This gives the limit theory for nonlinear geometric statistics (such
as clique counts, the number of Morse critical points, intrinsic volumes of
the Boolean model and total edge length of the k-nearest neighbors graph) of
a-determinantal point processes (for —1/a € N) having fast decreasing ker-
nels, including the S-Ginibre ensembles, extending the Gaussian fluctuation
results of Soshnikov [Ann. Probab. 30 (2002) 171-187] to nonlinear statis-
tics. It also gives the limit theory for geometric U -statistics of «-permanental
point processes (for 1/« € N) as well as the zero set of Gaussian entire func-
tions, extending the central limit theorems of Nazarov and Sodin [Comm.
Math. Phys. 310 (2012) 75-98] and Shirai and Takahashi [J. Funct. Anal.
205 (2003) 414-463], which are also confined to linear statistics. The proof
of the central limit theorem relies on a factorial moment expansion originat-
ing in [Stochastic Process. Appl. 56 (1995) 321-335; Statist. Probab. Lett.
36 (1997) 299-306] to show the fast decay of the correlations of &£-weighted

point measures. The latter property is shown to imply a condition equivalent

to Brillinger mixing, and consequently yields the asymptotic normality of /,L,El

via an extension of the cumulant method.
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1. Introduction and main results. Functionals of geometric structures on fi-
nite point sets X C R? often consist of sums of spatially dependent terms admitting
the representation

(1.1) D E(x,X),
xXeX

where the R-valued score function &, defined on pairs (x, X), x € X, represents
the interaction of x with respect to X, called the input. The sums (1.1) typically
describe a global geometric feature of a structure on X in terms of local contribu-
tions £(x, X).

It is frequently the case in stochastic geometry, statistical physics and spatial
statistics that one seeks the large n limit behavior of

(1.2) Hf :=H;(P):= ) &(x,Pn).

xePy,
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where £ is an appropriately chosen score function, P is a simple, stationary point
process on R4, and P, is the restriction of P to W, := [—%nl/d, %nl/d]d. For
example, if P, is either a Poisson or binomial point process and if & is either
a local U-statistic or an exponentially stabilizing score function, then the limit
theory for Hf is established in [5, 15, 27, 29, 40, 42, 45, 48]. If P, is a rarified
Gibbs’ point process on W, and £ is exponentially stabilizing, then [50, 54] treat
the limit theory for H,f .

It is natural to ask whether the limit theory of these papers extends to more gen-
eral input satisfying a notion of “asymptotic independence” for point processes.
Recall thatif £ = 1 and if P is an @-determinantal point process with ¢ = —1/m or
an a-permanental point process with &« = 2/m for some m in the set of positive in-
tegers N (resp., P is the zero set of a Gaussian entire function), then remarkable re-
sults of Soshnikov [53], Shirai and Takahashi [52] (resp., Nazarov and Sodin [37]),
show that the counting statistic P, (Wp,) := }_,cp, llx € W,] is asymptotically

normal. One may ask whether asymptotic normality of H,‘,s still holds when & is
either a local U -statistic or an exponentially stabilizing score function. We answer
these questions affirmatively. Loosely speaking, subject to a mild growth condition
on Var Hf, our approach shows that H,f is asymptotically normal whenever P is a
point process having fast decay of correlations.

Heuristically, when the score functions depend on “local data” and when the
input is “asymptotically independent,” one might expect that the statistics H,'?
obey a strong law and a central limit theorem. The notion of dependency on “lo-
cal data” for score functions is formalized via stabilization in [5, 15, 40, 42, 45].
Here we formalize the idea of asymptotically independent input P via the notion
of “fast decay of correlation functions.” We thereby extend the limit theory of
the aforementioned papers to input having fast decay of correlation functions. A
point process P on R? has fast decay of correlations if for all p,q € N and all
X1y oenXpyg € R4, its correlation functions ,o(p+‘7)(x1, ..., Xpyq) factorize into
,0(1’) (x1,... ,xp)p(‘f)(xp+1, ..., Xpyg) Up to an additive error decaying faster than
any power of the separation distance

sc=d({x1, .. xph {Xpgts oo X ptg))
(1.3)
= inf lx; — x|
ie{l,...,p},jelp+1,...,p+q}

as at (1.10) below. Here |x| denotes the Euclidean norm of x € R?. Roughly speak-
ing, such point processes exhibit asymptotic independence at large distances. Ex-
amples of such point processes are given in Section 2.2. Point processes with fast
decay of correlations are called “clustering point processes” in statistical physics
[32, 34, 37]. We shall avoid this terminology since, at least from the point of view
of spatial statistics, it suggests that the points of P clump or aggregate together,
which need not be the case.
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If either P has fast decay of correlations and & is a local U -statistic or if P
has exponentially fast decay of correlations and £ is an exponentially stabilizing
score function, then with §, denoting the point mass at x, our main results establish
expectation and variance asymptotics as n — 00, as well as central limit theorems
for the re-scaled, possibly signed, &-weighted point measures

(1.4) 1= E(, Pu)8 -y,

xeP,

thereby also establishing the limit theory for the total mass of ,ufl given by the
nonlinear statistics Hj. .

As shown in Theorems 1.12—1.15, this yields the limit theory for general non-
linear statistics of «-determinantal and «-permanental point processes, the point
process given by the zero set of a Gaussian entire function, as well as rarified
Gibbsian input.

The benefit of the general approach taken here is four-fold: (i) we establish the

asymptotic normality of the random measures Mi, with P either an a-permanental

point process (with 1/« € N), an a-determinantal point process (with —1/« € N)
or the zero set of a Gaussian entire function, thereby extending the work of Sosh-
nikov [53], Shirai and Takahashi [52] and Nazarov and Sodin [37], who restrict
to linear statistics, (ii) we extend the limit theory of [5, 29, 40—42, 45], which is
confined to Poisson and binomial input, to point processes having fast decay of
correlations, (iii) we apply our general results to deduce asymptotic normality and
variance asymptotics for geometric statistics of input having fast decay of correla-
tions, including statistics of simplicial complexes and germ-grain models, clique

counts, Morse critical points, as well of statistics of random graphs (cf. Section 2.3

of [10]), (iv) our general proof of the asymptotic normality of ,ui relates the fast

decay of correlations of the input process P to a similar fast correlation decay for
the family of &-weighted (point) measures

(1.5) Y E(x, Pu)dy,

X€Py,

consequently implying Brillinger mixing of these measures, and thus directly re-
lating the two concepts: Fast decay of correlations implies Brillinger mixing.
Given input P having fast decay of correlations, an interesting feature of the
measures ,ui is that their variances are at most of order Vol;(W,), the vol-
ume of the window W,, (Theorem 1.12). This holds also for the statistic ILAInE =
> xep, §(x, P), which involves summands having no boundary effects. An inter-
esting feature of this statistic is that if its variance is o(Vol;(W,,)) then it has to be
O(Volg_1(dW,)), where 0W,, denotes the boundary of W,, and Vol;_1(-) stands
for the (d — 1)th intrinsic volume (Theorem 1.15). In other words, if the fluctua-

tions of I:If are not of volume order, then they are at most of surface order.
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Coming back to our setup, when a functional H,f (P) is expressible as a sum of
local U -statistics or, more generally, as a sum of exponentially stabilizing score
functions &, then a key step towards proving the central limit theorem is to show
that the correlation functions of the &-weighted measures defined via Palm expec-

tations €y, ., (cf. Section 1.1) and given by
m Kt kp+4)(x1,...,xp+q;n)
(1.6) =By oy B P L E (g, Pu)rt9)
X P(p—HD(xl, ooy Xptq),s

similar to those of the input process P, approximately factorize into
PRI kp)(xl, e X n)m(kp-H ,,,,, kp+q)(xp+l’ e Xpigi 1),

uniformly in n < oo, up to an additive error decaying faster than any power of
the separation distance s, defined at (1.3). Here xi, ..., x,4, are distinct points
in Wy, and ky,...,k,, € N. This result, spelled out in Theorem 1.11, is at the
heart of our approach. We then give two proofs of the central limit theorem (The-
orem 1.13) for the purely atomic random measures (1.4) via the cumulant method,
and as a corollary, derive the asymptotic normality of Hf (P) and [ f dui, fa
test function, as n — 00. The proof of expectation and variance asymptotics (The-
orem 1.12) mainly relies upon the refined Campbell theorem.

In contrast to the aforementioned works, our proof of the fast decay of cor-
relations of the &-weighted measures depends heavily on a factorial moment ex-
pansion for expected values of functionals of a general point process P. This ex-
pansion, which originates in [8, 9], is expressed in terms of iterated difference
operators of the considered functional on the null configuration of points and in-
tegrated against factorial moment measures of the point process. It is valid for
general point processes, in contrast to the Fock space representation of Poisson
functionals, which involves the same difference operators but is deeply related to
chaos expansions [30]. Further connections with the literature are discussed in the
remarks following Theorems 1.14 and 1.15.

Our interest in these issues was stimulated by similarities in the methods of [4,
5, 32, 50] and [37]. The articles [5, 50] prove central limit theorems for stabilizing
functionals of Poisson and rarified Gibbsian point processes, respectively, while
[37] proves central limit theorems for linear statistics »_,.p, &(x) of point pro-
cesses having fast decay of correlations. These papers all establish the fast decay
of correlations of the &£-weighted measures as at (1.21) below, and then use the
resulting volume order cumulant bounds to show asymptotic normality. This paper
unifies and extends the results of [4, 5, 37, 50, 52] to input having fast decay of
correlations. The idea of using correlation functions to show asymptotic normal-
ity via cumulants goes back to [32]. The earlier work of [34] has stimulated our
investigation of variance asymptotics.
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Having described the goals and context of this paper, we now describe more
precisely the assumptions on allowable score and input pairs (&, P) as well as our
main results. The generality of allowable pairs (§, P) considered here necessitates
several definitions which go as follows.

1.1. Admissible point processes having fast decay of correlations. Throughout
P c R¥ denotes a simple point process. By a simple point process, we mean a
random element taking values in A/, the space of locally finite simple point sets
in R? [or equivalently Radon counting measures p such that u({x}) € {0, 1} for
all x € R?] and equipped with the canonical o-algebra B. Given a simple point
process P, we interchangeably use the following representations of P:

P():=)Y 8x,()  (random measure);

P:={Xi}i>1 (random set),

where X;,i > 1, are R4 -valued random variables (given a measurable numbering
of points, which is irrelevant for the results presented in this paper). Points of R¢
are denoted by x or y whereas points of (R?)*~! are denoted by x or y. We let 0
denote a point at the origin of R,

For a bounded function f on R? and a simple counting measure u, let u(f) :=
(f, 1) denote the integral of f with respect to w. For a bounded set B C RY, we
let w(B) = n(1p) = card(u N B), with p in the last expression interpreted as the
set of its atoms.

For a simple Radon counting measure p and k € N, its kth factorial power is

Z 5(x|,...,xk) when M(Rd) >k,

distinct x1,...,xy €M
0 otherwise.

u®

Note that 1 is a Radon counting measure on (RY). Consistently, for a set
X C RY, we denote X® = {(x1,...,x0) € RHF : x; € X, x; # xj fori # j}.
The kth order factorial moment measure of the (simple) point process P is defined
as a® () :=EP® () on (RY), that is, «®(-) is the intensity measure of the
point process P®(.). Its Radon-Nikodyn density p®© (x1, ..., x) (provided it ex-
ists) is the k-point correlation function (or kth joint intensity) and is characterized
by the relation

a®(By x -+ x Bk)=E< [1 P(B,-))

1<i<k
(1.7)
= o®(x1, .. xp) dxy ... dxg,
By x---xX By
where By, ..., By are mutually disjoint bounded Borel sets in R?. Since P is sim-

ple, we may put p©) to be zero on the diagonals of (R?)X, that is on the subsets
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of (R?%)* where two or more coordinates coincide. The disjointness assumption is
crucial as illustrated by the following useful relation: For any bounded Borel set
B Cc R? and k > 1, we have

s a® (B =E(P(B)(P(B) —1)...(P(B) —k + 1))

:/Bk,o(k)(xl,...,xk)dX1...dxk.

Heuristically, the kth Palm measure Py, ., of P is the probability distribution of
‘P conditioned on {xi, ..., xx} C P. More formally, if a® is locally finite, there
exists a family of probability distributions Py, _ , on (N, B), unique up to an
a®©-null set of (RY)*, called the kth Palm measures of P, and satisfying the dis-
integration formula

E( Z f(xlv---,Xk;P))
(1.9) (X1, x) PO

for any (say nonnegative) measurable function f on (R x N. Formula (1.9) is
also known as the refined Campbell theorem.

To simplify notation, write [y, f(x1, ..., X5 ) Py, () =Ey, o (f(x1,
..., Xk; P)), where Ey, . is the expectation corresponding to the Palm prob-
ability Py, ., on a canonical probability space on which P is also defined.
To further simplify notation, denote by ]P)iq,..., x, the reduced Palm probabilities
and their expectation by qu _____ x,» Which satisfies E,

Exy,..oo (F G106 P {xn, 1))

All Palm probabilities (expectations) are meaningfully defined only for a® al-
most all xi, ..., xx € R%. Consequently, all expressions involving these measures
should be understood in the «® a.e. sense and suprema should likewise be under-
stood as essential suprema with respect to o).

The following definition is reminiscent of the so-called weak exponential de-
crease of correlations introduced in [32] and subsequently used in [4, 34, 37].

DEFINITION 1.1 (w-mixing correlation functions). The correlation functions
of a point process P are w-mixing if there exists a decreasing function w :
N x Rt — R™* such that for all n € N, limy_, s @(n,x) =0 and for all p,q €
N,xi,...,xp1q € R4, we have

|p(p+Q)(x1, N T p(p)(xl, .. .,xp),o(q)(po, .. .,xp+q)| <w(p+gq,s),

where s :=d({x1, ..., xp}, {xXps1,..., Xpig)) is as at (1.3).

31t can be shown that Py (X151 xi € P)=1for a® ae. Xlseens Xi € RY.
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By an admissible point process P on R d > 2, we mean that P is simple,

stationary (i.e., P 4+ x 4 P for all x € R?, where P + x denotes the translation
of P by the vector x), with nonnull and finite intensity oW () =E(P(W))), and
has k-point correlation functions of all orders k € N. By a fast decreasing function
¢ :RT — [0, 1], we mean ¢ satisfies lim,_, oo x" ¢ (x) = 0 for all m > 1.

DEFINITION 1.2 (Admissible point process having fast decay of correlations).
Let P be an admissible point process. P is said to have fast decay of correla-
tions if its correlation functions are w-mixing as in Definition 1.1 with w(n, x) =
Cp¢(cyx) for some correlation decay constants ¢, C, € (0,00) and a fast de-
creasing function ¢ : R™ — [0, 1], called a correlation decay function.

More explicitly, an admissible point process has fast decay of correlations, if
forall p,g e Nandall (x1,...,x,44) € (RY)PH,

L10) 0P (1, xprg) = PP (1 xp) 0P Gt X))
(1.

< Cpiq®(CptgS),

where s :=d({x1,...,xp}, {Xps1,..., Xp1q}) 1s as at (1.3) and Cy, ck, ¢ are as
in Definition 1.2. Without loss of generality, we assume that cj is nonincreasing
in k, and that Cy € [1, 00) is nondecreasing in k. As a by-product of our proof
of the asymptotic normality of ,u,% in (1.4), we establish that the fast decay of
correlations of P implies that it is Brillinger mixing; cf. Remark (vi) in Section 1.4
and Remarks at the end of Section 4.4.2.

Admissible point processes having fast decay of correlations are ubiquitous
and include certain determinantal, permanental and Gibbs point processes, as ex-
plained in Section 2.2. The k-point correlation functions of admissible point pro-
cesses having fast decay of correlations are bounded, that is,

(1.11) sup p(k)(xl,...,xk)§Kk<oo,
(X150, x, ) E(RDHK

for some constants ky, which without loss of generality are assumed nondecreasing
in k. Also without loss of generality, assume ko := max{ p(l)(O), 1}. For stationary
P with intensity p"(0) € (0, co) we have that (1.10) implies (1.11) with

k
(1.12) ke < (0P 0) + 3 Ci(pV () < kCix.
i=2

The bound (1.12) helps to determine when point processes having fast decay of
correlations also have exponential moments, as in Section 2.1.
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1.2. Admissible score functions. Throughout we restrict to translation-
invariant score functions £ : RY x N — R, that is, those which are measur-
able in each coordinate, £(x, X) =0 if x ¢ X € NV, and for all y € R4, satisfy
EC+y,-+y)=E8(C.).

We introduce classes (A1) and (A2) of admissible score and input pairs (£, P).
Specific examples of admissible input pairs of both classes are provided in Sec-
tions 2.2 and 2.3. The first class allows for admissible input P as in Definition 1.2
whereas the second considers admissible input P having fast decay of correlations
(1.10), subject to cx = 1 and growth conditions on the decay constants Cy and the
decay function ¢.

DEFINITION 1.3 (Class (A1) of admissible score and input pairs (§,P)). Ad-
missible input P consists of admissible point processes having fast decay of cor-
relations as in Definition 1.2. Admissible score functions are of the form

(1.13) £(x, X) ::% > h(x,x),

xeX k=D
for some k € N and a symmetric, translation-invariant function 4 : RY x (RHk-1
R such that A(x1, ..., xx) = 0 whenever either maxo<;<x |x; — x1| > r for some
given r > 0 or when x; = x; for some i # j. When k =1, we set §(x, X) = h(x).
Further, assume ||/ | oo := SUPye(Rayi-1 |h(0,x)| < o0.

The interaction range for /4 is at most r, showing that the functionals H,f defined
at (1.2) generated via scores (1.13) are local U-statistics of order k as in [48].
Before introducing a more general class of score functions, we recall [5, 29, 40,
42, 45] a few definitions formalizing the notion of the local dependence of £ on its
input. Let B,(x) :={y : |y — x| <r} denote the ball of radius r centered at x and
By (x) its complement.

DEFINITION 1.4 (Radius of stabilization). Given a score function &, input X,
and x € X, define the radius of stabilization R¢ (x, X) to be the smallest r € N
such that £(x, X N B, (x)) = &(x, (X N B, (x)) U (AN Bf(x))), for all A C R4
locally finite. If no such finite r exists, we set RE(x, X) = o0.

If € is a translation invariant function then so is R% (x, X). Score functions (1.13)
of class (A1) have radius of stabilization upper-bounded by r.

DEFINITION 1.5 (Stabilizing score function). We say that & is stabilizing on
‘P if for all [ € N there are constants ¢; > 0, such that

(1.14) sup  sup Py, (RS (x1, Py) > 1) < g(art)

1<n<o0xi,..., x €W,
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with ¢(¢) | 0 as t — oo. Without loss of generality, the a; are nonincreasing in [
and 0 < ¢ < 1. In (1.14) and elsewhere, we adopt the convention that W, := R4
and Py, := P. The second sup in (1.14) is understood as esssup with respect to
the measure «”) at (1.7).

DEFINITION 1.6 (Exponentially stabilizing score function). We say that & is
exponentially stabilizing on P if £ is stabilizing on P as in Definition 1.5 with ¢
satisfying

1 t
(1.15) liminf 2220

t—00 1€

(=00,0)

for some ¢ € (0, 00).

We define a general class of score functions exponentially stabilizing on their
input.

DEFINITION 1.7 [Class (A2) of admissible score and input pairs (§, P)]. Ad-
missible input P consists of admissible point processes having fast decay of cor-
relations as in Definition 1.2 with correlation decay constants satisfying ¢ =1,

(1.16) Cy = O (k)

for some a € [0, 1) and correlation decay function ¢ satisfying the exponential
decay condition

(1.17) liminf 282 ®

f—00 th

€ (—00,0)

for some constant b € (0, c0). Admissible score functions £ for this class are expo-
nentially stabilizing on the input P and satisfy a power growth condition, namely
there exists ¢ € [1, 0o) such that for all r € (0, c0)

(1.18) & (x, X N B, (x))|1[card(X N By (x)) = n] < (¢ max(r, 1))".

The condition ¢ =1 is equivalent to ¢, := infcr > 0. This follows since we
may replace the fast decreasing function ¢ (-) by ¢ (¢, x -), with ¢ = 1 for this
new fast decreasing function. Score functions of class (A1) also satisfy the power
growth condition (1.18) since in this case the left-hand side of (1.18) is at most
IA]looen®=V / k. Thus the generalization from (A1) to (A2) consists in replacing
local U -statistics by exponentially stabilizing score functions satisfying the power
growth condition. This is done at the price of imposing stronger conditions on
the input process, requiring in particular that it has finite exponential moments, as
explained in Section 2.1.
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1.3. Fast decay of correlations of the &-weighted measures. The following p-
moment condition involves the score function & and the input P. We shall describe
in Section 2.1 ways to control the p-moments of input pairs of class (A1) and (A2).

DEFINITION 1.8 (Moment condition). Given p € [1, 00), say that the pair
(€, P) satisfies the p-moment condition if

(1.19) sup sup sup E,, xp/|"§(x1,77n)|p SMP < 00

I<n<ocol1<p’<|p] xl,...,xp/GWn ....

for some constant M pi= Mf, € [1, o0), where sup signifies ess sup with respect to

aP). Without loss of generality, we assume that M p 1s increasing in p for all p
such that (1.19) holds.

We next consider the decay of the functions at (1.6), the so-called correlation
functions of the &-weighted measures at (1.5). These functions indeed play the
same role as the k-point correlation functions of the simple point process P. When
& =1 they obviously reduce to the correlation functions of P. For general £ and
ki =1, they are densities (“mixed moment densities” in the language of [5]) of
the higher-order moment measures of the &-weighted measures with all distinct
arguments. In the case of repeated arguments, the moment measures of a simple
point process “collapse” to appropriate lower dimensional ones. This is neither
the case for nonsimple point processes nor for our £-weighted measures, where
general exponents k; are required to properly take into account repeated arguments.

When k; =1 for all 1 <i < p, we write m(,)(x1,...,xp;n) instead of
m (L 1)(x1, ..., Xp;n). Abbreviate m(kl"“’k!’)(xl,...,xp; o0) by m(kl’""kﬂ)(xl,
..., Xp). These functions exist whenever (1.19) is satisfied for p setto k1 +---+k),
and provided the p-point correlation function p(”) exists. As for the input process
‘P, we consider mixing properties and fast decay of correlations for the &£-weighted
measures at (1.5).

DEFINITION 1.9 (@-mixing correlation functions of &-weighted measures).
The correlation functions (1.6) are said to be w-mixing if there exists a decreas-
ing function @ : N x Rt — R such that for all p € N, lim,_, o @(p, x) =0 and

for all p, g € N, distinct x1, ..., x4 € R? and n € NU {o0}:
]m(kl """ k”+q)(x1,...,xp+q;n)
(1.20) —m Kk ey Xp; n)ymp1es k”*")(xp+1, ey Xpgs )|

where K = Zf’jlq ki and s :=d({x1, ..., xp}, {Xp41,..., Xpyq)) is as at (1.3).
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DEFINITION 1.10 (Fast decay of correlations of the &-weighted measures).
The &-weighted measures are said to have fast decay of correlations if their cor-
relations functions are @-mixing as in Definition 1.9 with @ (n, x) = Cr¢ (Enx)
for some fast decreasing function q~5 :RT™ — [0, 1] and some constants ¢, > 0 and
C, < o0.

More explicitly, the &-weighted measures (1.5) have fast decay of correlations
if there exists a fast-decreasing function qS and constants (:’k <00, ¢k >0,keN
such that for all n € NU {oo}, p,q € N and any collection of positive integers
ki,...,kpiq, we have

|m(k1"“’k1’+q)(x1, ce Xpagi )
(1.21) —mkr kP)()cl,...,)cp;n)m(ka """ kl’+q)(xp+1,...,xp+q;n)\
< Cx¢(xs),
where x1,...,Xxp14, K and s are as in Definition 1.9.

Our first theorem shows that the fast decay of correlations is inherited from the
input process P by the &-weighted measures for a wide class of score functions
and input. This key result forms the starting point of our approach.

THEOREM 1.11. Let (§,P) be an admissible score and input pair of class
(A1) or (A2) such that the p-moment condition (1.19) holds for all p € (1, 00).
Then the correlations of the & -weighted measures decay fast as at (1.21).

We prove this theorem in Section 3, where it is also shown that it subsumes
more specialized results of [5, 50].

1.4. Main results. We give the limit theory for the measures ,uf,, n > 1, defined
at (1.4). Given a score function £ on admissible input P we set 4

(122) 2@ =B 0. Py OO + [ (e, - ma)©)%) dr.

The following result provides expectation and variance asymptotics for Mi( s
with f belonging to the space B(W7) of bounded measurable functions on Wj.

THEOREM 1.12.  Let P be an admissible point process on R9.
(1) If & satisfies exponential stabilization (1.15) and if (§,P) satisfies the p-
moment condition (1.19) for some p € (1, 00) then for all f € B(Wy)

(1.23) By (f) — Eo (0. P)p 'V (0) /W f <x>dXI =0

4For a stationary point process P, its Palm expectation E¢ [and consequently m(1)(0),
m(2)(0, x) dx] is meaningfully defined, for example, via the Palm—Matthes approach.
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If &€ only satisfies stabilization (1.14) and the p-moment condition (1.19) for some
p € (1, 00), then the right-hand side of (1.23) is o(1).

(ii) Assume that the second correlation function p® of P exists and is bounded
asin (1.11), that & satisfies (1.14), and that (§, P) satisfies the p-moment condition
(1.19) for some p € (2,00). If the second-order correlations of the &-weighted
measures decay fast, that is, satisfy (1.21) with p=q =k =k =1 and all n €
N U {00}, then for all f € B(Wy)

(1.24) lim ! Var i () :02@)/ F(x)*dx €0, 00),
n— oo Wl
whereas for all f, g € B(W1)
(1.25)  lim n~'Cov(u; (), 15 (9)) = 02 (§) fW f)g(x)dx.
1

We remark that (1.23) and (1.24) together show convergence in probability
_ P
n= s (f)—Eo (0, P)p " (0) fW f)dx  asn— oo.
1

The proof of variance asymptotics (1.24) requires fast decay of the second-
order correlations of the &-weighted measures. Fast decay of all higher-order
correlations as in Definition 1.10 yields Gaussian fluctuations of /,Lf,, n>1, un-
der moment conditions on the atom sizes (i.e., under moment conditions on &)
and a variance lower bound. Let N denote a mean zero normal random variable
with variance 1. We write f(n) = Q(g(n)) when g(n) = O(f(n)), that is, when
liminf, o0 | f (1) /g(n)| > 0.

THEOREM 1.13. Let P be an admissible point process on R? and let the pair
(&, P) satisfy the p-moment condition (1.19) for all p € (1, 00). If the correlations
of the &-weighted measures at (1.5) decay fast as in Definition 1.10 and if [ €
B(W)) satisfies

(1.26) Var 1 (f) = Q(n")
for some v € (0, 00), then as n — 00
pi(f) —Bua(f) p

V/ Var s (f)

Combining Theorem 1.11 and Theorem 1.13 yields the following theorem,
which is well suited for off-the-shelf use in applications, as seen in Section 2.3.

1.27) N.

THEOREM 1.14. Let (€, P) be an admissible pair of class (A1) or (A2) such
that the p-moment condition (1.19) holds for all p € (1, 00). If f € B(W)) satisfies
condition (1.26) for some v € (0, 00), then uf,( f) is asymptotically normal as in
(1.27), as n - oo.
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Theorems 1.12 and 1.13 are proved in Section 4. We next compare our results
with those in the literature. Point processes mentioned below are defined in Sec-
tion 2.2.

Remarks. (i) Theorem 1.12. In the case of Poisson and binomial input, the limits
(1.23) and (1.24) are shown in [44] and [5, 40], respectively (the binomial point
processes are not the restriction of an infinite point process to windows, but rather
a re-scaled binomial point process on [0, 1]¢). In the case of Gibbsian input, the
limits (1.23) and (1.24) are established in [50]. Theorem 1.12 shows these limits
hold for general stationary input. The paper [55] gives a weaker version of Theo-
rem 1.12 for specific £ and for f = 1[x € W;]. In full generality, the convergence
rate (1.23) is new.

(i1) Theorems 1.13 and 1.14. Under condition (1.26), Theorems 1.13 and 1.14
provide a central limit theorem for nonlinear statistics of either «-determinantal
and a-permanental input (la|™' € N) with a fast-decaying kernel as at (2.7), the
zero set Pggrp of a Gaussian entire function, or rarified Gibbsian input. When

& =1, then ,ui( f) reduces to the linear statistic ) ,cp, f(x). These theorems
extend the central limit theorem for linear statistics of Pggr as established in [37].
When the input is determinantal with a fast decaying kernel as at (2.7), then The-
orems 1.13 and 1.14 also extend the main result of Soshnikov [53], whose path-
breaking paper gives a central limit theorem for linear statistics for any determi-
nantal input, provided the variance grows as least as fast as a power of the ex-
pectation. Proposition 5.7 of [52] shows central limit theorems for linear statis-
tics of a-determinantal point processes with @« = —1/m or a-permanental point
processes with @ = 2/m for some m € N. During the revision of this article, we
noticed the recent work [46]. This paper shows that when the kernel satisfies (2.7)
with @ (s) = o(s~“@*+8)/2) and when |£| is bounded with a deterministic radius of
stabilization, then H,‘;& at (1.2) is asymptotically normal. The generality of the score
functionals and point processes considered in our article necessitates assumptions
on the determinantal kernel which are more restrictive than those of [46, 53].

(iii) Variance lower bounds. To prove asymptotic normality, it is customary to
require variance lower bounds as at (1.26); [37] and [53] both require assump-
tions of this kind. Showing condition (1.26) is a separate problem and it fails in
general. For example, the variance of the point count of some determinantal point
processes, including the GUE point process, grows at most logarithmically. This
phenomena is especially pronounced in dimensions d = 1, 2. Additionally, given
input Pggr and & = 1, the bound (1.26) may fail even when f is a smooth cut-off
that equals one in a neighborhood of the origin (cf. Proposition 5.2 of [36]). On
the other hand, if £ = 1, and if the kernel K for a determinantal point process sat-
isfies [pa |K (0, x)|*dx < K(0,0) = pV)(0), then recalling the definition of o2 ()
at (1.22), we have 02(£) = 02(1) = p(0) — [ra |K (0, x)|>dx > 0. In the case
of rarified Gibbsian input, the bound (1.26) holds with v = 1, as shown in of [54],
Theorem 1.1. Theorem 1.14 allows for surface-order variance growth, which arises
for linear statistics ), p &(x) of determinantal point processes; see [16], (4.15).
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(iv) Poisson, binomial and Gibbs input. When P is Poisson or binomial input
and when £ is a functional which stabilizes exponentially fast as at (1.15), then
,u,% is asymptotically normal (1.27) under moment conditions on &; see the survey

[56]. When P is a rarified Gibbs’ point process with “ancestor clans” decaying

exponentially fast, and when £ is an exponentially stabilizing functional, then ,ui

satisfies normal convergence (1.27), as established in [50, 54].

(v) Mixing conditions. Central limit theorems for geometric functionals of mix-
ing point processes (random fields) are established in [1, 12, 21-23, 25, 46]. The
geometric functionals considered in these papers are different than the ones consid-
ered here; furthermore, the relation between the mixing conditions in these papers
and w-mixing correlation functions as in Definition 1.1 is unclear. Though corre-
lation functions are simpler than mixing coefficients, which depend on o -algebras
generated by the point processes, our decay rates appear more restrictive than those
needed in aforementioned papers. A careful investigation of the relations between
the various notions of mixing and fast decay of correlations lies beyond the scope
of our limit results and will be treated in a separate paper. In the case of point
processes on discrete spaces, such a study is easier; cf. [47].

(vi) Brillinger mixing and fast decay of correlations. Brillinger mixing [25],
Section 3.5, is defined via finiteness of integrals of the reduced cumulant measures
(see Section 4.3.2). The very definition of Brillinger mixing implies volume-order
growth of cumulants; the converse follows using the ideas in the proof of [7], The-
orem 3.2. The key to proving our announced central limit theorems is to show that
the fast decay of correlations of the &-weighted measures (1.5) implies volume-
order growth of cumulants, and hence Brillinger mixing; see the remarks at the
beginning of Section 4.3 and also those and at the end of Section 4.4.2.

(vil) Multivariate central limit theorem. We may use the Cramér—Wold device
to extend Theorems 1.12 and 1.14 to the multivariate setting as follows. Let (&, P)
be a pair satisfying the hypotheses of Theorems 1.12 and 1.14. If f; € B(Wy), 1 <
i <k, satisfy the variance limit (1.24) with 0%(&) > 0, then as n — oo the fidis

(ui(ﬁ) —Epa(f) () — Eui(ﬂ))
converge to that of a centred Gaussian field having covariance kernel f, g
a%(&) [y, f(x)g(x)dx.

(viii) Deterministic radius of stabilization. It may be shown that our main results
go through without the condition (1.17) if the radius of stabilization R (x, P) is
bounded by a nonrandom (deterministic) constant and if (1.16) and (1.18) are sat-
isfied. However, we are unable to find any interesting examples of point processes
satisfying (1.10) but not (1.17).

(ix) Fast decay of the correlation of the &-weighted measures; Theorem 1.11.
Though the cumulant method is common to [5, 37, 50] and this article, a distin-
guishing and novel feature of our approach is the proof of fast decay of correlations
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of the £-weighted measures (1.21), and consequently their Brillinger mixing, for
a wide class of functionals and point processes. As mentioned in the Introduction,
the proof of this result is via factorial moment expansions, which differs from the
approach of [5, 37, 50] (see the remarks at the beginning of Section 3). Fast decay
of correlations of the &-weighted measures (1.21) appears to be of independent
interest. It features in the proofs of moderate deviation principles and laws of the
iterated logarithms for stabilizing functionals of Poisson point process [3, 14]. Fast
decay of correlations (1.21) yields volume order cumulant bounds, useful in estab-
lishing concentration inequalities as well as moderate deviations, as explained in
[18], Lemma 4.2.

(x) Normal approximation. Difference operators (which appear in our facto-
rial moment expansions) are also a key tool in the Malliavin—Stein method [38,
39]. This method yields presumably optimal rates of normal convergence for var-
ious statistics (including many considered in Section 2.3) in stochastic geometric
problems [27-29, 48]. However, these methods currently apply only to functionals
defined on Poisson and binomial point processes. It is an open question whether a
refined use of these methods would yield rates of convergence in our central limit
theorems.

(xi) Cumulant bounds. As mentioned, we establish that the kth order cumu-

lants for (f, ui) grow at most linearly in n for k > 1. Thus, under assumption

(1.26), the cumulant Cﬁ for (f, Mf,)/ Var( f, ,ui) satisfies C,’f < D(k)n'=0k/2)

with D (k) depending only on k. For k =3,4,... and v > 2/3, we have C,’; <
D(k)/(A(n))*~2, where A(n) :=nG"=2/2 When D (k) satisfies D (k) < (k!)!*7,
y a constant, we obtain the Berry—Esseen bound (cf. [18], Lemma 4.2):

Eoey 8
sup P(Mn(f) Eun(f) < l) _P(N < t)} _ O(A(ﬂ)_l/(1+2y)).
RN Var g (f)

Determining conditions on input pairs (§,P) insuring the bounds v > 2/3 and
D(k) < (k)17 y a constant, is beyond the scope of this paper. When P is Poisson
input, this issue is addressed by [14].

We next consider the case when the fluctuations of Hf (P) are not of volume-
order, that is to say o%(&) = 0. Though this may appear to be a degenerate condi-
tion, interesting examples involving determinantal point processes or zeros of GEF
in fact satisfy o2(1) = 0. Such point processes are termed “super-homogeneous
point processes” [37], Remark 5.1. Put

(1.28) HE(P):= Y &(x,P).

XEPy,

The summands in ﬁf (P), in contrast to those of H,f (P), are not sensitive
to boundary effects. We shall show that under volume-order scaling the asymp-

totic variance of I':InS (P) also equals o%(&). However, when o2(£) = 0 we de-
rive surface-order variance asymptotics for I-AIE (‘P). Though a similar result should
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plausibly hold for Hf (P), a proof seems beyond the scope of the current paper.
Letting Vol denote the d-dimensional Lebesgue volume, for y € R? and W ¢ R?,
put

(1.29) yw () := Volg(W N (RY\ W — y)).
By [34], Lemma 1(a), we are justified in writing y(y) := lim,— o0 yw, (¥)/

d-1y/d
n .

THEOREM 1.15. Under the assumptions of Theorem 1.12(ii), suppose also
that & is exponentially stabilizing on P as in (1.15). Then
(1.30) lim n~! Var H: (P) = 0%().
n—o0

If moreover 02(5) =0in (1.24), then
lim n~“=D/dvar ﬁ,‘f P)

n—oo

(1.31) =02(&, )

= /Rd (m(l)(0)2 —m2)(0, x))y (x)dx € [0, 00).

Remarks. (i) Checking positivity of o2(£,y) is not always straightforward,
though we note if £ has the form (1.13), then the disintegration formula (1.9) yields

k
, B Y (X)¢;(x)
o (S’V)—Jz:(:)/wj!(k_j—l)!(k—j—1)!dX7

where §;(0) = [4 0 h(0, ¥, Dh(x, x, D[P0y, 2)p® (x,x,2) — p* (0.,
z,x,x)]dzdydx and A (x) = (B, (0) N B, (x))/ x B, (0)*=/=! x B, (x)x=/~1.

(i1) Theorem 1.12 and Theorem 1.15 extend [34], Propositions 1 and 2, which
are valid only for £ = 1, to general functionals. If an admissible pair (&, P) of type
(A1) or (A2) is such that I?,f (P) does not have volume-order variance growth,

then Theorems 1.12 and 1.15 show that ﬁf (P) has at most surface-order variance
growth.

2. Examples and applications. Before providing examples and applications
of our general results, we briefly discuss the moment assumptions involved in our
main theorems.

2.1. Moments of point processes having fast decay of correlations. We say
that P has exponential moments if for all bounded Borel B C R? and all € R
we have

(2.1 E[7®)] < cc.
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Similarly, say that P has all moments if for all bounded Borel B C R? and all
k € N, we have

(2.2) E[P(B)"] < <.

Remarks. (1) The point process P has exponential moments whenever
pBpal kxt*/ k! < oo for all r € RT with «y as in (1.11) (cf. the expansion of the
probability generating function of a random variable in terms of factorial mo-
ments [13], Proposition 5.2.IIT). By (1.12), an admissible point process having fast
decay of correlations has exponential moments provided

00 k
(2.3) 3 G _ . teR*
i (k—=1)!

Note that input of type (A2) has exponential moments since by (1.16), we have
Cr = 0(k™),a € [0, 1), making (2.3) summable. For pairs (£, P) of type (A2)
with radius of stabilization bounded by rg € [1, c0), by (1.18) the p-moment
in (1.19) is consequently controlled by a finite exponential moment, that is, for
X1y oo Xy € W,

(24) Exl,.l.,xp/ !f(X], Pn)|p < Exl,...,xp/ (éro)pP(Bro(xl)),

Finally, if P has exponential moments under its stationary probability P, the same
is true under Py, ., for a® almost all x1, ..., xg.>

(ii) For pairs (&, P) of type (A1), the p-moment (1.19) satisfies for xi, ..., x, €
W

hlloo\” _
@3 B xp/|€<x1’7’">|pf(%) Ex,....vy [(P(Br ) “7P7].

We next show that (2.5) may be controlled by moments of Poisson random vari-
ables. For any Borel set B C (R%)*, the definition of factorial moment measures
gives a®(B) < ki Volgi(B). Since moments may be expressed as a linear combi-
nation of factorial moments, for k € N and a bounded Borel subset B C R?, using
(1.8) we have

k NI E [k '
Bl(Pe)] = Y|4 e (89) < Y vota)
2.6) = =
= i E(Po(Voly(B))*),

SIndeed, if Ex . oxk [pP(B’(xl))] = oo for xp,..., x; € B’ for some bounded B’ e R4 such
that «® (B'*) > 0 then By, 1 [pP BrOD] <Ky, 1, [07B)] = 0o with B] = B' & B, (0) =
(y +y:y €B,ye B-(0)} the r-parallel set of B’. Integrating with respect to «® in B’¥, by the
Campbell formula E[(P(B;))k pP(B;)] = 00, which contradicts the existence of exponential mo-
ments under PP.

.....
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where { ]; } stand for the Stirling numbers of the second kind, Po(1) denotes a Pois-
son random variable with mean A and where «;’s are nondecreasing in j. Thus by
(1.12), an admissible point process having fast decay of correlations has all mo-
ments, as in (2.2). If P has all moments under its stationary probability [P, the same
is true under Py, , for a® almost all xq, ..., xk (by the same arguments as in
Footnote 5).

.....

2.2. Examples of point processes having fast decay of correlations. The no-
tion of a stabilizing functional is well established in the stochastic geometry liter-
ature but since the notion of fast decay of correlations for point processes (1.10)
is less well studied, we first establish that some well-known point processes enjoy
this property. For more details on the first five examples, we refer to [24].

2.2.1. Class Al input.

Permanental input. The point process P is permanental if its correlation func-
tions are defined by ,o(k) (x1,...,xk) :=per(K(x;,xj))1<i, j<k, where the perma-
nent of an n X n matrix M is per(M) :=3_ ., [17_; Mi »(), with S,, denoting the
permutation group of the first n integers and K (-, -) is the Hermitian kernel of a lo-
cally trace class integral operator K : L2(RY) — L?(R?) [24], Assumption 4.2.3.
A kernel K is fast-decreasing if

.7 K (x,y)| <o(x —y)), x,yeRY,

for some fast-decreasing w : RT™ — R*. [11], Lemma 1.5, in the Supplementary
Material shows that if a stationary permanental point process has a fast-decreasing
kernel as at (2.7), then it is an admissible point process having fast decay of corre-
lations with decay function ¢ = @ and with correlation decay constants satisfying

(2.8) Cy = kk!| K ||*1, =1,

where || K| := supy |K (x, y)| and we can choose kj = k!||K||k. However, a trace
class permanental point process in general does not have exponential moments,
that is, the right-hand side of (2.1) might be infinite for some bounded B and p
large enough. ©

The permanental point process with kernel K may be represented as a Cox point
process (see Section 2.2.3) directed by the random measure 1(B) := [5(Z; (x)%+
Z>(x)?)dx, B C R?, where the intensity Z; (x)2 4+ Z>(x)? is a sum of i.i.d. Gaus-
sian random fields with zero mean and covariance function K /2 [52], Theo-
rem 6.13. Thus mean zero Gaussian random fields with a fast decaying covariance
function K /2 yield a permanental (Cox) point process with kernel K and having
fast decay of correlations.

OThis is because, the number of points of a (trace-class) permanental p.p. in a compact set B is a
sum of independent geometric random variables Geo(1/(1 + A)) where X runs over all eigenvalues
of the integral operator defining the process truncated to B.
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a-permanental point processes. See [24], Section 4.10, [35] and [52] for more
details on this class of point processes which generalize permanental point pro-
cesses. Given « > 0 and a kernel K which is Hermitian, nonnegative definite and
locally trace class, a point process P is said to be a-permanental ’ if its correlation
functions satisfy

k
(2.9) PP Gr, a0 =D AT K (i xaa),

TES) i=1

where Sy stands for the usual symmetric group and v(-) denotes the number of
cycles in a permutation. The right-hand side is the «-permanent of the matrix
((K(xi,xj))i,j<k- The special cases @ = 0 and o = 1, respectively, give the Pois-
son point process with intensity K (0, 0)) and the permanental point process with
kernel K. In what follows, we assume o = 1/m for m € N, thatis, 1/« is a positive
integer. Existence of such «-permanental point processes is guaranteed by [52],
Theorem 1.2. The property of these point processes most important to us is that an
a-permanental point process with kernel K is a superposition of 1/« i.i.d. copies
of a permanental point process with kernel @ K (see [24], Section 4.10). Also from
Definition (2.9), we obtain p® (x1, ..., xx) < || K|[Fa¥ dres; (™Y and so we
can take ky = ]_[f;ol (ja+ 1)|| K ||* for an a-permanental point process. The follow-
ing result is a consequence of the upcoming Proposition 2.3 and the identity (2.8)
for decay constants of a permanental point process with kernel ¢ K .

PROPOSITION 2.1. Let o = 1/m for some m € N and let Py, be the stationary
o-permanental point process with a kernel K which is Hermitian, nonnegative
definite and locally trace class. Assume also that |K (x, y)| < w(|]x — y|) for some
fast-decreasing w. Then P, is an admissible point process having fast decay of
correlations with correlation decay constants Cy, = km!=k=D 1k ym | K ||)km—1,
cx = 1 and decay function ¢ = w.

Zero set of Gaussian entire function (GEF). A Gaussian entire function f(z)
is the sum > ;oo X jj—%, where X; are ii.d. with the standard normal density

on the complex plane. The zero set f~!({0}) gives rise to the point process
PGEF =D _,c F1op 8, on R2. The point process Pggr is an admissible point
process having fast decay of correlations [37], Theorem 1.4, and exhibits local re-
pulsion of points. Though Pggr satisfies condition (1.17), it is unclear whether
(1.16) holds. By [26], Theorem 1, Pgger(B;(0)) has exponential moments.
Moment conditions. For p € [1,00), we show that the p-moment condition
(1.19) holds when £ is such that the pair (§, Pggr) is of class (A1). By [37], The-

7In contrast to terminology in [24, 52], here we distinguish the two cases (i) @ > 0 (a-permanental)
and (ii) o < 0 («¢-determinantal).
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orem 1.3, given P := Pggr, there exist constants ﬁk such that

D! [T min{ly; — y;1% 1} < p® G, )
i<j
(2.10) ~
< Dy [ [ min{|y; — y;I*, 1}.
i<j
Recall from [52], Lemma 6.4 (see also [20], Theorem 1, [8], Proposition 2.5), that

the existence of correlation functions of any point process implies existence of re-
(k)

duced Palm correlation functions py,,..., X, (1, - - - Y&), which satisfy the following
useful multiplicative identity: For Lebesgue a.e. (x1,...,xp) and (y1, ..., y&), all
distinct,

2.11) p(p)(xl, .. .,x,,)p)(cll‘?m’xp(yh e VE) = p(p+k)(x1, e Xpy Vs e Y-

Combining (2.10) and (2.11), we get for Lebesgue a.e. (x,...,xp) and (yi, ...,
Vi), that

(2.12) P O30 < DO, ),

.....

where D := Dp+k5p5k. Thus we have shown there exist constants D, j €
N, such that for any bounded Borel subset B, k € N and Lebesgue a.e. (xg,...,
Xp) € (RY)P, we have

! k) ( pk k) ( pk
(2.13) E,...x, (PP (BY) < Dy E(PY (BY)).

.....

By (2.5), (2.13) and (2.6) in this order, along with stationarity of Pggp, we have
for any p € [1, 00),

sup sup sup By [EGaL Py

l<n<oo 1<p’'<|p]x1,..., xp/EW,,

(2.14)

IAlloo\” -
< () o p Do B[R (Vola (B,0) + p) 7] < o0,
where as before Po(A) denotes a Poisson random variable with mean A and where
we have assumed without loss of generality that the constants Dy are increasing in
k. Thus the p-moment condition (1.19) holds for pairs (&, Pggr) of class (A1) for
all p €[1, 00).

2.2.2. Class A2 input.

Determinantal input. The point process P is determinantal if its correlation func-
tions are defined by ,o(k) (X1, ..., x;) = det(K (x;, xj))1<i, j<k» Where K(-,-) is
again the Hermitian kernel of a locally trace class integral operator K : L?(RY) —
L?(R%). Determinantal point processes exhibit local repulsivity and their structure
is preserved when restricting to subsets of R¢ and as well as when considering
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their reduced Palm versions. These facts facilitate our analysis of determinantal
input; the Supplementary Material [11] provides lemmas further illustrating their
tractability. If a stationary determinantal point process has a fast-decreasing kernel
as at (2.7), then [11], Lemma 1.3, in the Supplementary Material shows that it is
an admissible point process having fast decay of correlations satisfying (1.16) with
decay function ¢ = w, with w as at (2.7), and correlation decay constants

(2.15) Cy = k' T &2 k<1, cr=1.

Consequently, ¢ satisfies the requisite exponential decay (1.17) whenever w itself
satisfies (1.17).

The Ginibre ensemble of eigenvalues of N x N matrices with independent stan-
dard complex Gaussian entries is a leading example of a determinantal point pro-
cess. The limit of the Ginibre ensemble as N — oo is the Ginibre point process
(or the infinite Ginibre ensemble), here denoted Pgin. It is the prototype of a sta-
tionary determinantal point process and has the following kernel: For z1, z7 € C,

2 2 2
- 211+ z , - 71 —2
K(Zl’ ZZ) = eXp(ZlZZ) eXp(—%) = exp(llm(ZIZZ) — %)

More generally, for 0 < § < 1, the 8-Ginibre (determinantal) point process (see
[17]) has kernel

2 2
|z1]% + |z2]
—_— ), z1,22€C.

1
Kp(z1,22) 3=exp<521z_2> exp(— 28

When 8 = 1, we obtain Pgin and as 8 — 0 we obtain the Poisson point process.
Thus the S-Ginibre point process interpolates between the Ginibre and Poisson
point processes. Identifying the complex plane with R2, we see that all 8-Ginibre
point processes are admissible point processes having fast decay of correlations
satisfying (1.16) and (1.17).

Moment conditions. Let p € [1,00) and let P be a stationary determinantal
point process with a continuous and fast-decreasing kernel. We now show that
the p-moment condition (1.19) holds for pairs (£, P) of class (Al) or (A2), pro-
vided & has a deterministic radius of stabilization, say rg € [1, oo). First, for all
(X1,...,xp) € (R4)?, all increasing F : N — R* and all bounded Borel sets B

.....

the above inequality and stationarity of P, we get that for any bounded stabilizing
score function & of class (A2),
sup sup sup Exl ..... Xpy |§(X1 , Pn) |p

I<n<oo 1<p’'<|p]x1,..es xp/eWn
(2.16) .
< E(@ro)pP(BrO O)+p" _ 0.

The finiteness of the last term follows from the fact that determinantal input con-
sidered here is of class (A2) and, by Remark (i) at the beginning of Section 2.1,
such input has finite exponential moments.
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a-Determinantal point processes. Similar to permanental point processes, we
generalize determinantal point processes to include their «-determinantal ver-
sions, by requiring that the correlation functions satisfy (2.9) for some o < 0.
In what follows, we shall assume that « = —1/m, m € N. Existence of such «-
determinantal point processes again follows from [52], Theorem 1.2. Likewise,
an «-determinantal point process with kernel K is a superposition of —1/« i.i.d.
copies of a determinantal point process with kernel —a K ([24], Section 4.10). By
[52], Proposition 4.3, we can take k; = K (0, 0)" for an a-determinantal point pro-
cess. Analogously to Proposition 2.1, the next result follows from Proposition 2.3
below and the identity (2.15) for correlation decay constants of a determinantal
point process with kernel —a K.

PROPOSITION 2.2. Let a = —1/m for some m € N and P, be the stationary
a-determinantal point process with a kernel K which is Hermitian, nonnegative
definite and locally trace class. Assume also that |K (x, y)| < w(|x — y|) for some
fast-decreasing function w. Then Py is an admissible point process having fast
decay of correlations with decay function ¢ = w and correlation decay constants
Cr = m' k=D g 0, 0)X =D +&/2 | K 15=1 ¢p = 1. Further, if w satisfies
(1.17), then Py, is an admissible input of type (A2).

From (2.16) and [11], (1.11), in the Supplementary Material, we have that for
Pu, —1/a € N as above, and for any bounded stabilizing score function & of class
(A2),

2.17) sup  sup sup  Eypx [ECx1, Pu)|” < 00

1<n<oco 1<p’'<|p]x1,..., x €W,

Rarified Gibbsian input. Consider the class W of Hamiltonians consisting of pair
potentials without negative part, area interaction Hamiltonians, hard core Hamilto-
nians and potentials generating a truncated Poisson point process (see [50] for fur-
ther details of such potentials). For W € W and g € (0, 00), let PAY be the Gibbs’
point process having Radon-Nikodym derivative exp(—BW(-)) with respect to
a reference homogeneous Poisson point process on RY of intensity 7 € (0, 00).
There is a range of inverse temperature and activity parameters (8 and ) such
that PPY has fast decay of correlations; see the introduction to Section 3 and [50]
for further details. These rarified Gibbsian point processes are admissible point
processes having fast decay of correlations and satisfy the input conditions (1.16)
and (1.17) of class (A2). Setting £(-, -) = 1 in Lemma 3.4 of [50] shows that (1.10)
holds with Cy a scalar multiple of k£ and ¢ a constant.

2.2.3. Additional input examples. For additional examples of admissible point
processes having fast decay of correlations, we refer to the arxiv version of this
paper [10], Section 2.3. We shall discuss but one example here.
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Superpositions of i.i.d. point processes. A natural operation on point processes
generating new point processes consists of independent superposition. We show
that this operation preserves fast decay of correlations.

Let P, ..., Pn,m €N, be i.i.d. copies of an admissible point process P with
correlation functions p and having fast decay of correlations. Let pg denote the
correlation functions of the point process P := J/_; P;. For any k > 1 and dis-

tinct xp,...,x; € R4, the following relation holds:
k m
(2.18) Py 1= > [,
L Si=[k]i=1

where U stands for disjoint union and where we abbreviate (15D (x j 1 J€S8i) by
p(S;). Here S; may be empty, in which case we set p (&) = 1. From (2.18), we have
that Py is an admissible point process with intensity mp‘"(0). Further, we take
Kk (Po) = (kx)™m*. The proof of the next proposition, which shows that Py has fast
decay of correlations, is in the Supplementary Material (cf. [11], Proposition 1.8).

PROPOSITION 2.3. Letm € Nand Py, ..., Py be i.id. copies of an admissi-
ble point process P having fast decay of correlations with decay function ¢ and
correlation decay constants Cy and ci. Then Py := ;| P; is an admissible point
process having fast decay of correlations with decay function ¢ and correlation
decay constants m*m! (k)" ' Cy and cy. Further, if P is admissible input of type
(A2) with ki < Ak for some ) € (0, 00), then Py is also admissible input of type
(A2).

We have already used this proposition in the context of fast decay of correlations
of a-permanental and determinantal point processes.

2.3. Applications. Having provided examples of admissible point processes,
one may use Theorems 1.12 and 1.14 to deduce the limit theory for geometric and
topological statistics of these point processes. Examples include statistics arising
in combinatorial and differential topology, integral geometry and computational
geometry. As fully explained in Section 2.3 of [10], one may deduce expectation
and variance asymptotics and central limit theorems for statistics of random Cech
complexes, Morse critical points, as well as statistics of germ-grain models gener-
ated by admissible point processes. The results described in Section 2.3 of [10] are
not exhaustive and include functionals in stochastic geometry already discussed in,
for example, [5, 45]. There are further applications to (i) random packing models
on input having fast decay of correlations (extending [43]), (ii) statistics of per-
colation models (extending, e.g., [31, 42]) and (iii) statistics of extreme points of
input having fast decay of correlations (extending [2, 54]). Details are left to the
reader.
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Here we focus on two examples and in doing so, we use the full force of The-
orems 1.12 and 1.14, applying them to sums of score functions whose radius of
stabilization has either a bounded or exponentially decaying tail.

k-covered region of the germ-grain model. The following is a statistic of interest
in coverage processes [19]. For locally-finite X € R¢ and x € X, define the score
function

1[X (B >k
ﬂ(k)(x,.)(') ::/ [X(B-(y) = ]d
veB,x) X (Br(y))
Clearly, B® is an exponentially stabilizing score function as in Definition 1.1
with stabilization radius 2r. Define the k-covered region of the germ-grain model
®
by Ck(Pa.r) = {y : Pa(Br(y)) > k}. Thus HF (P) is the volume of C (P, r).
(k)
When k£ =1, Hf (P) is the volume of the germ-grain model having germs in
P,. Clearly, B% is bounded by the volume of a radius r ball and so & satisfies
the power growth condition (1.18). The following is an immediate consequence of

Theorems 1.12 and 1.14 and the fact that if P is of class (A2) then the input pair
(BX, P) is also of class (A2).

THEOREM 2.4. For all k € N and any point process P of class (A2) with the
pair (BX, P) satisfying the moment condition (1.19) for all p € (1, 00), we have
|n =1 E Vol (C& (P, 1)) = EoBX 0, P)p M (0)] = O (n=1/9)

and

lim n~" Var Voly (C& (P, 1)) = 62 (8®).

n— oo

Moreover, ifVarVold(Cg (P, 1)) = Q1) for some v € (0, 00), then as n — 00,
Voly (Cj(Pa, ) = EVola(Cp(Pa, 1)) D

—

(2.19)
J/Var Vola (Cl (P 1))

N.

In the case of Poisson input and k = 1, [19] establishes a central limit theo-
rem for C}g (Pn, r). For general k, the central limit theorem for Poisson input can
be deduced from the general results in [5, 42] with presumably optimal bounds
following from [29], Proposition 1.4.

Edge-lengths of k-nearest neighbor graphs. Statistics of the Voronoi tessellation
as well as of graphs in computational geometry such as the k-nearest neighbors
graph and sphere of influence graph may be expressed as sums of exponentially
stabilizing score functionals [42], and hence via Theorems 1.12 and 1.14, we may
deduce the limit theory for these statistics. To illustrate, we establish a weak law
of large numbers, variance asymptotics and a central limit theorem for the total
edge-length of the k-nearest neighbors graph on a o-determinantal point process
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P =P, with —1/a € N and a fast-decreasing kernel as in (2.7). As noted in
Proposition 2.2, such an «-determinantal point process is of class (A2) as in Defi-
nition 1.7.

As shown in [11], Corollary 1.10, of the Supplementary Material, we may ex-
plicitly upper bound void probabilities for P, allowing us to deduce exponential
stabilization for score functions on P. This is a recurring phenomena, and it is of-
ten the case that to show exponential stabilization of statistics, it suffices to control
the Palm probability content of large Euclidean balls. This opens the way towards
showing that other relevant statistics of random graphs exhibit exponential stabi-
lization on P. This includes intrinsic volumes of faces of Voronoi tessellations
[49], Section 10.2, edge-lengths in a radial spanning tree [51], Lemma 3.2, prox-
imity graphs including the Gabriel graph and Morse critical points.

Given locally finite X € RY and k € N, the (undirected) k-nearest neighbors
graph NG(X) is the graph with vertex set A’ obtained by including an edge {x, y}
if y is one of the k nearest neighbors of x and/or x is one of the k nearest neighbors
of y. In the case of a tie, we may break the tie via some pre-defined total order (say
lexicographic order) on R¥. For any finite ¥ C R¢ and x € X, we let £(x) be the
edges e in NG(&X') which are incident to x. Defining &7 (x, X) := % Zeeg(x) le|, we
write the total edge length of NG(X') as LING(&X)) =), cy &L (x, X). Let o2(&r)
be as at (1.22), with & put to be & .

THEOREM 2.5. Let P :="P, be a stationary a-determinantal point process

on R¢ with —1/a € N and a fast-decreasing kernel K as at (2.7). We have
EL(NG(P
SR gyt 0,1k 0,00 = 0

and

nlggo M — 02(&).

If Var LING(P,,)) = Q(n") for some v € (0, 00) then as n — oo
L(NG(P,)) — ELING(Pn)) »
— N
Var LING(Py,))

Remark. Theorem 2.5 extends Theorem 6.4 of [40] which is confined to Poisson
input. In this context, the work [29] provides a rate of normal approximation.

PROOF OF THEOREM 2.5. We want to show that (§;,P) is an admissible
score and input pair of type (A2) and then apply Theorem 1.14. Note that P is
an admissible point process which has fast decay of correlations satisfying (1.16)
and (1.17). Thus we only need to show that &7 is exponentially stabilizing, that &7
satisfies the power growth condition (1.18), and the p-moment condition (1.19).
When d = 2, we show exponential stabilization of &7 by closely following the
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proof of Lemma 6.1 of [44]. This goes as follows. For each ¢ > 0, construct six
disjoint congruent equilateral triangles 7;(¢), 1 < j < 6, such that x is a vertex of
each triangle and each edge has length ¢. Let the random variable R be the mini-
mum ¢ such that P,(T;) > k + 1 for all 1 < j < 6. Notice that R € [r, 00) implies
that there is a ball inscribed in some T’ (¢) with center c; of radius yr which does
not contain k 4+ 1 points. Combining [11], Corollary 1.10, in the Supplementary
Material and the fact that P has kernel K, the probability of this event satisfies

le ,,,,, Xp [R>r]< 6Px1 ..... Xp [P(Byr(cl)) <k-— 1]
= 6P;1 ..... xp [P(Byr(cl)) <k-— 1]
< 6em(2k+p—2)/88—K(O,O)ny2r2/8’

that is to say that R has exponentially decaying tails. As in Lemma 6.1 of [44], we
find that R% (x, P,) := 4R is a radius of stabilization for &1, showing that (1.15)
holds with ¢ = 2. For d > 2, we may extend these geometric arguments (cf. the
proof of Theorem 6.4 of [40]) to define a random variable R serving as a radius of
stabilization. Mimicking the above arguments, we may likewise show that R has
exponentially decaying tails.

For all » € (0, 00) and [/ € N, we notice that (1.18) holds because |&7(x, X' N
B, (x)|1[X(By(x)) =[] <r -min(/,6) < (cr)!. Since vertices in the k-nearest
neighbors graph have degree bounded by kC(d) as in Lemma 8.4 of [57], and
since each edge incident to x has length at most 4R, it follows that |&7 (x, Pp)| <
k- C(d)-4R. Since R has moments of all orders, (¢;, P) satisfies the p-moment
condition (1.19) for all p > 1. Thus &, satisfies all conditions of Theorem 1.14 and
we deduce Theorem 2.5 as desired. [

3. Proof of the fast decay (1.21) for correlations of the &-weighted mea-
sures. We show the decay bound (1.21) via a factorial moment expansion for
the expectation of functionals of point processes. Notice that (1.21) holds for
any exponentially stabilizing score function & satisfying the p-moment condi-
tion (1.19) for all p € [1,00) on a Poisson point process P. Indeed if x,y €
R4 and ri,rp > 0 satisfy r| + rp < |[x — y| then é(x,P)l[Ré(x,P) < ri] and
£(y, P)1[Ré(y, P) < r] are independent random variables. This yields the fast
decay (1.21) with ky =--- =kp14, =1 and C, < ¢ with ¢; a constant, as in [5],
Lemma 5.2. On the other hand, if P is rarified Gibbsian input and & is exponen-
tially stabilizing, then [50], Lemma 3.4, shows the fast decay bound (1.21) with
ki =---=kpyy = 1. These methods depend on quantifying the region of spatial
dependencies of Gibbsian points via exponentially decaying diameters of their an-
cestor clans. Such methods apparently neither extend to determinantal input nor
to the zero set Pggr of a Gaussian entire function. On the other hand, for Pggr
and for £ = 1, the paper [37] uses the Kac—Rice-Hammersley formula and com-
plex analysis tools to show (1.21) with ky = --- =k, 14 = 1. All three proofs are



862 B. BLASZCZYSZYN, D. YOGESHWARAN AND J. E. YUKICH

specific to either the underlying point process or to the score function &. The fol-
lowing more general and considerably different approach includes these results as
special cases.

3.1. Difference operators and factorial moment expansions. We introduce
some notation and collect auxiliary results required for an application of the much-
needed factorial moment expansions [8, 9] for general point processes. Equip RY
with a total order < defined using the lexicographical ordering of the polar co-
ordinates. For u € N and x € R, define the measure i) =Ny y <x}).
Note that since u is a locally finite measure and the ordering is defined via polar co-
ordinates jt| is a finite measure for all x € R?. Let o denote the null-measure, that
is, o(B) = 0 for all Borel subsets B of R4. For a measurable function v:N—R,
[ eNU{0}and x{,...,x; € R4, we define the factorial moment expansion (FME)
kernels [8, 9] as follows. For [/ > 1,

1
DL yw=Y 1" Y w<u,x*+zaxj)

i=0 JC(U-]) jeJ
(3.1
= ¥ 0 (g + 8, )
Jcr jeJ
where ([j]) denotes the collection of all subsets of [/] := {1, ..., [} with cardinality
j and x, := min{xy, ..., x;}, with the minimum taken with respect to the order <.

of xi,...,x.8

We say that ¢ is <-continuous at oo if for all u € N we have limy oo ¥ (i)x) =
Y (). We first recall the FME expansion proved in [8] (cf. Theorem 3.2) for di-
mension one and then extended to higher-dimensions [9] (cf. Theorem 3.1). Recall
that IE'y ...y, denote expectations with respect to reduced Palm probabilities.

THEOREM 3.1. Let P be a simple point process and let y : N' — R be <-
continuous at 0o. Assume that for all | > 1

Gy [ B, D, et dy < 00

..........

and

8For X} < X]_1 <...=<X1, the functional Dil
tor: DY Y (1) =V (e, +8x,) — ¥ (yx)), DY,

..... x ¥ () is equal to the iterated difference opera-
¥ =Dy (D! ).

,,,,,
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Then E[vr (P)] has the following factorial moment expansion:

> 1
(34) E[y(P)]=v()+ 1—21 o [R Dy @00y dy L dy

Consider now admissible pairs (§, P) of type (Al) or (A2) and x, ..., x) € R4,
The proof of (1.21) given in the next subsection is based on the FME expansion

for Ey, .. x, [¥(Pn)], where ¥ (1) is the product of score functions
: k
(3.5) Y (W) = Yy, (1, Xps ) = [ [ ECxi, )"
i=1
withky, ..., k, > 1. However, under Py, X, the point process P, has fixed atoms
at xp,...,xp, which complicates the form of its factorial moment measures. It

is more handy to consider these points as parameters of the following modified
functional:

)4 p ki
B6) YW=l G xp) = ﬂs(xi, wt Zax,)
i=1 j=1

and to not count points xi, ..., x, in P, that is, to consider P under the reduced

,,,,,,,,,, «, [ (P)] and
the latter expectation is more suitable for FME expansion with respect to the cor-
relation functions p)(fl) ,,,,, X, (y1, ..., y1) of P with respect to the Palm probabilities
P! X The following consequence of Theorem 3.1 allows us to use FME ex-

pansions to prove (1.21).

LEMMA 3.2. Assume that either (i) (&, P) is an admissible score and input
pair of type (A1) or (ii) (&, P) satisfies the power growth condition (1.18), with &
having a radius of stabilization satisfying sup,.p R%(x,P) <r a.s. for somer €

(1, 00) and with P having exponential moments. Then for distinct x1, ..., x), € R4,
nonnegative integers ki, ..., k, and n < oo the functional 1//! at (3.6) admits the
FME

Exl ..... xp[v/kl ..... kp(xlv' -,xp;Pn)]

1
(3.7) =Yy, X155 Xp3 0)
o0 1 ] \
+IX:Z_' RdlDyl ,,,,, ylwkl ..... kp(XI,...,.xP;O)
=1
prfl) ..... o Ve yDdyr .. dyr
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When (&, P) is of type (A1), the series (3.7) has at most (k — 1) Zle k; nonzero
terms, where k is as in (1.13).

PROOF. Throughout we fix nonnegative integers k1, . .., k, and suppress them

.....

bounded radius of stabilization for £ implies ' is <-continuous at 0.

Consider first W! at (3.6) with £ as in case (ii); later we consider the simpler
case (i). We show the validity of the expansion (3.7) as follows. Let y, ...,y €
R?. The difference operator Dlyl vanishes as soon as yj ¢ Ule B, (x;) for
some k € {1, ...,[}, that is to say

(3.8) DL xp ) =0.

,,,,,

To prove this, set = uly, + Z]-EJ Syj for J C [{] and y, := min{yy, ..., 1},
with the minimum taken with respect to < order. From (3.1), we obtain

l !
Dyl ylw ('xlv"'wxp;/'l/)

.....

= Y DTV G xgp )

JClllk¢J

+ Z (=D Xp; yuiky) =0,
JCULkg]

where the last equality follows by noting that for J C [I] with k & J, ¥'(x1, ...,
Xpiy) = 1//!(x1, ..., Xp; JUik)) because RéE(x,P)e(l,r] by assumption.
Henceforth we put

p q ptq
(3.9) K,:=> ki, Kg:=Y kpti, K=Y k.
i=1 i=1 i=1

Consider now yi,...,y € Uf:l B, (x;). For J C [I], from 1 < RE(x,P) <r
and (1.18) we have

(3.10) Y xpi ) < (@) KPR K (B,

The term pK, in the exponent of (3.10) is due to Z?:] dx; in the argument of §
in (3.6). Substituting this bound in (3.1) yields

.....

(3.11) < (&r)yPKp Xy kin (B (xi) 3 @rkel!
JCli]

= (ér)pKﬁJFZip:lkiu(Br(x,-))(l + (5”1{,,)1.
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Consider W!(Xl, s Xp; Py), with P, :="P N W, and 1//! defined as above. The
bound (3.11) yields

.....

1 !
ﬁAdI(ELI ,,,,, xp)yl y,[|D;1,..,,ylw!(x1’""xP;Pn)H

<l

.....

x p)(cll),...,xp 1y --sy)dyr---dy

U+ @er)kn)leryrke
- !

(3.12) ;
p
<Ey oy, [(Pn (U Br<x,-)) @r=is k,—P,,(B,~(x,-))]

i=1
_a+ @er)kn)l@eryrke
- !

p l
X Eicl Xp |:(Pn (U Br(xi)) (6r)Kan(U’p=1 Br(Xi)):|

.....

i=1

_a+eEnfy
- [

» I
. P ,
X Ey . x, |:(7Dn (U Br(xi)) (ér)KrPrlUi) B’(X’))},

i=1
where the last inequality follows since the distribution of P under Py, ) is equal

to thatof P+37_, 8, under ]P)iq,...,xp‘ Defining N := P, (UU!_, B, (x;)), we bound
(3.12) by

.....

00 A Kpyl
A (1+(cr)™r)
]Exl ..... xp |:(C7‘)K17N Z le} fEX]

m=I

~ oK
1 [@r)IHETTHEINT < oo,

where the last inequality follows since P has exponential moments under the Palm
measure as well (see Remark (i) at the beginning of Section 2.1). Consequently,
by the Lebesgue dominated convergence theorem, the expression (3.12) converges
to 0 as [ — oo. Thus conditions (3.2) and (3.3) hold and (3.7) follows by Theo-
rem 3.1.

Now we consider case (i), that is to say W is as at (3.6) with & a U -statistic of
type (Al). By [11], Lemma 1.1, in the Supplementary Material, with k as in (1.13),
V' is a sum of U-statistics of orders not larger than K p(k — 1). Consequently, for
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l € (Ky(k—1),00) we have
(3.13) DY W xpiw) =0 Vyi,....yeR

as shown in [48], Lemma 3.3, for Poisson point processes (the proof for general
simple counting measures u is identical). This implies that conditions (3.2) for
l € (Kp(k —1),00) and (3.3) are trivially satisfied for v' as at (3.6). Now, we
need to verify the condition (3.2) for [ € [1, K, (k — 1)]. For y;,...,y € R, set
as before u; = uly, + Zjej Syj for J C [/] and y, := min{yy, ..., y;}, with the
minimum taken with respect to the order <. Since & has a bounded stabilization
radius, by (3.8) and (2.5), we have

w’(xl,...,xp; )

14 V4 ki(k—1)
(3.14) SHHMV&(M(U Br(xi))+|f|+l?)
i=1 i=1
K p Kp(k—1)
§||h||oop<M<U Br(xi))+|f|+P) :
i=1

The number of subsets of [/] is 2! and so by (3.1), we obtain
DL X )|

© p K,(k—1)
(3.15) <lhllod Y (u(U Br<xi>) +1J] +p>

Jcll] i=1

K P Kp(kfl)
< ||h||oop21<M(U Br(xi)>+l+p) :
i=1

Consider w!(xl, ..y Xp; Py) with w! defined as above. Using the refined Campbell
theorem (1.9), the bound (3.15), and following the calculations as in (3.12), we
obtain

1 ! ! I !

E\/I:&‘”(E;q ..... Xp)yl y,[|Dy1,..,,y1w (xl""’xp;Pn)H

.....

<l

.....

Since P has all moments under the Palm measure (see Remark (ii) at the beginning
of Section 2.1), the finiteness of the last term, and hence the validity of the condi-
tion (3.2) for [ € [1, K, (k — 1)] follows. This justifies the FME expansion (3.7),
with finitely many nonzero terms, when ' is the product of score functions of
class (Al). O



LIMIT THEORY FOR GEOMETRIC STATISTICS OF POINT PROCESSES 867

3.2. Proofof Theorem 1.11. First, assume that (£, P) is of class (A2). Later we
consider the simpler case that (£, P) is of class (Al). For fixed p, g, k1, ..., kp14 €
N, consider correlation functions m *1:--- kP+q)(x1, e Xpygi ), m(kl""’kl’)(xl, e,
xp;n) and mKpt1ses "p+q)(xp+1, ...y Xpyq; n) of the &-weighted measures at (1.6).
We abbreviate vy, ., kp (X5 o ooy Xps () by ¥ (x1,...,xp; u) as at (3.5), and simi-

larly for ¥ (xpy1, ..., Xp1gs ) and Y (xy, ..., Xpig; ).

Given xi,...,xp1q € Wy, we recall s :=d({x1,...,xp}, {Xps1,.... Xp1g})-
Without loss of generality, we assume s € (4, 00). Recalling the definition of b
at (1.17) and that of K at (3.9), we may assume without loss of generality that
b e (0,d). Put

El

s )b(l—a)/(Z(K+d))

(3.16) fi=1(s) = <Z

where a € [0, 1) is at (1.16). Since s € (4,00) and K > 2, we easily have ¢ €
(1, s/4). Given stabilization radii RE(x;, Py, 1<i< p +q, we put

E(xi, Pn) =& (xi, Pu N Bre(y, ) (O)I[RE (x;, Py) < 1]

considered under Ey, b We denote by m&i.-kp) the correlation functions of
the £-weighted atomic measure, that is,

AR k!’)(xl,...,xp;n)

=By, [E G, PN L E e P ] 0P (11, xp).

Write
P12y P) =Y Pl [ max RE (v, P) <]
(3.17) N
14 B L
=[[&Cxi. Po".
i=1
Next, write Ey, xpw(xl, .«.sXp; Py) as a sum of
Bt oty [Y (1,5 P max RE (g, Pr) < 1]
and

The bounds (1.11), (1.14), the moment condition (1.19), Holder’s inequality and
p< Zle ki = K, give for Lebesgue almost all x1, ..., x,:

|]Ex1 ..... wa(xl? - Xps Pn) — Exl,...,xpw(xl, - Xp; Pn)|
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(3.18) < P’Cp(MK,,H)K”/(K”H)(p(apt)1/(K!’+1)
< Kpkk, (Mg, +1) <7/ ®rtDpag )t/ KptD

<ci(Kp)plag,n'/ErtD,

Here c1(m) := mky My > mipm(My1)™ ™D as M,, > 1 by assumption.
c1(Kp). Using (3.18) with p replaced by p + ¢, we find mKeekprd) (x|
Xptq;n) differs from m ks kl'+q)(x1,...,xp+q;n) by c1(K)p(agt) /KD,
which is fast-decreasing by (1.15).

For any reals A, B, A, B, with | B| < |B|, we have |AB — AB| < |A(B — B)| +
|(A— A)B| < (|A| + |B)(|B — B| + |A — A|). Hence, it follows that

< (c1(Kp) +c1(Ky))
x (c1(K p)plag, ) KD 4o (K (ag, 0/ KatD)

< e (K)p(agt)/ KD,

with ¢2(m) := 4(c1(m))? and where we note that go(amt)l/(m+1) is also fast-
decreasing by (1.15). The difference of correlation functions of the &-weighted
measures is thus bounded by

{m(kl ..... k,,+q)(xl"”’xp+q;n)_m(k1 ,,,,, kp) (xy, ,Xpin)
x mpetekprd) (o x i n)
(3.19) < (c1(K) + e2(K))p(art) /EHD - [ Crekosd) (e ot )
e TR ) T i A IR RN O]

The rest of the proof consists of bounding [ k1-Kp+a) — g Kio-Kp) g kp1s- Kptg) |
by a fast-decreasing function of s. In this regard, we will consider the expan-
sion (3.7) with ¥ (x1,...,x,;P,) replaced by &(xl,...,xp;Pn) as at (3.17)
and similarly for &(xp+1,...,xp+q;73n) and 1/7(x1,...,xp+q;73n). By [11],
Lemma 1.2, in the Supplementary Material, 5 (xi, Pn),1 <i < p, have radii
of stabilization bounded above by ¢ and also satisfy the power-growth condi-
tion (1.18) since |§| < |&|. Thus the pair (§,P) satisfies the assumptions of
Lemma 3.2. The corresponding version of v, accounting for the fixed atoms of P,
iU (er, e xps ) =10 E G, e+ X0 8,08 and similarly for ' (x 41, . . .,
Xg5 Pu) and ¥ (x1, - .., Xpigq’ Pu)-
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Put B; ,(x;) := B;(x;) N W,. Applying (3.7), the multiplicative identity (2.11)
and (3.8), we obtain

f';l(kl ~~~~~ kl’+‘1)(x1, -’xp‘f‘q)
\ ~ 1
=Ex1 ..... xp+q[W'(X1,-..,xp+q;Pn)]p(p+q)(x1’""xp+q)
00
=37 fupy ¥
" Yo i
=y

x pUTPYD (xy, o Xpagy V1s -y dyr .. dy;

— l N
Zl' /U T By (xi)! YI ,,,,, y,lﬂ (0)

x pUTPTD (xy, o xpigs V1, v dyr - dy

Applying (3.1) when p is the null measure, this gives for «?*? almost all

x1,...,xp+q

i Kiseee k”")(xl,---,xm-q)
1

>iy

1=0"" J:().](l _.])'

! I
|

X

l 7! .
Dyl y,w (xl""vxp-‘rq’())

.....

/(‘ ,'pzl By (xi))j X(U?ZI Br,n(xp+i))l_j

(3.20) x PO (ep, o gy Y-y Ay dyy

oo I
ZZ '(l—])'/ : ~dyr...dy

1 B (i) x (UL | B Gepai)) =7

X Z (—1)1J|&!<x1,...,xp+q; Z(Syj)

Jcll] jeJ

X pTPFYD (x1, o X g V1s e V)

To compare the (p + ¢)th correlation functions of the £-weighted measures with
the product of their pth and gth correlation functions, we shall use the fact that
RE (xi, Pn) € (0, t] (cf. Supplementary Material [11], Lemma 1.2) implies the fol-
lowing factorization, which holds for yi, ..., y; € Uf’zl Bi(x;) and yjy1,...,y1 €
UL, Bi(xp4i), with ¢ € (1,5/4) (making U/_; B/(x;) and U!_, B/ (xp4i) dis-
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joint):

w (xl,.. s Xptgs Z(Sy,)

i=1
(3.21)

J l
:W(xl,...,xp;ZSyi>w!<xp+1,...,xp+q; Z 5yi>-
i=1 i=j+1
Using the expansion (3.7) along with (3.21), we next derive an expansion for
the product of pth and gth correlation functions of the &-weighted measures. Re-

calling the multiplicative identity (2.11) as well as the identity Ey, [ (Pn)] =
Ei,....x, [¥'(Pu)] (cf. (3.6)), we obtain
K k) ey o xp)nﬁ(kf’“"'"kq)(xp-kl, s Xptg)
! 7! 7! .
= Ly, xp[w (x1, .. XP’PH)] Xpglseees x,,+q[w (xP‘H’ ""xP‘HI’P”)]
x pP @1, xp)p D (Xpit, - Xpag)
(3.22)
= T Dy w(m,...,x;o)
I ,Z=0 W JUE ) Bt (UL Bunaepein2 b

(h+p)

[ ! .
XDzzl ’’’’’ le(xp-l—l»---’xp—i-qao)p (-xlv"'a-xp’ylv""yll)

X ,o(lz+q>(xp+1, s Xptgs 2l - 2) Ayt .. dyy dzy . dzg,.
Applying (3.1) once more for p the null measure, this gives
P (xy, .. .,xp)nﬁ(kp“”“’kq)(xpﬂ, ces Xpig)
|

-
1o 1112

! /; f):l Bt,n(xi))ll X(U?:1 Bt.n(xp+i))12
% Z (_1)11+lz—|J1|—\le

Jiclhl,JaCliz]

X W(xl,...,xp; Z Syi>&!<xp+1,...,xp+q; Z (SZ,.)

ieJ; ie)

dyp---dy, dzy--- dz,

[ 1}
x o (ep, o xp v )P PO (it e X g ZHs e 21)
l

© 1
zzz'ww'

1=0 j=0

X

Z (=i Mil=1al

(Uip:1 Bi (xi))/ X(U?;] Bt,n(xp+i))17j L CLi1,JaCN]
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X 1F(M,...,xp; Zayi)lﬁ!(xlﬁl’“.’xlﬁq; ZB”)

iel; ieJp
X YT (xp, Xy, Y1, s D)

X p(l_j+q)(x +1 ---»xp—&-q,J’j—&-l» -7yl)dJ’1 dJ’l
l

— 3 Nl
ZZ '(Z—J)'/ P B (i) x (UL Z( )

1=0 jZO'] Btﬂ(‘x[)+l)) ]JC[I]
7!
X w~<xl, < Xptgs ZSJ}I')
iel
X pUTP Xy, Xy VI, s Y))
X pUITD (x 1y X pigs Vigts s v dyr -+ - dyr,

where we have used (3.21) in the last equality.
Now we estimate the difference of (3.20) and (3.23). Applying (1.10) and re-
placing B; ,(x;) with B;(x;), we obtain
]n%(k‘ """ P+‘1)(x1,...,xp+q)

— ke, kp)(xl’ . ’xp)l/h(kp-H ~~~~~ kq)(xp—Hv o ’xp+q)|
s L Crips
323 < 2 _—trprq
( ) _¢(2>§Z il — j)!

<.
(U{;l By (x;))/ X(U;Ll Bt(xp-o—i))lij Jci

55 ) o a
iel

Recalling (3.21), (3.10) and the definitions of K, K, and K at (3.9), we bound
Sscm W O, o Xpags Yies 8| by 2/(@0) KrtU=DKeTK “where ét € [1, 00)
holds since ¢ € [1, 0co) in (1.18). This gives

7!
I//.(x17"'7xp+q;

|m(k1 karL])(xl’ e Xptg)
_ 5k p)( = (Kpa1sekg)
m X1yeos Xp) (xXp+1s - .,xp+q)|
(3.24) l
ORE
1=0 j=0 J'(l - J)'

X/ | Dl @) Kt U=DKHK gy gy,
(UE_; B x (U B (xpgi )/
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Consequently, bounding K, and K, by K we obtain

i ekt (xp L xpg)
D) ey xpymEer R (e X g)]
s\ X ! ! 1
(3.25) < ¢>(—) > Cripra2' @ VK ((p + )0ar?) Y
(8 Clipta 41 ppy (DK 0,1%)
<¢ 5 ZT (ct) ((P+q)dt)
1=0
s ClaK 1 2 (+DK
§¢§Z 1 ——4'(ct) (K6a1%),
1=0

where 0, := 79/2/T(d/2 + 1) is the volume of the unit ball in R? and where the
last inequality uses p+¢ < K. The bound (1.16) yields C;yx = O((I+ K)?U+K)),
Thus there are constants ¢y, c» and ¢3 depending only on a, d and K such that

c1ch lC3 (tK—Hi)l lal

Ciik (1 A (+DK K
4t e (K6q1?
% 0 Z

By Stirling’s formula, there are constants c4, c5 and ¢ depending only on a, d and
K such that

K CI+K , 1K K C4C lCG(tK-HI')l
— 4 K9 ,
120 e (Koart Z Uad—a))!

where for r € R, |r] is the greatest integer less than . We compute

C
KZ I+K41( on) K (K 6qt?)
=0 !

00 I7c6 (s K+dyl

K cqcsleo(t )

G2 =Ky Yy G

n=0{l:|l(1—a)|=n}

K+dy(n+1)/(1—a)
Ky G465 sne (™™ < (K+d)/(1—a)
c7exp(cgt ,
z — rexplcs )

where ¢7 and cg depend only on a, d and K.
Recalling from (3.16) that 7 := (s/4)h(1_a)/(2(K+d)) we obtain

(SIS

> C
P T 4

)



LIMIT THEORY FOR GEOMETRIC STATISTICS OF POINT PROCESSES 873

By (1.17), there is a constant cg depending only on a such that for all s we have
¢(s) <co exp(—sb/c’g). Combining this with (3.25) and (3.26) gives

b

i Ktkota) g Oek) Kt oeokia) | < o4 exp(—(S/Z)b . C8<£> 2>'

c9 4
This along with (3.19) shows (1.21) when (§,P) is an admissible pair of
class (A2).

Now we establish (1.21) when (&, P) is of class (Al). Let k£ be as in (1.13).
Follow the arguments for case (A2) word for word using that sup, .p RE(x,P) <r.
Notice that for [ € ((k — 1)K, o0) the summands in (3.20) vanish. Likewise, when
Iy € (k—=1)K,,00) and I; € ((k — 1)K, 00), the respective summands in (3.22)
vanish. It follows that for / € ((k — 1)K, 0c0) the summands in (3.25) all vanish.
The finiteness of Cx in expression (1.21) is immediate, without requiring decay
rates for ¢ or growth bounds on Cy. Thus (1.21) holds when (£, P) is of class (A1).

4. Proof of main results. We provide the proofs of Theorems 1.12, 1.15 and
1.13 in this order.

4.1. Proof of Theorem 1.12.
4.1.1. Proof of expectation asymptotics (1.23). The definition of the Palm

probabilities gives IEM,%(f) = fW” f(n_l/du)IEuS(u, P pD(w)du. As P is sta-
tionary and £ is translation invariant, we have E¢&(0, P) = E,&(u, P). So,

nEE() ~ ot 0. P)p VO [ f(x)dx‘

n! /W F Y ) Euk u, P p () — Eo£ (0, P)p (0)} du

0! /W £ ) E[(E . Pa) — £Gu, P)) o™ ()] du

—1
o Eu s I'n) — )
<1 flloon /w,, (6. Py) — £, P)|
X l[max(RS (u, P), R* (u, Py)) = d(u, E)W,,)]],o(l)(u) du
< flloon™" f dup™ WE,[|&(u, Py) — &(u, P)|
Wn
x (1[R® (u, P) = d(u, dW,) ]+ 1[RS (u, P) = d(u, dW,)])]

<41l lloan™" My fw (eard(u, 8W,)))"" du,
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where the last inequality follows from the Hélder inequality, (1.14), the bound
(1.11), the p-moment condition (1.19) (recall p € (1, c0) and M, € [1, 00)) and
where 1/p + 1/q = 1. By (1.15), the bound (1.23) follows at once from

/ (p(ard(u, aW,))) "7 du = 0 (n9=D/?),

n

If £ satisfies (1.14), but not (1.15), then by the bounded convergence theorem, we
have

limsupn_1/ (fp(ald(u,f)Wn)))l/q du

n— 00 n

= lim sup ((p(alnl/dd(z,awl)))l/q dz=0.

n—oo JWjp

Consequently, we have expectation asymptotics under (1.14) as follows:

nERE() — Eot @, P)p VO [ f(x)dx' —o(1).

4.1.2. Proof of variance asymptotics (1.24). Recall the definition of correla-
tion functions (1.6) of the £-weighted measures. We have

Vari§ (1) =E S f(n V%)% (x, Po)

xX€Py
4.1) +E Y f V) f (Y y)E(x, Pa)E(y, Pa)
X, YEPy xF£Y
2
—<]EZ f(n—l/dx)g(x,Pn))
xePy,
= | fO V)R, (82w, Po) p P (u) du
Wn
4.2) + FVu) f(n= )
W, x W,

X (m)(u, v;n) — my(u; n)my(v; n)) du dv.

Since & satisfies the p-moment condition (1.19) for p > 2, we have that & 2 sat-
isfies the p-moment condition for p > 1. Also, £ and &2 have the same radius of
stabilization. Thus, the proof of expectation asymptotics, with & replaced by &2,
shows that the first term in (4.1), multiplied by n~!, converges to

Eo£2(0, P) o (0) /W £ dx;
1
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1/d 1/d

cf. expectation asymptotics (1.23). Settingx =n~ /“uandz=v—u=v—n
the second term in (4.2), multiplied by n~!, may be rewritten as

le / ' _nl/dy fle+n=2) f o)

4.3) x [meay(n"4x, n"x + z; n)

X,

—mq)y (% n)mpy (nY9x 4 z; n)] dz dx.

Setting Py :=PN(W, —n 1/d v, the translation invariance of & and stationarity
of P yields

me) (nl/dx, /4y + Z; I’l) =m) (0, Z; 7),);),
mny(n' s n) = ma) (0 P;),
m(l)(nl/dx +z; I’l) =m() (Z; 'P,)f)
Putting aside for the moment technical details, one expects that the above moments

converge to m2)(0, z), m(1)(0) and m 1y (z) = m(1)(0), respectively, when n — oo.
Moreover, splitting the inner integral in (4.3) into two terms

.)d
/Wn—nl/dx( ) ¢

_/ 1[Iz] < M]( )dz+/ 1[|z| > M](---)dz

for any M > 0, we see (at least when f is contmuous) that the first term in the
right-hand side of (4.4) converges to the desired value

/Rd F)*[m@)(0,2) —my(0)*]dz

when first n — oco and then M — oco. By the fast decay of the second-order cor-
relations of the &£-weighted measures, that is, by (1.21) with p=g =k =k, =1
and all n € NU {oo}, the absolute value of the second term in (4.4) can be bounded
uniformly in n by

(4.4)

1£12.Ca f $(e22) dz.
lz|>M

which goes to 0 when M — oo since (]3(-) is fast-decreasing (and thus integrable).
To formally justify the above statements, we need the following lemma. Denote

hyy(x,2) :=m2)(0,2: Py) — m1) (0: Py )myy (z: Py).-

LEMMA 4.1. Assume that translation invariant score function & on the input
process P satisfies (1.14) and the p-moment condition (1.19) for p € (2, 00). Then

hi (x, 2) is uniformly bounded

sup sup  sup |k (x,z)| < Ch <00
n=0xeWi zeW, —nl/dx
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for some constant Cy, and

Tim b (x, 2) = hE,(x, 2) =m0, 2) = (m(i) (0),

PROOF. Denote X, :=&£(0,P;), ¥, : =&, P;), X :=£&(0,P), and Y :=
&(z,P). We shall prove first that all expectations EO,Z(X%), EO,Z(Y,%), IEO,Z(XZ)
IE(),Z(YZ), Eo| Xy, E;|Ys]|, E¢o| X| and E,|Y| are uniformly bounded. Indeed, by the
Holder inequality

(4.5) EO,Z(Xz) = (EO,leﬂp)Z/p = (En'/dx,z|5(nl/dx’ Pn)’p)l/[? = MIZ)/p’

where in the last inequality we have used p-moment condition (1.19) for p > 2.

Similarly, EO,Z(Y,LZ) and EO’Z(XZ), EO’Z(YZ) are bounded by M,%/p. Again using
p-moment condition (1.19), we obtain

EolXa| < (Bo(X)2)"? < (Eyviay |62 (%%, P))/* < 112

and similarly for E,|Y,|, E¢|X| and E,|Y|. This proves the uniform bound of
Ihi (x, 2)|. To prove the convergence notice that

(4.6) |m2)(0,z;Py) —m)(0,2)|
= [Eo.-(XnYn) — Eo - (XV)|p®(0,2)
<k2(Eo ;1 XnYn — X, Y| +Eo | XY — XY))
@7 <k2(Eez(X2)E (Y — ' 4+ ka(Bo (V) Eo (X0 — X)),

where «x» bounds the second-order correlation function as at (1.11). We have al-
ready proved that [Eg (X %), Ey (Y 2) are bounded. Moreover,

Eo.;(Xn — X)?
=Eo.:((X» — X)*1[X, # X])
<Eo.:(Xp1[Xy # X1) + 2Eo,; (1 Xa X [1[X, # X]1) + Eo . (X*1[X,, # X]).
The Holder inequality gives for p > 2 and 2/p + 1/ =1,
o, (X21[X, # X1) < (Eo2(XF))*? (Bo.. (X, # X))'9,
o (1Xn X[1[X, # X1) < (Eo -(XF)Eo-(X?))"? (Po . (X, # X))'4,
Eo.(X*1[ X, # X1) < (Bo(X?)*? (Po,. (X, # X)) /9.

The pth moment of X, and X under Ey ; can be bounded by M p using the p-
moment condition (1.19) with p > 2 as in (4.5). Stabilization (1.14) with [ =2
gives

(4.8) Py (X, # X) <Py ((max(R* (u, P), RE (u, P,)) > n'/4d(x, W)
(4.9) <2¢(apn'/?d(x, aWy))
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with the right-hand side converging to O for all x ¢ dW;. This proves that
Eo. (X, — X )? and (by the very same arguments) Eo . (Y, — Y)? converge to 0
as n — oo for all x ¢ dW;. Concluding this part of the proof, we have shown
that the expression in (4.6) converges to 0, and thus m (0, z; P;) converges to
m2)(0, z). Using similar arguments, we derive

Imy (0, PX) — m1y (0)] = [Eg(X,) — Eo(X)| o™ (0)

< k1 ((Bo(X)?)"* + (Bo(X2))/3) (P (X, # X)))'/2,

by the p-moment condition (1.19) and the stabilization property (1.14) for p =1
one can show that m 1) (0, P;/) converges to m1)(0) uniformly in x for all x € Wy \
dWj. Exactly the same arguments assure convergence of m 1 (z, P;) to m1)(z) =
m1)(0). This concludes the proof of Lemma 4.1. []

In order to complete the proof of variance asymptotics for general f €
B(W1) (not necessarily continuous), we use arguments borrowed from the
proof of [40], Theorem 2.1. Recall that x € W; is a Lebesgue point for f if
(Voly Bs (x))~! fBe(x) | f(z) — f(x)|dz — 0 as e — 0. Denote by C all Lebesgue
points of f in Wj. By the Lebesgue density theorem, almost every x € W is
a Lebesgue point of f, and thus for any M > 0 and n large enough the double
integral in (4.3) is equal to

—1/d _\ &
le 1[x € Cf1f (x) /Wn—n'/dx fx+n"742)hs (x,z)dzdx
:/ 1[x ECf]f(X)/ filx —I—n_l/dz)hi(x,z)dzdx
Wi lz|<M

+ /Wl 1x e cf]f(x)/Wn_nl/dx L1zl > M) £(x +n~142)hE x, 2) dz dx.

As already explained, by the fast decay of the second-order correlations of the &-
weighted measures, the second term converges to 0 as first » — oo and then M —

00. Considering the first term, by the uniform boundedness of hf, (x, z), using the
dominated convergence theorem, it is enough to prove for any Lebesgue point x
of f and fixed M that

lim hé X,Z x+n ) dz = f(x hé x,7)dz.
Jdim [ D Je=r@ | i)

In this regard, notice that

f| D () 2 f )] 0

<[ CuxIflni) = fool
|z|<M
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+ | (x, 2) — WS (x, 2)| X | flloo dz

<Cn [ L PEH D f@ld e

x f 16 (x. 2) — hE_(x, 2)| dz.
lzl<M

Both terms converge to 0 as n — oo: the first since x is a Lebesgue point of x, the
second by the dominated convergence of hi (x, z); cf. Lemma 4.1. Note that

/W1 /Rz|h§o(x,z)|dzdx < 00,

which follows again from the fast decay of the second-order correlations of the
&-weighted measure ((1.21) with p =g =k; =k =1 and all n € NU {00}). Let-

ting M go to infinity in fW1 fz(x)f‘sz hio(x, z)dzdx completes the proof of
variance asymptotics.

4.2. Proof of Theorem 1.15. 'The proof is inspired by the proofs of [34], Propo-
sitions 1 and 2. By the refined Campbell theorem and stationarity of P, we have

n~! Var ﬁf P)

= [ E£w P w0 d
Wy

(4.10) + fW fW [y (xs ¥) — mey may ()] dy dx
=TEy&%(0, P)p " (0)

+”_]/W /W (m@)(x, y) —my(x)m)(y)) dydx.

Writing ¢(x, y) :=m@)(x,y) —m)(x)m)(y), the double integral in (4.10) be-
comes (z=y —x)

—1
’ - d dx
n /Wn /Wn(m(Z)(X y) m(l)(x)m(l)(y)) y
! [ [ @itz wszas
w, JRd

:n_I/ f c(0,2)1[x € W,, — z]dzdx.
W, JR4
Write 1[x € W, —z] as 1 — 1[x € (W,, — 2)] to obtain

n! /Wn /W” (m(Z)(x, y) — m(1>(x)m(l)(y)) dy dx

:/Rdc(o, z)dz—n—lfRd an c(0, )1[x € R\ (W, — 2)]dx dz.
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From (1.29), we have that yw, (z) := Volg (W, N (R?\ (W, — 2))), and thus rewrite
(4.10) as

n~" Var HE (P) = Eo&2(0, P) o (0)
“4.11)

+ / c(0,z)dz — n! f c(0, 2)yw, (z) dz.
R Rd
Now we claim that

lim n~! f (0, 2)yw, (z)dz = 0.
n—oo Rd

Indeed, as noted in Lemma 1 of [34], for all z € R? we have lim,,_s oo 1! yw,(2) =
0. Since n~1¢(0, 2)yw, (2) is dominated by the fast-decreasing function c(0, z), the
dominated convergence theorem gives the claimed limit. Letting n — oo in (4.11)
gives

(412)  lim n~! Var H: (P) = Eg£2(0, P)p(l)(())—i-/dc((), 2)dz =02 (§),
n—o00 R

where the last equality follows by the definition of 02(’;‘ ) in (1.22) and the finite-
ness follows by the fast-decreasing property of c¢(0, z, P) (which follows from the
assumption of fast decay of the second mixed moment density).

Now if 02(5 ) = 0 then the right-hand side of (4.12) vanishes, that is,

Eoe2(0. P)p V) + [ c0.2)dz=0.

Applying this identity to the right-hand side of (4.11), then multiplying (4.11) by
n'/? and taking limits we obtain

(4.13)  lim n=“=Y/var A5 (P) = — lim n—<d—‘>/d/ c(0, 2)yw, (z) dz.
n—o0 n— oo Rd

As in [34], we have n— @1/ dywn (z) < C|z| and, therefore, again, by the fast-

decreasing property of c¢(0, z) we conclude that n—@=D/d (0, 2)yw, (z) is domi-

nated by an integrable function of z. Also, as in [34], Lemma 1, for all z € R4

we have lim,_, oo n~@—D/d yw, (2) = y(2). The dominated convergence theorem
yields (1.31) as desired,

tim 0D Var AE(P) = = [ e(0. 20y ().

n—oo

4.3. First proof of the central limit theorem.

4.3.1. The method of cumulants. We use the method of cumulants to prove

Theorem 1.13. We shall define cumulants precisely in Section 4.3.2. Write

ﬁi for the centered measure uf, - Euf, and recall that we write (f, u) for
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J fdp. The guiding principle is that as soon as the kth order cumulants CZL‘ for

(f, ﬁ,i)/\/Var(f, Mi) vanish as n — oo for k large, then
(f’ ﬁn) D
_—
Var(f, i)

We establish the vanishing of C,’l‘ for k large by showing that the fast decay of
correlation functions for the &-weighted measures at (1.5) implies volume order

growth (i.e., growth of order O(n)) for the kth order cumulant for ( f, ﬂi), k>?2,
and then use the assumption Var( f, ,ui) =Q@n).

(4.14) N.

Our approach. The O (n) growth of the kth order cumulant for (f, ﬁ‘,%) is es-

tablished by controlling the growth of kth order cumulant measures for ,ufl, here
denoted by c,'i, and which are defined analogously to moment measures. We first
prove a general result (see (4.19) and (4.20) below) showing that integrals of the
cumulant measures c,’i may be controlled by a finite sum of integrals of so-called
(S, T) semi-cluster measures, where (S, T) is a generic partition of {1,...,k}.
This result holds for any ,uf, of the form (1.4) and depends neither on choice of

input P nor on the localization properties of &£. Semi-cluster measures for /Li have
the appealing property that they involve differences of measures on product spaces
with product measures, and thus their Radon—Nikodym derivatives involve differ-
ences of correlation functions of the £-weighted measures.

In general, bounds on cumulant measures in terms of semi-cluster measures
are not terribly informative. However, when &, together with P, satisfy moment
bounds and fast decay of correlations (1.21), then the situation changes. First,
integrals of (§,7T) semi-cluster measures on properly chosen subsets W (S, T)
of W,’f, with (S, T) ranging over partitions of {1, ..., k}, exhibit O(n) growth.
This is because the subsets W (S, T) are chosen so that the Radon—Nikodym
derivative of the (S, 7)) semi-cluster measure, being a difference of the correla-
tion functions of the &£-weighted measures, may be controlled by (1.21) for points
(v1,...,vr) € W(S, T). Second, it conveniently happens that W,f is precisely the
union of W (S, T), as (S, T) ranges over partitions of {1, ..., k}. Therefore, com-
bining these observations, we see that every cumulant measure on W,’f is a sum
ranging over partitions (S, T') of {1, ..., k} of linear combinations of (S, T') semi-
cluster measures on W (S, T), each of which exhibits O (n) growth.

Thus cumulant measures c,’j exhibit growth proportional to Volz(W,,) carrying
Py, namely
(4.15) (5. =0m),  feBW),k=23,...

The remainder of Section 4.3 provides the details justifying (4.15).

Remarks on related work. (a) The estimate (4.15) first appeared in [5],
Lemma 5.3, but the work of [14] (and to some extent [56]) was the first to rigor-
ously control the growth of cﬁ on the diagonal subspaces, where two or more coor-
dinates coincide. In fact, Section 3 of [14] shows the estimate ( f k. cﬁ) < LK(k)Pn,
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where L and g are constants independent of n and k. We assert that the arguments
behind (4.15) are not restricted to Poisson input, but depend only on the fast de-
cay of correlations (1.21) of the &-weighted measures and moment bounds (1.19).
Since these arguments are not well known, we present them in a way which is
hopefully accessible and reasonably self-contained. Since we do not care about
the constants in (4.15), we shall suitably adopt the arguments of [5], Lemma 5.3
and [56], taking the opportunity to make those arguments more rigorous. Indeed
those arguments did not adequately explain the fast decay of the correlations of
the &-wighted measures of the £-weighted measures on diagonal subspaces.

(b) The breakthrough paper [37] shows that the kth order cumulant for the linear
statistic (f, Y 8,-1/a,)//Var(f, Y, 8,-1/a,) vanishes as n — oo and k large. This

approach is extended to ( f, /L,i) in Section 4.4 thereby giving a second proof of the
central limit theorem.

4.3.2. Properties of cumulant and semi-cluster measures.

Moments and cumulants. For a random variable Y with all finite moments, ex-
panding the logarithm of the Laplace transform (in the negative domain) in a for-
mal power series gives

Y Myt k Skt k
(4.16) logE(e )—log(l—i—z | )_;17
where My = E(Y*¥) is the kth moment of Y and Sy = Si(Y) denotes the k th cumu-
lant of Y. Both series in (4.16) can be considered as formal ones and no additional
condition (on exponential moments of Y) are required for the cumulants to exist.
Explicit relations between cumulants and moments may be established by formal
manipulations of these series; see, for example, [13], Lemma 5.2.VI. In particular,

ly|
4.17) Sk = Z (—)HlI= 1 (Iyl— any(z)\
y €Il[k]
where I1[k] is the set of all unordered partitions of the set {1, ..., k}, and for a

partition y ={y (1), ..., y ()} € [1[k], |y| = [ denotes the number of its elements,
while |y (i)| the number of elements of subset y(i). (Although elements of IT[k]
are unordered partitions, we need to adopt some convention for the labeling of their
elements: let y (1), ..., y (I) correspond to the ordering of the smallest elements in
the partition sets.) In view of (4.17), the existence of the kth cumulant Sy follows
from the finiteness of the moment Mj,.

Moment measures. Given a random measure p on R?, the kth moment measure
MK = Mk([L) is the one (Section 5.4 and Section 9.5 of [13]) satisfying

(i@ ® fi. M* ) =E[(f1. ) - {fi. )]
B[ 3 (g )P X (g e P

x€P, xX€Py,
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forall fi,..., fr e B(RY), where f1 ®---® fi : R)* — Ris givenby f1®---®
JeCer, oo xi) = filxn) -+ fie(xk).
As on page 143 of [13], when  is a counting measure, M* may be expressed

as a sum of factorial moment measures M}, 1 < j <k, (as defined on page 133
of [13]):

k
M*(d(xy x - x xp)) = Z ZM[, (]‘[ dy; (V))S(V)

i=1

where, to quote from [13], the inner sum is taken over all partitions V' of the k
coordinates into j nonempty disjoint subsets, the y;(V), 1 <i < j, constitute an
arbitrary selection of one coordinate from each subset and §()) is a § function
which equals zero unless equality holds among the coordinates in each nonempty
subset of V.

When u is the atomic measure Mf,, we write M,’j for M (;Lf,). By the Campbell
formula, considering repetitions in the k-fold product of R, and putting y; :=
yi(W)and V:= (Vy,...,V;) we have that

(f® - ® f MK
=E[(f. u5) - (f. 15)]

=ZZ/WW. ( l/d)IEyl yj[li[glw(;i,m)}

i=1

) J
x oD @1 I [T dvi 8.
i=1

In other words, recalling Lemma 9.5.1V of [13] we get

k J
@.18) dMf(y, ...,y = > mMt=VilG, o 5am) [T dyis).
=1V i=1

Cumulant measures. The kth cumulant measure cX

gously to the kth moment measure via

(i® - ® fi, () = c((f1, ) -+ (fics b))

where c(X1, ..., Xi) denotes the joint cumulant of the random variables X1, ...,
Xk.

The existence of the cumulant measures cl,7 = 1,2, ... follows from the exis-
tence of moment measures in view of the representation (4.17). Thus, we have the
following representation for cuamulant measures:

:= cF(u,) is defined analo-

PG P NN T
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where Ti,...,T, ranges over all unordered partitions of the set 1,...,/ (see

page 30 of [33]). Henceforth for 7; C {1,...,1}, let M,lTi denote a copy of the
moment measure M!”il on the product space W'i. Multiplication denotes the
usual product of measures: For T, 7> disjoint sets of integers and for measurable
B C RHT, B, ¢ (RY)™2, we have M M>(By x By) = M (B))M2(B,). The
first cumulant measure coincides with the expectation measure and the second cu-
mulant measure coincides with the covariance measure.

Cluster and semi-cluster measures. We show that every cumulant measure cX is

a linear combination of products of moment and cluster measures. We first recall
the definition of cluster and semi-cluster measures. A cluster measure U7 on
WS x WI for nonempty S, T C {1,2,...} is defined by

UST(B x D) =M3"T (B x D) — MS5(B)MT (D)

for Borel sets B and D in W5 and W, respectively, and where multiplication
means product measure.
Let S, S> be a partition of S and let 77, T, be a partition of 7. A product of a

S1.T S T . S
cluster measure U,""' on W' x W,' with products of moment measures M,ll 2!

T T . .
and M,l, 2l on W,,S2 x Wy2is an (S, T) semi-cluster measure.

For each nontrivial partition (S, T') of {1, ..., k}, the kth cumulant cﬁ measure
is represented as
@19 k= 3 a5, ). (S2. T)US T M2 M,

(81,11).(82,12)

where the sum ranges over partitions of {1, ..., k} consisting of pairings (S, 71),
(82, T»), where S1,S» C S and Ty, T, C T, where S| and T| are nonempty, and
where @ ((S1, T1), (52, T>)) are integer valued pre-factors. In other words, for any
non-trivial partition (S, 7) of {1, ..., k}, c,’g is a linear combination of (S, T') semi-
cluster measures. We prove this exactly as in the proof of Lemma 5.1 of [5], as
that proof involves only combinatorics and does not depend on the nature of the
input. For an alternate proof, with good growth bounds on the integer pre-factors
a((S1,T1), (52, T>)), we refer to Lemma 3.2 of [14].

Let E (k) be the collection of partitions of {1, ..., k} into two subsets S and T.
Whenever W,f may be expressed as the union of sets W (S, T), (S, T) € E(k), then
we may write

RSN /W(&T)|f<v1)---f(vk)||dc’,§<v1,...,vk>|

(S, T)eE(k)

(4.20) <lfls, > Yo |a((S1.T1). (S2, 1))

(S, TeEK) (51,T1),(52,T2)

« d USl,T1M|SZ|M|T2| i, ..., vp),
/W(S,T) ( ! " ’ )
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where the last inequality follows by (4.19). As noted at the outset, this bound is

valid for any f € B(RY) and any measure ui of the form (1.4).
We now specify the collection of sets W(S, T), (S, T) € E(k), to be used in

(4.20) as well as in all that follows. Given v := (vy, ..., V) € W,f, let
Dy (v) := Dy (vy, ..., v) = I?jl]g((lvl —vi| 4+ vk — vil)

be the /! diameter for v. For all such partitions, consider the subset W (S, T') of
W,f X WnT having the property that v € W (S, T) implies dwS,vT) > Dk(v)/kz,
where v and v” are the projections of v onto WnS and WnT , respectively, and where
d(v’,vT) is the minimal Euclidean distance between pairs of points from vS and
vl

It is easy to see that for every v := (v, ..., v;) € W,’;, there is a partition (S, T')
of {1, ..., k) such that d(vS, vT) > Dk(v)/kZ. If this were not the case, then given
v:=(vy,..., V), the distance between any two components of v must be strictly
less than Dk(v)/k2 and we would get max; <k Zl;zl lvi —vj| < (k— l)ka/k2 <
Dy, a contradiction. Thus W,f is the union of sets W (S, T), (S,T) € E(k), as as-

serted. We next describe the behavior of the differential d(U,,S 1 MJ,SZlM,Lm) on
W(s,T).

Semi-cluster measures on W(S,T). Next, given 1 C S and 71 C T, notice that
d@5, vy > d(S,vT) where vS! denotes the projection of vS onto W,f‘ and
v11 denotes the projection of vT onto W,,T '. Let TT1(Sy, T1) be the partitions of S;

into j; sets Vi,...,V;;, with 1 < j; <|§1[, and the partitions of T; into j, sets
Vii41 -5 Vji+jy, With 1 < jp < |Tq|. Thus an element of I1(Sy, T7) is a partition
of S{UTj.

If a partition V of S1 U T} does not belong to I1(S, 71), then there is a partition
element of ) containing points in S| and 77, and thus, recalling (4.18), we have
8(V) =0 on the set W(S, T). Thus we make the crucial observation that, on the
set W(S,T) the differential d (M,;S 'UTI) collapses into a sum over partitions in
I1(Sy, T1). Thus d(MnSlUT‘) and d(M,f1 MnTl) both involve sums of measures on
common diagonal subspaces, as does their difference, made precise as follows.

LEMMA 4.2. On the set W(S, T), we have

ISil 171l

@21)  dup=Y Y > [ Rdnso),
j1=1 jp=1Vell(§1,T1)

where

(Vi Vi LIVj 1l Vii+iaD 5 Y Y
["-].—m| thees Vi LIVl V) 4, | (yl,,,,,yjly]1+1,...yjl+]2,n)

Vily.oo, V; ~ 5. V; e Vi 4 s ~ .
m(l 1 ! “D(YI,---,}’jp”)m(l Jl+1| ! JI+12|)(yj1+1’~~'yj1+j2,n)'
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The representations of d M,LSZl and d M,LTZl follow from (4.18), that is to say

|52 J3
422) amF =37 30 m VRV G S [T dy ) ),
J3=1Vell(S2) i=1

where I1(S2) runs over partitions of S, into j3 sets, 1 < jz <|$3|. Similarly,

|T>] Ja
@.23) amPl=3%" S mWk-VabG 5 [T dyinso),
Ja=1Vell(T,) i=1

where I[1(73) runs over partitions of 7> into jg sets, 1 < ja < |T3|.

4.3.3. Fast decay of correlations and semi-cluster measures. The previous
section established properties of semi-cluster and cumulant measures valid for any
,ui of the form (1.4). If £ with P exhibit fast decay of correlations (1.21) of the &-
weighted measures and satisfies moment bounds, we now assert that each integral
in (4.20) is O(n).

LEMMA 4.3. Assume & satisfies moment bounds (1.19) for all p > 1 and ex-
hibits fast decay of correlations (1.21) in its &-weighted measure. For each parti-
tion element (S, T) of E(k), we have

(4.24) ld(U T M M| = o).

/W(S,T)CW,,SanT

PROOF. The differential d (UnS 1 M,Lsle,llTﬂ) is a sum of products of three

factors le'l Zml Z|52| ‘T2| ([ 10+~ 1[- - - 1, one factor coming from each of
the summands 1n (4 21) (4 23) By Theorem 1.11, on the set W (S, T') the factor
arising from (4.21) is bounded in absolute value by

= = ( kDr(y)
Ck¢< 2 )
By the moment bound (1.19), the two remaining factors arising from summands in

(4.22)—(4.23) are bounded by a constant M’ (k) depending only on k.
Thus we have

d(USHT 152l g1 T2l
[, g AT 05 )

- D
<GMEPY Y /W(S N ¢(ck (O )) 1‘[ dyi (V)3(V)

B k /& D J
SAZOD R 322 [T anms o)

i=1
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Here V runs over all partitions of the k coordinates into j nonempty disjoint sub-
sets. We assert that all summands are O (n). We show this when j = k, as the proof
for the remaining indices j € {1, ..., k — 1} is similar. Write

7 ( €k Di(y)
yieW, YkEW, k

AIGWn ZUZGWll_yl

~(CkDr (0, wo, ...,
x/ ¢(Ck k(0 wo wk))dyl dwy - - - dwy.
wreW,—yi

k2

Now Dy (0, wa, ..., wg) > YK, |w;|. Letting ey := & (k — 1)/ k> gives

- (Ck D (y)
/ f ¢<k I;y)dyl---dyk
YIEW, YkEWy k

k
~ e
<n w;| ) dwy - - dw
<nf /wkeRdd’<k—1i§' |) - duy

k
e 1/ (k—1) _
<n w dwy - - - dwg = O (n),
_fwzeRd AkeRd¢<i|:2||l| ) -+ duwg = O(n)

where the first inequality follows from the decreasing behavior of ¢, the second in-
equality follows from the arithmetic geometric mean inequality and the last equal-
ity follows since ¢ is decreasing faster than any polynomial. We similarly bound
the other summands for j € {1, ...,k — 1}, completing the proof of Lemma 4.3.

O

4.3.4. Proof of Theorem 1.13. By the bound (4.20) and Lemma 4.3, we obtain
(4.15). Letting C* be the kth cumulant for (£, u5)/y/ Var(f, 115), we obtain C, =
0,C?=1,and forallk=3,4,....

Ck = O (n(Var(f. uf)) ™/?).

n

Since Var(f, ,u,%) = Q(n") by assumption, it follows that if k € (2/v, 00),
then the kth cumulant tends CX to zero as n — oco. By a classical result of
Marcinkiewicz (see, e.g., [53], Lemma 3), we get that all cumulants C,’i, k>3,
converge to zero as n — 00. This gives (4.14) as desired and completes the proof
of Theorem 1.13.

4.4. Second proof of the central limit theorem. We now give a second proof
of the central limit theorem which we believe is of independent interest. Even
though this proof is also based on the cumulant method used in Section 4.3.1,
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we shall bound the cumulants using a different approach, using Ursell functions
of the &-weighted measure and establishing a property equivalent to Brillinger
mixing; see Remarks at the end of Section 4.4.2. Though much of this proof can
be read independently of the proof in Section 4.3, we repeatedly use the definition
of moments and cumulants from Section 4.3.2.

Our approach. We shall adapt the approach in [37], Section 4, replacing PGgr
by our &-weighted measures, which are purely atomic measures. As noted in Sec-
tion 1.3, the correlation functions of the &-weighted measure are generalizations
of the correlations functions of the simple point process, but the extension of the
approach used in [37], Section 4, requires some care regarding the repeated argu-
ments captured by general exponents &; in (1.6).

4.4.1. Ursell functions of the &-weighted measures. Recall the definition of
the correlation functions (1.6) of the &£-weighted measures

m Ko kp)(xl, cey Xpin)
k k
=By, (G P)) - (ECep. Pa)) ) p P (21, L xp).
We will drop dependence on n, that is, m(kl““’kl’)(xl, ceaXpin) = m(kl"“’kp)(xl,

..., Xp) unless asymptotics in 7 is considered.

Inspired by the approach in [6], Section 2, we now introduce Ursell functions

ki,...,k . . . .
mg—l P” (sometimes called truncated correlation function) of the &-weighted

measures. Define m$ beokp) by taking m%]f) (x) :=m® (x) for all k € N and induc-
tively
Ktk
(Tl ”)( Loy xp) = m &k (e x)
(4.25) »
Y
(kj:jey @) . .
- Z l_[mT’ (xj:jey@)
yemipl j=1
lyl>1
for distinct xi,...,x, € W, and all integers ki,...,k,, p > 1, and (implic-

itly) n < oo. It is straightforward to prove that these functions satisfy the fol-
lowing relations. They extend the known relations for point processes, where
mKuekp) ey oL Xp) = p P (x1, ..., Xp) depend only on p, but we were unable
to find them in the literature for (signed) purely atomic random measures, as our
&-weighted measures. Assuming 1 € y (1) in (4.25) and summing over partitions
of {1,..., p}\ v (1), we get the following relation:

m K1 k”)(xl,...,xp)
(4.26)
:mg(1 """ kp)(xl,...,xp)
kjjel), . ki jel(, . i _ yc
(4.27) + Z my (xj:jelm™ (xj:jelI),
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where 1€ :={1,..., p} \ I. Using (4.27), by induction with respect to p, one ob-
tains the direct relation to the correlation functions

m X1, ...,%p)
“28) g y
14
Z (_l)ly\*l(h,l _ 1)! Hm(kjije)/(l))(xj je )/(i)).
yell[p] i=l

This extends the relation [37], (27), valid for point processes. We say that a parti-
tion y ={y(1), ...,y ()} € [1(p) refines partition o = {o(1),...,0(1)} € I1(p)
ifforalli e{l,...,I}, y(i) Co(j) forsome j € {1,...,[1}. Otherwise, the parti-
tion y is said to mix partition o. Now using (4.25) we get for any [ ;Ct {1,..., p}

m&i€D (1 j e I)m(kf‘jelc)(xj 1 jel)

_ Z 1—[ (kj: jéy(l)) xjije y(i))

yellpl i=]
yrefines{I,1¢}

(4.29)

and, therefore, again in view of (4.25),

k)
" p(l"“’ )

k . .
— Z 1—[ (j]EV(l)) J:jey(z))

yellpllyl>1i=1
y mixes {,/¢}

(4.30)
l’)(xl,...,x,,)

m(kj:jel)(xj :jE I)m(kj:jelif)(xj :jE IC)

This extends the relation [37], last displayed formula in the proof of Claim 4.1,
valid for point processes.

+m(kl ~~~~~

4.4.2. Fast decay of correlations and bounds for Ursell functions. We show
now that fast decay of correlations (1.21) of the &-weighted measures implies some

bounds on the Ursell functions of these measures. Since m *1:- kﬁ)(xl, cey Xpin)
is invariant with respect to any joint permutation of its arguments (k, ..., k,) and
(x1,...,xp), fast decay of correlations (1.21) of the &-weighted measures may be
rephrased as follows: There exists a fast-decreasing function ¢ and constants Cy,
Ck» such that for any collection of positive integers ki, ..., k,, p > 2, satisfying
ki +---+k, =k, for any nonempty, proper subset / ;Cé {1,..., p},forall n < oo
and all configurations xi, ..., x, € W, of distinct points we have
}m(kl’“"kl’)(xl, ceXpin)
4.31) —m(kf':jd)(x_,- cjel; n)m(kf"jdc)(xj :j€I%n)|

< Crd (Ges),
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where s :==d({x;:jel}, {x;:jelY}).

Now we consider the bounds of Ursell functions of the &-weighted measures.
Following the idea of [37], Claim 4.1, one proves that fast decay of correla-
tions (1.21) of the &£-weighted measures and the p-moment cond1t10n (1.19) imply
that there exists a fast-decreasing function ¢T and constants C, o ck , such that for
any collection of positive integers ki, ..., kp, p > 2, satisfying ki +--- +k, =k,
for all n < oo and all configurations xi, ..., x, € W, of distinct points we have

(4.32) my (X1 -, xp3 )| < CF @7 (e diam(xy, ..., xp)),

where diam(xy, ..., xp) :=max; j—1..p(|x; — xj|). The proof uses the representa-
tion (4.30), fast decay of correlations (1.21) of the £-weighted measures, together
with the fact that there exist constants c;,'— (depending on the dimension ) such that

for each configuration x1, ..., x, € W, there exists a partition {1, I} of {1, ..., p}
suchthatd({x;:jel}, {x;:jelY}) > E;diam(xl, ces Xp).
Next, inequality (4.32) allows one to bound integrals
(k1) ]
(4.33) sup sup  sup |m+ X1y ..y Xpsn)|dxy -+ dxp < 00.

n<00 x| €W, kj+-+kp=k J(W,)P~1
ki >0

Indeed, for a fixed point x; € W,,, we split (W,,)? ~!into disjoint sets:

Go = {(x2,...,xp) € (W,)P~ ! : diam(xy, ..., x,) <1},
Gri={(x2,...,xp) € Wy)P~1: 207 < diam(xy, ..., x,) <2'}, I>1

and use estimate (4.32) to bound the integral on the left-hand side of (4.33) by

&)
Cl + ¢ Y 24 % V(g2 < o0
=1

since (fST is fast-decreasing; cf. [37], Claim 4.2.

Remarks (i) A careful inspection of the relation (4.30) shows that in fact the
fast decay of correlations (1.21) of the £-weighted measures is equivalent to the
bound (4.32) on Ursell functions of these measures.

(i1) Condition (4.33), implied by (4.32), can be interpreted as the Brillinger mix-
ing condition of the &-weighted measures. In fact, it is slightly stronger in the
sense that the bound on the Ursell functions integrated over dx; - - - dx, in the en-
tire space (corresponding to the total reduced cumulant measures) is uniform for
the whole family of the £-weighted measuress considered on W,,, parametrized by
n < oo and, for n < oo the bound is also uniform over x; € W,, (which is immedi-
ate for reduced cumulant measures in the stationary case n = 00).
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4.4.3. Proofof Theorem 1.13. The cumulant of order one is equal to the expec-

tation and hence disappears for the considered (centered) random variable Hf, f).
The cumulant of order 2 is equal to the variance and hence equal to 1 in our case.
For k > 2, note the following relation between the normalized and the unnormal-
ized cumulants:

@34 S((Varm ()T b () = (Var b (9) T x Sk ().

We establish the vanishing of (4.34) for k large by showing that the kth order
cumulant Sj (Mf, (f) is of order O (n), k > 2, and then use assumption (1.26), that
is, Var( f, u5) = Q(n"). We have

k
M =E((f, u5)" =E( 3 fn<x,->5(x,-,7>n>> ,
x,-ePn

where f,,(-) = f(-/n'/%). Considering appropriately the repetitions of points x; in
the kth product of the sum and using the Campbell theorem at (1.9), one obtains

o]
(4.35) M,lf = Z <® fna(i)lm(a),)\Lo|>’

oelllk] \i=1

where kﬁ, denotes the Lebesgue measure on (W,)! and ® denotes the tensor prod-
uct of functions

p . p
<® f,f’)(xl, cnxp) =[] G om P (L X i n)
i=1 i=1

= m O DlloGoDD (e .

Using the above representation and (4.17), the kth cumulant S (Mf,( f)) can be
expressed as follows:

Sk(us ()
= > Dy =)
yel[k]
vl fly(@)/ol ‘ A . .
(4.36) x ¥ H< R féy<x>/a><1>m(y<z)/a>,ALyo)/a|>
oclllk] =1\ j=I
o refines y

=Y 3 "y -1y

oell[k] velllk]

o refines y

lyl fly@)/o] ) _ _ _
Xn< ® fn(y(’)/”)(/)m(y(’)/"),kny(’)/”>,

i=1\ j=1
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where y(i)/o is the partition of y (i) induced by o. Note that for any partition
o € I[k], with [o(j)| =k;, j=1,...,|o| = p, the inner sum in (4.36) can be
rewritten as follows:

4

Z =)= 1yl — H< Q fHmkiiero, A|y<z>|>

M[p] i=1"jey(@)
4.37)

<® flm M’>

where the equality is due to (4.28). Consequently,

lo|
(438) Sk(,ufl(f)) — Z <® fylg(/)‘m%l—a(l)l ..... |U(|Um)’ )\‘L{I|>’

oel[k] \j=1

which extends the relation [37], Claim 4.3, valid for point processes. The for-
mula (4.38), which expresses the kth cumulant in terms of the Ursell functions,
is the counterpart to the standard formula (4.35) expressing kth moments in terms
of correlation functions. Now, using (4.33) and denoting the supremum therein by
Cy, we have that

m+ (1,...,xp)]dx1...dxp

ki,..., kp
<||f||00/ dx1/ (‘ 1)(x1,...,xp)|dXQ...dxp

< I £ 11X, Cx Vol g (Wy,).

So, the above bound along with (4.36) and (4.37) gives us that Sk(,ui( )=
O (n) for all k > 2. Thus, using the variance lower bound condition (1.26) and the
relation (4.34), we get for large enough k, that Sg((Var w5 (£) 245 (f)) — 0
as n — 00. Now, as discussed in (4.14), this suffices to guarantee normal conver-
gence.
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