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Poisson approximation and connectivity in a scale-free
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Abstract

We study an inhomogeneous random connection model in the connectivity regime. The
vertex set of the graph is a homogeneous Poisson point process P; of intensity s > 0
on the unit cube S = (-1, %]d, d > 2 . Each vertex is endowed with an independent
random weight distributed as W, where P(W > w) = w "1 o)(w), 8 > 0. Given

the vertex set and the weights an edge exists between z,y € P, with probability
(1 — exp (—%)) , independent of everything else, where n,«a > 0, d(-,-) is
the toroidal metric on S and r > 0 is a scaling parameter. We derive conditions on
a, B such that under the scaling r,(¢)? = - (logs + (k — 1) loglog s + & + log (7)) -
¢ € R, the number of vertices of degree k converges in total variation distance to a
Poisson random variable with mean e~¢ as s — oo, where ¢y is an explicitly specified
constant that depends on «, 3,d and n but not on k. In particular, for k£ = 0 we
obtain the regime in which the number of isolated nodes stabilizes, a precursor to
establishing a threshold for connectivity. We also derive a sufficient condition for the
graph to be connected with high probability for large s. The Poisson approximation
result is derived using the Stein’s method.
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1 Introduction

Social, financial and other networks such as the internet and wireless networks have
been objects of much interest among researchers and practitioners in various fields in
recent years. This is largely due to following stylized features observed in empirical data
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Connectivity in a scale-free network

(See [15], and Section 1.3, in [8]). Small world effect: Typically the number of ‘links’
required to connect two distant vertices is very small (see [20]). Clustering property:
Linked vertices have mutual connections. Heavy-tailed degree distribution: It has been
observed that the degree distribution is heavy-tailed with tail parameter between 1 and
2 (see [8]).

These real-life networks naturally possess long range connections among the vertices.
The homogeneous long range percolation model on Z was first introduced by Zhang in
[21]. The model can be extended to a random graph with vertex set Z¢. Vertices x,y
are connected by an edge with probability proportional to 7|z — y| ™ as |z — y| — oo for
some 7, « > 0. Since nearby points are connected with higher probability, this form of
connection probability leads to the graph having the clustering property. For certain
range of values of the parameter a a small world effect has also been observed [4].
The continuum version of the above graph called the random connection model was
introduced in [16]. Such models have found applications in the study of wireless commu-
nication networks, models for spread of epidemic and interactions among molecules [9].
The vertex set of the graph is a homogeneous Poisson point process P, of intensity A > 0
in R?. 2,y € P, are connected by an edge with probability g(z — y) where g : R? — [0, 1].
It was shown that a non-trivial phase transition occurs if and only if g is integrable [16].
This set-up where the expected degree is finite is referred to as the thermodynamic
regime. Of interest are a non-trivial threshold for percolation, the degree distribution
and the graph distance.

The random graph models described above do not exhibit a heavy-tailed degree
distribution. To overcome this, Deijfen et. al. in [7] proposed an inhomogeneous version
of this long-range percolation model on Z¢ and called it the scale-free percolation
model. The inhomogeneity was introduced by assigning independent and identically
distributed weights W, at each vertex x € Z? representing the importance of a vertex.
Given any two points z,y € Z? and corresponding weights W, Wy, the probability that
nWaW,
lz—y[>
and P(W, > w) = w*ﬁl[lm)(w) for some 3 > 0. For the graph to be non-trivial (finite
degrees) one must have min{a, a3} > d. This model is studied in great detail in [5].
When af < 2d the degree distribution is heavy tailed. Surprisingly, under this condition
the graph also shows an ultra small world effect, that is, the graph distance between two
far away points grows doubly logarithmically in the Euclidean distance. A non-trivial
phase transition occurs in the model if a8 > 2d. A non-trivial phase transition for the
above model refers to the existence of a critical value 7. € (0,00) such that for any
n < 1. all components in the graph are finite and for all n > 7., there is, with probability
one, an infinite component in the graph. In addition, if a € (d, 2d) the graph displays a
small-world effect. Thus this model is rich enough to exhibit all the stylized features of
real-world networks. The continuity of the percolation function which was conjectured
in [7] was proved in [5]. The above results on Z? were extended to the continuum in [6].

there is an edge between these two points equals 1 — exp (— ) where n,a > 0

The graph in the thermodynamic regime is however far from being connected. To
obtain connectivity, one needs to scale the connection function suitably. As is the case
with the Erdds-Rényi random graph, though much harder to prove, the main obstacle to
connectivity in certain random geometric graphs is the presence of isolated nodes (see
Chapter 13, [17], [18]). A scaling in the connectivity regime under which the number
of isolated vertices converges to a Poisson random variable for the random connection
model is obtained in [14]. Suppose that the graph is connected with probability approach-
ing one in the absence of isolated nodes. The Poisson convergence result then yields
the asymptotic probability that the graph is connected. Such a result is available only
in some restricted cases for the random connection model. The soft random geometric
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graph was considered by Penrose in [18]. In this model each pair of n points distributed
uniformly in the unit square are connected with probability p provided the inter-point
distance between them is at most r. Conditions for a Poisson approximation for the
number of isolated nodes and the asymptotic probability of connectivity are derived for
arbitrary sequences of parameters (p,,r,). The former result is extended to a larger
class of connection functions in higher dimensions. A sufficient condition for the random
connection model to be connected asymptotically with high probability is derived in [11].

Another model of interest with a different type of inhomogeneity is a general random
connection model studied by Penrose in [19] in the connectivity regime. Non-uniformity
in this graph comes from two sources: the vertices of the graph form a Poisson point
process with intensity measure sy where p is a probability measure and s > 0 is a
parameter. Given a realization of the point process, vertices located at x, y are connected
with probability ¢;(z,y), where ¢, : X x X — [0, 1] is a symmetric function. Of interest
are the number of nodes of a certain degree and the number of components of a given
size. It is shown that the number of vertices of a fixed degree converge (as s — o0) to a
Poisson random variable when expected number of such vertices converge as s — co0. A
key assumption under which the result is proved is that the connection function satisfies
max, , ¢s(x,y) < 1 — € for some € > 0, that is, it stays bounded away from one. Thus it
does not include the simple Gilbert’s disk model where an edge exists between any pair
of nodes that are within a specified distance from each other. That the above condition
does not hold for our model complicates the computations.

We shall study, for the inhomogeneous random graph considered in [6], the asymp-
totic behavior of the number of isolated nodes and vertices of arbitrary degree in the
connectivity regime. As is often the case, it is convenient to study the connectivity
problem on the unit cube. The vertex set is assumed to be distributed according a
homogeneous Poisson point process P, of intensity s on the unit cube. To avoid boundary
effects, we equip the space with the toroidal metric d(-, ) (to be specified below). The
connection function is given by

(1.1)

W, W,
9(337Wx,y,Wy)=1—exp<_n y)7

(d(2,y))"
where n,« > 0 and P(W, > w) = w‘ﬁl[l,oo)(w) for some 8 > 0. To stabilize the expected
number of isolated nodes or vertices of fixed degree we must scale the connection
function by a parameter depending on the intensity that we denote by r,. The modified
connection function will be denoted by

W, W,
gs (@, Wasy, W,) =1 —exp | -2 | . (1.2)

()

Ts

We derive an explicit expression for the scaling parameter r; and show that the number
of vertices of arbitrary degree converges to a Poisson random variable under certain
condition on the parameters. The Poisson convergence results are proved using the
Stein’s method and thus give a bound on the rate of convergence in the total variation
distance. We adapt Theorem 3.1 from [19] to account for the inhomogeneity arising
from the random weights associated with the vertices of the graph. Much of the effort in
proving this result lies in overcoming the challenge posed by the fact that the connection
function given by (1.2) can take values arbitrarily close to one and the presence of
weights on the vertices. The connectivity problem for geometric random graphs is, in
general hard. Having derived the Poisson convergence for the number of isolated nodes,
one would like to show that the graph is connected with high probability whenever the
isolated nodes vanish. We derive a sufficient condition for the graph to be connected
with high probability under mild conditions on the parameters.
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2 The inhomogeneous random connection model

We now provide a precise definition of the model that is the object of our study.

We denote by S = ( — %, %]d the unit cube centered at the origin. To avoid “boundary
effects” we equip S with the toroidal metric d(-,-) : S x S — R* U {0} defined by
d(z,y) = inf{||x —y — 2|| : z € Z*}, where || - || is the Euclidean norm. Let P, be a

Poisson point process with intensity s on S. Consider the random graph with vertex
set P;. To each © € P, we associate independent random weights with probability
distribution satisfying P(W > w) = w1 o)(w), 8 > 0. Given any two points in P,
along with their associated weights, the probability that there is an edge is a function of
the distance between them as well as the weights. For fixed o, > 0, the probability that
there is an edge between vertices (located at) x,y € P is given by (1.2) independent of
everything else. We denote the resulting random graph by G(Ps,rs). The parameter 7
is not important for our results and can be set equal to one. For the model described
earlier on the lattice Z, results in the thermodynamic regime such as phase transitions
are stated in terms of 5. For the continuum model such results can be stated either in
terms of n or the intensity of the underlying Poisson process.

3 Statements of main results

Let Dy, = Dy, s be the number of vertices of degree k in G(Ps, ). We derive a scaling
regime in which E[D;] converges under certain conditions on the parameters. In this
regime we show that D; converges in distribution to a Poisson random variable under
some additional conditions on the parameters. For fixed £ € R consider the scaling
rs = r5(€), defined by

1
Ts(g)d:cois (logs+(k—1)log10gs+§+log (Z@)), (3.1)

where ¢y = z;‘flngl“ (1 — g) and 6, is the volume of d-dimensional unit ball. For A > 0,

let Po()\) denote a Poisson random variable with mean A and 2, denotes convergence in
distribution.

Theorem 3.1. Consider the random graph G(Ps,rs) with the connection function g5 of
the form (1.2). Suppose « > d, § > 1 and the scaling parameter r, is as defined by (3.1).
Then for any k > 0 we have

E[Dy] — e ¢ as s — oo. (3.2)

Note that we need min{«, o} > d for the vertices to have finite degrees. This holds
since we also require that the weights have a finite mean (5 > 1). Our next result shows
that under some additional conditions, Dj converges in distribution to a Poisson random
variable. The condition a8 > 2d in Theorem 3.2 is required for the degree distribution to
have a finite variance [6].

Theorem 3.2. Consider the random graph G(Ps,rs) with the connection function g5 of
the form (1.2). Suppose a > d, § > 1 and the scaling parameter r, is as defined by (3.1).
If for any k > 0, of > max{2d, (k + 1)d, (2k + 3)(«« — d)}, then,

D, LN Po(e’f) as s — oo. (3.3)

Consider now the problem of connectivity. For random geometric graphs, that is,
when the connection function is the indicator function on the unit ball, it is known (see
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13.37, [17]) that the graph is connected with high probability in the absence of isolated
nodes. Such a result would imply that under the conditions of Theorem 3.2 with k£ =0,
G(Ps,75) is connected with probability close to exp(—e~¢) for large s. Though such a
result is out of our reach at the moment, the next result provides a sufficient condition
for the graph G(Ps, ) to be connected with high probability. To state the result we need
some notation. The idea is to choose the scaling parameter in such a way that there is
a one hop path (a two path) from each vertex to every one of its neighbours within a
distance that guarantees connectivity in the usual random geometric graph with high
probability. Let EY denote the expectation with respect to the weight . Let B(z,r)
be the unit ball of radius r centered at x with respect to the Euclidean metric and the
origin by O. For v > 0, let

1 W,
725(7)‘1 = 7 0g87 where K= / EW= |1 —exp _n dz. (3.4)
KS B(0,1) | 2]

Note that k < o0 if 8 > 1 and o > d. Let §s(z, W,;y, W,) be the connection probability
between two points xz, y with r, replaced by 7 (v)(= 75) in (1.2). Denote the random graph
with the connection function g5 by G(Ps,7s). Let 84 be the volume of the d-dimensional
unit ball. Define the functions

-«

T(v):=1—exp{ —n (1 + (’yzd) d) and Q(y) =T (). (3.5)

Observe that Q(0) = 0,Q(c0) = oo and Q'(7) > 0 so that p satisfying Q(p) = 1 is uniquely
defined.

Theorem 3.3. Let () be as defined in (3.5) and p satisfy Q(p) = 1. Suppose a > d, 8 > 1.
Then for the sequence of graphs G(Ps, 7s(7))

P (G(Ps,7s(7)) is connected) — 1, (3.6)
as s — oo, for all v > p.
4 Proofs
In all the proofs c,cg,c1,c2,--- and C,Cy, Cq,Cs, - -- will denote constants whose

values will change from place to place. Let d; be the toroidal metric on A, := r; 1S
defined as
dl(l‘,y) = ir}fl‘Zde_y_ZHa xayeAs~ (4.1)

ZETS
In the proofs we often make the change of variable from r; 'z to x and r; 'y to y

and hence shall refer to this as the standard change of variables. Such a change of
variables transforms the connection function given by (1.2) to 1 —exp (—%) which
is independent of s and hence we shall denote it by §(z, W,;y, W,).

4.1 Proof of Theorem 3.1
Fix £ € R and let 7 be as defined in (3.1). By the Campbell-Mecke formula we have

EDi] = E| Y Yegx)mk in apoiry | = 577 (deg(0) = k in G(Py, 1))
XePs
1 k
= SEWO E (S/ EWT [gb (OaW()aanL)] dﬂf)
: S
X exXp (s/ EWYe (g, (0, Wo; 2, W,)] dx)} . (4.2)
S
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By the standard change of variables we obtain

k
1
B = o8| (srd [ BV g Wi W)
H As

X exp (—srgl/ EWYe (g (Wo; 2, W) dxﬂ , (4.3)
As

where we have written EW= [§ (Wo; x, W,.)] for EV= [§(O, Wo; x, W,.)]. We shall compute
upper and lower bounds for the expression on the right in (4.3). Let D; := B (0, 1). We
start with the following trivial inequalities.

EWs (g (Wo; 2, W) dx < / EWe [ (Wosa, Wy do < | EW= [§ (Wo; 2, Wy)] do. (4.4)
ry 1Dy A, R4

Consider the upper bound in (4.4). Using the probability density function of the weights
and the fact that d; (O, z) = |z| we obtain

EWYe (g (Wo; 2, W,)] dx = / / (1 — exp (— nW0w>> Bw A dw da.
Rd Rd 1 ¢

Switching to hyper-spherical coordinates then applying the Fubini’s theorem and subse-
quently making the change of variables ¢t = »~® in the above equation yields

EW= [g(Woya, W,)] do = Cd/ / Tdil(l —eXp<— W))ﬁw’ﬁ’ldwdedr
R o 1 re

%/ / a1 — emout) 4 F Y dt dw,  (4.5)
a Ji 0

d—2 .
where Cy = 27 [[ ) sin® '~ ¢; dp; =
i=1

in (4.5) can be evaluated to yield

N ol

13”—). Using integration by parts the inner integral

(oo}

/ a1 e Wty gt = 2 (1 - emMowt) | g(nWOw)/ e Wouwt gy
0 d 0 d 0
= g(77VV0w)g / uE e du
d 0
= 2 (Wow)s T 14 (4.6)
- d 77 0 o 9 .

where we have used the assumption that o > d. Substituting from (4.6) in (4.5) we obtain

EWe [ (Wos e, Wo)] da = <92 (qwi)

d & d
) ¥ r (1 - a) / wa Pl = WE L (4.7)
R 1

where we have used the fact that o3 > d and have set ¢y = z%‘fm%F (1— <) since

04 = %. We now bound the integral on the left in (4.4) from below. Proceeding as above
and using (4.7) we obtain

Q|

/ EWe (5 (W2, W,)] de = cWy' — Cabl, (4.8)
ry Dy

where by a use of the Fubini’s theorem we can write

I, = /OO /OO {1 — exp ( — M)}Td_lw_ﬁ_l dr dw. (4.9)
LS

TQ
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To compute the inner integral on the right hand side in (4.9) we make the change of
variable ¢ = r~® and use the assumption that o > d. This yields

1 (2rs)®
- / (1 — e MWowt) =& gy
& Jo
(2rs)™ (2rs)®
1 1
- __ (1 _ e_VIWU'UJt) t—% + *(’I’]WO’U}) / t—%e—nwo’wt dt
d 0 d 0
1 @,
< E(UWOW)/ tTadt = clwowr?_d, (4.10)
0

where ¢; = %. From (4.9), (4.10) and the fact that 8 > 1 we obtain

IQ S / ClﬁWQ’I“?idwiﬁ = CQWOT?id, (411)
1

where ¢y = gfll. From (4.8), (4.11) and the fact that § > 0 we obtain

w. 4 d
/ EWe [§(Wo 2, W,)] dz > 0V (CQWO‘* — ey Wore™ ) : (4.12)
Ts 1D1

where ¢3 = Cyfce. Forw > 1, let Ag(w) :=0V (cowg — 03wr§‘*d). Substituting from
(4.7) and (4.12) in (4.4) we obtain

Ay (W) < / EYe [§ (Wos 2, Wa)] dz < coWi . (4.13)
A,

It follows from (4.3) and (4.13) that

S

d k
=B (srgAs(Wo))kecosrng’a} < B[Dy] < %EW(’ [(cosr;iwoi) esr?MWo)}. (4.14)

The next step is to prove that both the upper and lower bounds in (4.14) converge to e~¢
as s — oo. For later use we shall state the convergence of the lower and upper bounds
in somewhat greater generality as separate lemmas.

Theorem 3.1 follows from (4.14) and Lemmas 4.1-4.3 stated below. For the case
k = 0 we use the first assertion in Lemma 4.1 and Lemma 4.2 with j = 1. For £k > 1 we
use the second assertion in Lemma 4.1 and Lemma 4.3 with j = 1 and m = k. O

Lemma 4.1. (i) Letr, be as defined in (3.1) with k = 0.

lim sEWo [exp (fcosrgwogﬂ _— (4.15)

S§—00

(ii) Let rs be as defined in (3.1). Suppose o > d and k > 1, then
§—00

lim %EW‘J [(ST;’ZAS(WO))k exp (—cosrgwog)} =e ¢, (4.16)

Lemma 4.2. Let r, be as defined in (3.1) with k = 0. Suppose j > 1, a > d and a8 > jd,
then as s — oo

, , 1 - _
s1 EWo [eﬂs”?/‘swo)} == (if) e ¢ (logs)? ™! 4+ o(1). (4.17)
J
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Lemma 4.3. Let 5 be as defined in (3.1) with k > 1. Suppose o > d, j > 1andm > 1,
then as s — oo

j anim 1 - _
(%)] EWo {(cosrgWoi) GJSTSAS(W“)] =5 (acf) e 7(logs)’ ! +0(1). (4.18)

The following observations will be invoked several times in the proofs.

cosr? = logs+ (k—1)loglogs + & + log (k'fl)

d

(cosrg)/ = (cosrd) = s71(1+o(1)). (4.19)
S

Proof of Lemma 4.1(i). Using the density of W, we obtain

a e’}
sEWo [exp (—cosrgWOQ)} = s/ exp (—cosrgw%> Bw™ Pt dw
1
o ag [0 ap
= —58 (cosrg) E / ettt
d cosrd

oo —t _ﬂ_lk
e "t T dt
_ 0B Jegers — (4.20)

d g1 (cosrd)™ @

Since srg — 00 as s — oo we can apply to I'Hospital’s rule to conclude that the limit of
the last expression in (4.20) equals the limit of the ratio

af —eCoSTs (cosrd) -1 (cosrg)/ _ap s2e—cosTe (c()srg)/

d —s=2(cosrd)=F —%s—l(cosrfj)’%ﬁfl (cosrd) d (cosr2)+s“ff (cosrd)”

Lemma 4.1(i) now follows from (4.19) with £ = 0.

Proof of Lemma 4.1(ii). Substituting for the density of W}, the expression in the limits
on the left of (4.16) equals

s [ k
7 (srg (O V (cow% — 03wr§‘*d>)) exp (*Cosrgwg) 5w*ﬁ71 dw
©J1
s C'rs—a . . & ] ) 1
il (COSTSwE - %swr?) exp (—cosrswE) Bw’ﬁ’ dw, (4.21)
-1

e

where C = (2—2) o By the change of variable ¢ = cosr;lwg the right hand side in (4.21)

equals
(3 k
af N -5 td —t,—28 g
— t— 4 - td dt
k;!ds (cosrs) j C3Cy e e

osrd
«@ k
c4s td b1
fosrd (t_c5 %—1) et dt

S
= (4.22)
u _oB )
k‘d 571 (cosrd)”
(‘1 d x
where ¢; = ¢f "¢; ° 7 and ¢5 = c3¢, @ . Again we can apply L'Hospital’s rule to conclude
that the limit of the ratio on the right in (4.22) equals the limit of
a Nk af
of (043 —csef 3) e (cy8) 7 ey
kld —s=2(cosrd)=F — %ﬁs—l(cosrg)’%’l (cosrd)’
k a
aB (cosrd — cgsre)” emcosrs (cosrd) -1 (cosr‘j)/ 4.23)
Rl g “2(cosrd)” & O‘TZB5*1(0057"(21)_%3—1 (cosrd)’ '
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The first term in (4.23) is zero since ¢4 — 0504% = 0. The second term in (4.23) simplifies to

aﬂ s (cosr — €387 )ke_c‘)srg (cosrfj)/ B aﬂ s (C()ST )ke_c‘)s’”g (cosrf)/ <1 c3 ad)k
kld (cosrd) + 576 (cosr;l)/ T kld (cosrd) + sa—f (cosrg)/ 3

Co

Lemma 4.1(ii) now follows from (4.19) and observing that o > d and ry — 0. O

d
Proof of Lemma 4.2. Note that {coWy — csWore=¢ > 0} = {Wy < Cr;} where

o

C = (C—U) m. The left hand side of (4.17) equals

c3

s EWo [exp (—jcosvﬂk,f,'llI/VOg +j03W03r§‘) Wy < CTS_O‘] + 5P (Wo > Cr;)

Cr; @ )
= g / exp (fjcosrgwg + j03sr§w) Bw P dw + sJC’*’Brfj‘ﬁ. (4.24)
1

The second term in (4.24) converges to zero by (3.1) since af > jd. By the change of
variable t = jcosrgw% the first term on the right in (4.24) equals
B eyart)¥ [ eI
d jegsrd

fC4S 7t+C5t%5*%+1t Lﬂ,l dt
jeosrd

(4.25)

o«
- ) _aB ?
d 577 (jegsrd)™

where ¢4 = jcoC% and c5 = jcs (jco)_%. By the L'Hospital’s rule the limit of the expression
on the right in (4.25) equals the limit of

af 6*045“5(643)%87%“(043)*%[3 Ley
d —js=i " (jeosrd) = F — &lsmi (jegsrd) = F 1 (jegsrd)
af o—icosr! (]cosrd) o8 (jCOSTg)’eCS(jCO)%sr:
S d —js—j—l(jcosrg)’T — Tﬁs—j(jcosrg)*%ﬁ’l (jcosrg)/

67648+C5C4%887 = +J(‘76087" ) d 541 0[6 Sj+1e jcosr (jCQST ) cs(jco)%sr?
)+

=0 ., (4.26)

j(jegsrd) + s> (jCoSTd) d J(jeosrd (jcosrd)

where (' is a constant. Since ¢4 — 05c§ = 0, the first term on the right in (4.26) simplifies
to .
S_T‘”(jcosr )+t
"i(jeosrd) + 522 (jeosrd)
by (4.19) and the assumption that a3 > jd. Lemma 4.2 now follows by using (4.19) in
the second term on the right in (4.26) and the assumption that a > d. O

—0ass— oo,

Proof of Lemma 4.3. By the observation at the beginning of the proof of Lemma 4.2,
the left hand side of (4.18) equals

. aCr @ ;
sS\J s a\Jim . 4 a . o A
(—) / (cosrgwa) eTIcosTiwe HjessTiw gy, =B—1 gy
1

k!
s\J [ Jjm
+ (*) / (cosrf,lwg> ﬂw7ﬁ71 dw. 4.27)
k' C —a s
Ts
By changing the variable t = cosrgw% in the second term in (4.27) we obtain
. afB
« ) ap OO o a o o pm=r =1t
b - 57 (cosrd) / ) M= F =1 gy — B Jess a7 (4.28)
d(k')] coCas (k') d s—J (Co.ST‘d)
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where ¢4 = ¢oC &. To apply the L'Hospital’s rule differentiate the numerator and denomi-
nator of the expression on the right in (4.28) to obtain
jm—28_1
af —(cas)? °
d (k!)’ fjsfjfl(cosrg)_% — %S*J’(cosrg)_%ﬂ_l (cosrgi)/
jm—a8 af s (gosrd)F 1

= d - . (4.29)
YAk j(cosrd) + 522 (cosrd)

Cq

By making the same change of variable t = cosrgiwg in the first term in (4.27) we obtain

B C48 a _a .
d?kﬁl)isj (cosrg)%/ e—ittesitdsT AT im—2f 1 g
L) et

d
0STg

e e—dttesjtds™ AT im—2f 1 g
Oéﬂ cosrd

d(k!)j §J (cosrgl)_aTﬁ

, (4.30)

where c5 = 0300_ %. Differentiating the numerator and denominator of the expression on
the right in (4.30) we obtain

T (egs)im—F

d (k!)’ —js—j—l(cosrg)*%ﬂ - affs—j(cosrg)*aff’l (cosrd)’

. . a . . % .
Oéﬁ 6764]S+C5j(648) ds 7164 _ 67]c05r5’+jz:5cod sre (Cosrtz)jmf¥fl (C()ST?)/

The above term equals to the sum of

0 uesp emesimbesed sy 4 gyt
dky j(cosrd) + 22 (cosrd)’

N afB - afB
o im—aB §IMT Tt (cgsrd) ST 1
__ob A G (4.31)

d (k!)’ j(cosrd) + 22 (cosrd)”’
since ¢4 — c5cf =0and
: oy _ ,
B - s/ tlemdcosr (Cosrg)jm (COSTZI) ejcsco%sr?
d (k!)’ J(cosrd) + 5“75 (cosrd)’
aB sitle i (cosrd)im (cosrd)’ 5

- RN - 3 gieseq s (4.32)
d (kY jlcosrd) + s (cosrd)

Adding (4.29) to the last expressions in (4.31) and (4.32) and observing that the expres-
sion on the right in (4.29) cancels with the term on the right in (4.31) we obtain by the
L'Hospital’s rule that the limit of the expression on the left in (4.18) equals the limit of

1Tl exp (—jcosrd) (cosr®)i™ (cosrd) . 9 .
of 4 p( J0 b) (; ) ,( 0 6) eiesed st (4.33)
d (k!)’ J(cosrd) + 5% (cosrd)
Lemma 4.3 now follows by using (4.19) and the assumption that a > d in (4.33). O

4.2 Stein’s method for poisson convergence

To prove the Poisson convergence results stated in Theorem 3.2 we adapt Theorem
3.1 from [19]. The proof of the later result which uses the Stein’s method needs to be
modified to account for the inhomogeneity arising from the random weights associated
with the vertices of the graph.

EJP 26 (2021), paper 86. https://www.imstat.org/ejp
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Let P, be a W-marking of P,. That is, suppose P = Zf\;1 dx, where Nj; is a Poisson
random variable with mean s and X, Xo, ... is a sequence of independent uniformly dis-
tributed random variables taking values in S. Then P, = Zfil 0(x,,w,) where Wy, Wy, ...
is a sequence of independent random variables with probability distribution satisfying
PW >w)= w‘ﬁl[l,oo)(w) for some 3 > 0 and independent of the random variable N,
and the sequence {X,,},>1. We write

Dy, = Dk Z f y,Wy,P \{<ya >}’>7 (4.34)

yEPs

where f(y, W,,Ps \ {(y, W,)}) equals one if the degree of y equals k in the graph G(P, U
{y},75) and zero otherwise. We shall abbreviate f(y, W,, P, \ {(y, W,)}) to f(y,Ps \ {y}).
Note that f(y,Ps \ {y}) = f(y, Ps). We use the former notation to avoid confusion while
applying the Campbell-Mecke formula. Set p,(z, W,) = E [f (2, Ps)|W], x € S. Since the
underlying point process is homogeneous and the metric is toroidal, p depends on s, W,
and not on z. Hence we shall write p;(W,,) instead of ps(x, W,). By the Campbell-Mecke
formula v := E[Dy] satisfies

S Fu Wy PO W) = / EW (s, W)l dz = 5 BV [5,(W,)]. (4.35)
yEPs 5

Let dryv denote the total variation distance, Z, be a Poisson random variable with mean

v and Fp,, I'z, denote the distribution functions of Dy, Z, respectively. For any function

¢:INU{0} = R, let A¢(i) = ¢(i + 1) — ¢(i) and || - || denote the sup norm.

Theorem 4.4. Suppose that for almost every x € S we can find a random variable V,, =
V(W) coupled with Dy, such that conditional on W,, and the event {f (z,Ps \ {z}) =1},

1+ V,, has the same distribution as D, ({(x, W)U 753>. Then

dry (Fp,,Fz,) < (1Av™ / EW= [E[|Dy, — Vo ||Wa] Bs(Wy)] da. (4.36)

Proof of Theorem 4.4. Let ¢ : NU {0} — R be a bounded function. By using the
definition of D and the Campbell-Mecke formula we have

E[Dr¢(Dy)] =

S f@ P\ {x}m(Dk(ﬁs))]

T€Ps

_ / E fo)aS( ({(%Wm)}Uﬁs)) |W$” de
_ / E Di({(z, W)} U, )’{f ) =11, W} (Wm):| da

From (4.35) we have
Evg(Dr+1)] = 3/ EWe [0(Dy, 4+ 1)ps(W,)] de. (4.38)
S

EJP 26 (2021), paper 86. https://www.imstat.org/ejp
Page 11/23


https://doi.org/10.1214/21-EJP651
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Connectivity in a scale-free network

Using (4.37) and (4.38) we obtain
|E [vg(Dy, + 1) — Dipp(Dy)] |

S/SEW”” [|E [¢(Dy + 1)|W,] — E[¢(Vy + 1)|W,] | s (W,)] dz

IN

IN

s||Ad||oo /S EWe [E [|Di — Vi ||Wa] §s(Wa)] da, (4.39)

where in the last step we have used the fact that |¢(i) — ¢(j)| < ||Ad||eo|i — j| for all
i,j € NU{0}. Given A C NU {0} choose ¢ : NU {0} — R such that for each i € INU {0}

14(1) — 14(Z,) = vep(i + 1) — (i) and $(0) = 0. (4.40)

By Lemma 1.1.1 of [3] ¢ is bounded and satisfies ||A¢|| < 1 Av~L. The assertion in
(4.36) now follows by replacing ¢ by D and taking expectations in (4.40) and then using
(4.39). O

To use Theorem 4.4 we need to construct a random variables V, coupled with Dy
for any = € S. The heart of the problem lies in estimating an uniform upper bound for
E [\Dk — Vil ‘Wm] The difficulty in the computations are due to the presence of random
weights at each vertex and the fact that the connection function can be arbitrarily close
to one. In [19] the connection function is assumed to be uniformly bounded away from
one and the inhomogeneity in the graph arises from the non-uniform intensity and the
fact that the (non-random) connection function is location dependent.

4.3 Proof of Theorem 3.2

Let x be a point in S and W, be an independent random variable with the same
distribution as the distribution of the weights. For k£ > 1 consider an extra sequence
of independent and identically distributed points Y7, Y5,...,Y, € S with associated
independent weights W1, ..., W} such that

s (.’177 Wa:§ Y, Wz) dy

P(Y; € dy|W;) = )
(€ yl ) fSEWi [gs(maWw§w7Wi)]dw

For a graph G let E(G) denotes its edge set. Denote by G5 the graph with vertex set
PsU{z}U{Y1,Ys, - - ,Y:} and edge set

E(Gs) =E(G(P; U{z} U{Y1,Ya, -, Yil,rs)) U{{z, Y1}, {2, Y2},... . {=, Vi }}.

Let Ps , := {X € P, : X is neighbour of z in G,} and P? := P, \ P; . Given the weight
W, at x the two Poisson point processes P, and P_ are independent. Note that

Dy, = Dp(Ps) == #{X € Ps : deg(X) = k in the graph G, induced by P;}.

We construct a coupled point process P* C P, U {Y1,Ys,--- , Y}, If |Ps .| > k, then
choose |P; ;| — k many points from P; , uniformly at random and discard it from the
collection P, U {Y7,Ya, -, Y, }. Call the resulting collection of points as P*. If £ > 0 and
|Ps.z| < k, then take P* = P, U{Y1,Ys,---,Yi_|p_ .} Let Yy := {Y1, Yo, Vi yp, .|}
Denote the subgraph of G, induced by P* U {z} by G%. Observe that deg(xz) = k in G%.
Let
Ve := #{X € P* : deg(X) = k in the graph G} }.

Given W,, the random variable V, has the same distribution as Dy (P, U {(z, W,)}) — 1
conditioned on the event {f(z,P;s \ {z}) = 1}.

If |Ps | > k we can write | Dy, — V,| < U, + V,, where U, is the number of vertices
y € Ps 4 such that y is connected to k points in Ps and V] is the number of pairs of

EJP 26 (2021), paper 86. https://www.imstat.org/ejp
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vertices (y,z), y € Ps.., 2 € Ps with y # z, z is connected to y and z having at most k
neighbours in PZ.

If |Ps 2| < k then |Dy, —V,| < UZJ+V), where U/ is the number of vertices y € Y, such
that y is connected to at most k points in Ps; and V,” is the number of pairs of vertices
(y,2), y € Vs, 2 € Ps with y # 2z, z is connected to y and z having at most k£ neighbours in
Ps.

By the Theorem 4.4

LAy ) ey (Fpy, Fz,) < s/SEWw [E [|Di = Va|[Wa] 5s(Wo)] de
= s SEWw [E[IDk = Vali {|Psa] > k}Wa] ps(Wa)] dz
+5 SEWm [E[IDk = Vali {|Psa] < k}Wa] ps(Wa)] da
< s | B EU+ VW] 5a(We)] deo
+s SEWw [E (U} + V) |Wa] ps(Wea)] de, (4.41)

where

puw) = B |1{deg(0) = kin G(P. U (0. W) ) } W, = u]

k
1 , .
k'(s/EW 95 (O,w;yywy)]d«y> e s PO Walliy(4.42)
. S

and v, = E[Dy]. By the standard change of variables
k
1 p .
Ba(w) = (ST? / EWr [0, wiy, W,)] dy> ¢ S B BO Wy (4.43)
. A,

Using the fact that the metric d; (defined in (4.1)) on A, := r;lS is toroidal and writing
g (w;y, Wy) for g (O, w;y, W,)) we obtain

_ 1 _ * _
Ps(w) = («W?/A EY (g (w;y, W,)] dy) exp (—sr?/A B (g (wiy, W,)] dy)
k
< %(cosrfng> exp (—srfAs(w)), (4.44)

where the last inequality in (4.44) follows from the bounds in (4.13). By Theorem 3.1 we
have E[D;] — e~¢ as s — oo. Thus it suffices to show that the right hand side of (4.41)
converges to zero. The computations involved in showing this are somewhat tedious. We
shall state the requisite bounds obtained upon computing the right hand side of (4.41) in
Lemma 4.5 below. For the case k =0, U} =0,V = 0 and thus the conditions required
for the theorem to hold will be determined only by the first term on the right in (4.41).
In order to state Lemma 4.5 we need some notation.
Recall that for w > 1,

Ag(w) =0V (cow% - 03wr§‘7d) .
Fors > 0,7 >1,m e N,w > 1and T > 0 define the functions,

fi(s,m) == EW [(Cosrgwi)]7nejST?As(W)] , (4.45)
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and

ds(w, T) := exp ( Cosrd (1 —exp (—%)) exp <_mv§[[W}> Ti> . (4.46)

Lemma 4.5. Let o > d, 5 > 1. Then for all s sufficiently large and some constant C' > 0
we have

(1)
‘”"g/ EY (B [UL|W,] 5s(Wa)] da < Cri® fu(s,k+1)7, (4.47)

(i)
sr;i/ EW= [E[U)|W,] ps(Wy)] do < Cs™r 24 fi(s, k + 1)2. (4.48)

s

(iii) If in addition o8 > max{2d, (k + 1)d} then

/EW [V!|W,] 5u(Wa)] da < Cs (srh) " (EW= [ (W, T)2] fg(s,k—i-l))%. (4.49)
(iv) If in addition a3 > 2d then
/ EW= [E [V]'|W,] ps(Wy)] do < Csfi(s,k+ 1) (4.50)

We first use Lemma 4.5 to complete the proof of Theorem 3.2. The proof of Lemma 4.5
will follow subsequently. Since a > d, by Lemma 4.3 with j = 1 and m = k + 1,
Ji(s,k 4+ 1) < 2, for all s sufficiently large. Hence by Lemma 4.5 the expression on
the right in (4.47), (4.48) and (4.50) converge to zero as s — oco. Note that for the last
assertion to hold in (4.47), (4.48) we only require that a > d and § > 1. For it to hold in
(4.50) we need the additional condition that o3 be strictly larger than 2d.

It remains to prove that the term involving E [V/|W,] in (4.41) converges to zero as
s — o0. By Lemma 4.5 (iii)

sr /EW [V!|W.] 5o(Wa)] da < Cis (s7?) T (EW= [ (W, T)? ]fg(s,k—&—l))%. (4.51)

We now derive an upper bound for EW= [¢,(W,,T)?|. From (4.46) we have for some
constants ¢y, ¢4 that

B 0.0, 1] = B exp (—easrd (1= e (o) Yoo (<2072 ) ) 72 )
_ g [exp <c4sr§ <<lexp (7%)) ( neiWa ))T ) W, <T]
R e (R e T G X Bt

< EW- [exp ( Cy 8T ((1 — exp ( 21;)) exp (fncl)) TEH P(W,>T)

< exp (—%sr? (1{ - zi) Ti> + P (W, >T) = Rr(s) (say). (4.52)

Substituting from (4.52) in (4.51) we obtain

[N

s / BV [E VW, 5s(Wa)] de < Cy (sv)" ™ (Rr(s))? (2 fals, k +1))7 . (4.53)
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By the definition of Rr(s) and the fact that sr¢ < C'log s for s > 2, we have

1
< o[ (ot (3 22) 1)

+ (log s)***2 P (W, > T)} . (4.54)

ol

(57" [Re(s)]

Nl=

Since 8 > (2k +3) (1 — £), choose € > 0 such that

2k+3+e (1 _ d) <1 (4.55)

I} «
2k+3+e

and set T = (logs)” # . Since P(W, > T) = T~ " we have

(log s)**"> P(W, > T) = m. (4.56)
Since T' — oo and srd > 1°§ ® we have for all s sufficiently large
(log s)*" 2 exp (—0557"? (1 - C) Tg>
T T2
< (logs)* ™ exp (766871'?,11%71)
< (logs)* " exp (—67 log s ((log 3)7%(17%)» . (4.57)
Since a > d, we have from Lemma 4.3 with j = 2 and m = k£ + 1 that
s2fa(s,k+1) < Clogs, (4.58)

for all s sufficiently large and some constant C'. Thus it follows from (4.55)-(4.58) that
the expression on the right in (4.53) converges to zero as s — co and hence

srfj/ EW= [E [V]|W,] ps(W,)] doz — 0 as s — oco. (4.59)

s

In proving (4.59) we have used all the three conditions mentioned in the statement of
the theorem. This completes the proof of Theorem 3.2. O

Proof of Lemma 4.5 (i). Applying the Campbell-Mecke formula we obtain
E[UJ’L|W1] = s/ EWy lgs (x, Wy y, W) @s(y; Wy, k)] dy, (4.60)
s
where
1 k w
D, (y; Wy, k) := o (s/ EW- (95 (y, Wy; 2, W>)] dz> e s Js BV 79 (v Wy Wa)ldz (g 61)
: s

Making change of variables 7'y — y and r; !z — 2 and using the fact that the metric is
toroidal we obtain

ElU,L|W,] = srfj/ EWv [§ (W y, Wy) @,(W,, k)] dy, (4.62)
where
k
_ 1 o .
oWy h) = — ( / E= (5 (Wy; 2, W2)] dZ) ¢ BBz (4,63)
. AS
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Bounding the expression in (4.63) using (4.13) and substituting in (4.62) yields

d

W, W. ank
E[UL|W,] < srf EWy [(1 — exp (_77 y))(cosrdeyi) e_”gAS(Wy)} dy
k! Jra ly|*
o0 k
<leXp ( ”me» (cosrgw%) eI () 8, =By dy. (4.64)
RiJ1 ly|*

Interchanging the integrals by Fubini’s theorem we have

W, K
<l—exp< 1 w))(cosrgwi) e s ) 3y =B=1 gy du. (4.65)
d

E|U. W
[ ‘ |y|a

R

Changing to hyper-spherical coordinates in the inner integral in (4.65) and then making
a change of variable t = r=® we obtain

/ (1 — exp (—nWI“;)) dy = Cd/ rd-1 (1 — exp (_Usz)) dr
R |yl 0 re

C o0
= S a1 e et g, (4.66)
@ Jo
d
where Cy = I?Erj ) Using integration by parts the integral in the last expression in (4.66)
2
equals
L Y I g(nme)/ - wemWawt gy, (4.67)
d o d 0

Since «a > d, the first term in (4.67) equals zero while the second term evaluates to

« a [ 4 «Q d d
Z (nWew) = teaetdu=— (MWyw)e T [1—=]. 4.68
St [Teteta= 5wt (1-2) (.69

Substituting from (4.68) in (4.66) and then the resulting expression in (4.65) yields
/ d 1 o2 (% 4 d 2\F i (w), —p-1
E [UAWA < cosri(af — d)EW;‘ we cosrswa) e s s\ Wy dw
: 1
(Oéﬁ - d) % k+1 _srd

< WWQ: EW (cosrdWy ) e~ sTs A (W)
d

= Cifi(s,k+ )Wy, (4.69)

where fi(s,k + 1) is as defined in (4.45). Note that f;(s, k + 1) does not depend on W,.
Using (4.69) and (4.44) we obtain

sr / EWe [E [UL|W,] ps(Wa)] da

k
fl(s k+ l)EW [(cwr?Wﬁ) (cosrgWx‘%) exp (—srgAs(Wm))

cgr;d fi(s,k+1)2. (4.70)
This proves Lemma 4.5 (i).

Proof of Lemma 4.5 (ii). By applying the Campbell-Mecke formula

k
B[O W] = k> / EWs 9o (e Wiy W) o 10
’ —0 /S Js EWe [gs (z, Wes; w, Wy)] dw Y ’
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where ®,(y; W,, 1) is defined as in (4.61). Making standard change of variables r; 'y — vy,
ry1z — z and r;'w — w and using the toroidal metric we can write (4.71) as

E[UL|W, —kz /EW

=0

g (Wa;y, W)
rd [ EW [§ (W w, Wy,)] dw

d,(W,, i)] dy,  (4.72)

where @S(Wy, 1) is defined as in (4.63). Using the fact that the weights are larger than
one in (4.72) we have

k P .
; fAs {1—exp <f‘u%)]dw
Since a > d

/ {l—exp <— " )} dw—)/ [l—exp (—77)} dw < o0, (4.74)
A, wl R4 |wle

and consequently we obtain the bound

E[U)|W,] < C’lz/ EWo [ (Waiy, Wy) @5(W,, )] dy. (4.75)

Using the bounds from (4.13) and the fact that the weights are larger than one we get

PN
022/ EWs [ Waiy, W) (cosr?Wii*) 6_‘”5“‘(%)} dy

aNk
Cs / EW {Q(ngy,Wy) (cosrny“> e—“fAs<Wv>] dy,  (4.76)
Rd

E[U}|W.]

IN

IN

for all s sufficiently large. Comparing (4.76) with the first inequality in (4.64) and
proceeding as we did to derive (4.70) we obtain

ST / EW U”’W] w)] dr < Css 'r72 fi(s, k+1)% (4.77)

This proves Lemma 4.5 (ii).

Proof of Lemma 4.5 (iii). By the Campbell-Mecke formula we obtain
k
piw.] = Yoo [ [ [gs (2, W, W) g (5, Wi 2, W)
i=0 788

1
X ,f'fs(ac, Wai 2z, Wa; z)} dzdy, (4.78)
il
where

fs(x, Wy 2, Woii) = (s/ EWw [gs (2, W w, Wy) (1 — gs (x,WI;w,Ww))]dw>
s

X exp (—s/ EWw [gs (2, W w, W) (1 — gs (2, Wa; w, Wy)) | dw).
s

If the connection function g were to be uniformly bounded away from one, then replacing
1 — g by some ¢ > 0 in f; above simplifies the computations considerably as in [19].
Making the standard change of variables in (4.78) yields

, 82T2d W, W, ~
B [V|W.] [ W W) g W7
Xhg(x, Wy 2, W,;1)] dz dy, (4.79)
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where
hs(x, Wy 2, W.;i) :(sr?/ EWw [G(z, W w, Wy) (1 — g (x, Wa; w, W) ] dw)
A,
X exp <5Tg/ EWu) [g (Za Wz;wa Ww) (1 - g (‘T, Waﬂwa Ww))} dw)

s

Using the fact that the weights are larger than one and the metric is toroidal we obtain
the bound

h(x, Wy 2, Weid) < (srﬁ/ Q(Wz;wWw)dw)
As
X exp (—sr?/ EWw Kl —e d1<z".'w>a) e Jﬁvszzfvﬁ} dw) . (4.80)
A,

Substituting the upper bound from (4.13) in the first factor on the right in (4.80) yields

d d 7 d _ n W _ MWWy
hs(z, Wy 2, W3 1) < (cosrsW;’) exp(—srs/ (1—6 dl(z)w)”)E w[e dl<f»l”>“} dw) . (4.81)
As

Since 8 > 1 we have ¢; = E[W,,] < co. By the Jensen’s inequality

W _ MWW _Weer
P {exp< dl(wi)“)] = exp( dl(ﬂ%w)“)' (462

Substituting from (4.82) in (4.81) we obtain

d ney Wg

hs(z, Wy 2,W,;4) < (cosrng) exp <—sr§l/ (1 —e d1<2n=w)'”‘) e A@w)® dw) . (4.83)
As

For z,x € A, and T = T'(s) to be specified later, define
D(z,1,8) = Ay N Bz, T%)° N {B(z, (27)#%) \B(z,T%)} ,
where B(z,r) is the ball centered at « and radius r with respect to the toroidal metric

on A,. Observe that for w € D(z,x,s), di(z,w)® < 2T and dy(z,w)* > T. Further
|D(z,,5)| > ;T for some constant ¢, > 0. Using the above observations we obtain

_ n __nciWe _ n __neaiWe
(1 —e d1(2v’W)“) e aE@EwTdy > (1 —e d1(27'UJ)O‘) e A=W dw
As D(z,x,s)

n ne1We
/ (1 — e_ﬁ> e T dw
D(z,x,s)

(1 _ e*%> e T T (4.84)

\%

v

\%

Substituting from (4.84) in (4.83) we obtain

EA W
(cosrng‘*) exp (—0337“;1 (1 — exp (—%))exp (_7,101TL) Tz>

_ (cosrgwﬁ)i o (Wa, T), (4.85)

IN

hs(xv Wiz, W Z)

where ¢s(W,,T) is defined in (4.46). Since the bound in (4.85) does not depend on z, z
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we can use the toroidal metric and substitute in (4.79) to obtain

2,.2d

EVIW,] < }jsr / / E”W[ Wi, W,) 3 (Wy: 2, W)

X (cosrngg)i &s(W, T)} dz dy

<%(memﬂ/

As

o
x/ EW- [g (W2, Wz)Wza]dz dy, (4.86)
Ag i

EWy {9 Wiy, Wy)

for sufficiently large s. Since o > (k + 1)d, proceeding as we did in (4.65)-(4.69) yields

(k+1)d

/EWz {Q(Wy;ngZ)WZ%} dz < (af — d)coW, EV: [W
AS

__af-d

Substituting from (4.87) in (4.86) we have

EWVIW,] < € (srh)*"

S

0.Wo) [ B [g (Wi W) W] dy

< O (s W, Theo Wi BV [ |
= Oy (sr) o ¢s(Wx7T)W§, (4.88)
where we use the fact that B [Wy%d} < oo since aff > 2d. Using (4.88) and (4.44) we
obtain
%/EW[WWﬂﬁWﬂm
< Cys (s?‘?)k [ WmT)W“ (cosr W%> e_”gAS(Wm)}
k+1
= Css(sr?)" T EW- [@(WmT) (cosr Wa) e”gAS(WI)} . (4.89)

An application of Cauchy-Schwarz inequality yields

[N

s / BV B [Vi|W.] 5, (Wa)] do < Cas (s) " (B [0y (W, T)?] fals ki +1)) " (4.90)

where f5(s, k + 1) is defined in (4.45). This proves Lemma 4.5 (iii).

Proof of Lemma 4.5 (iv). By the Campbell-Mecke formula and the union bound

7 < W, W, Js (.’L‘ z3 Y,
[V ‘W kz //E [ EWw [gs (2, W; w, W )] dw

Xgs (y, Wy; 2, W) @(z; W2, z)] dzdy, (4.91)

where ®,(z; W, i) is defined as in (4.61). By making the standard change of variable the
expression inside the sum on the right in (4.91) can be bounded by some constant times

Qd/ / BV W- [rd g (Wi y, Wy) g (Wy: 2, W) @S(Wz,z’)] dz dy, (4.92)

Ja, BV (g (We;w, Wy)] dw
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where @, (., 1) is defined as in (4.63). Using the fact that the weights are larger than
one the expression in (4.92) is bounded by

sr‘j/ / EWsz g(Wm;vay) §(Wy;Z,Wz) (I)s(Wz/i) d dy
4. Ja. Ja 1

exp (e )]

< Cosrf/ EWy [9 (Wasy, Wy) / EY= (G (Wy; 2, W,) @,(W.,, )] dZ] dy, (4.93)
A, A,
where the last inequality follows from (4.74). Using (4.13) and the fact that weights are
larger than one, we bound the inner integral in (4.93) by,

/ B [§(Wy: 2, W.) By (W, )] d=

S Cl/ EWZ |:§ (Wy,z,Wz) (Cos’f’ng ) 6_57'ZA5(W2):| dZ
As

IA

ak
C’l/ EW- {g (Wy; 2, W) (COSTSWZ“) e_STgAS(WZ)} dz, (4.94)
As

for sufficiently large s. Comparing (4.94) with the first inequality in (4.64) and proceeding
as we did to derive (4.69) we obtain

k
/ EV- {g (Wy; 2, W) (cosrgwﬁ
A,

s

d
o

) eST?As<Wz>] dz < Cofi(s, k+ oWy,  (4.95)

where fi(s,k + 1) is defined in (4.45). Substituting from (4.94) and (4.95) in (4.93) we
obtain

E[V!|W.] < Cysrd / B0 (5 (Wai g, W) fi(s, ke + oWy | dy
A,
= Gshils,k+ 1)0087"?/ EY (5 (Wasy, W) Wi | dy
As
< Oy ST? fl (87 k+ 1) ng EWy [W;Td:| = 05 ST’Z fl(s, k+ 1) ng7(496)

since a8 > 2d. From (4.96) and (4.44) we get

srd [ B [ V2] 0V, d
Ag

< Cssrifi(s,k+1)E"- [VVI:i (cosrng%)k e”gAS(Wﬂ”)]

= Cesfi(s, k+1)EV= {coshi‘lVVzi (cosrgWI%)k e‘”gAS(W‘T)}

= Cgsfi(s, k+1)2 (4.97)
This completes the proof of Lemma 4.5. O

4.4 Proof of Theorem 3.3

Let #5(7), &, T, @ be as defined in (3.4), (3.5) and p satisfy Q(p) = 1. Fix v > p. Since
@ is continuous and increasing (see remark below (3.5)), we can and do choose b > 1
such that yT'(¥) > 1. Let #,(b)? := %. In any graph G with vertex set V' and edge set
FE, a one-hop path between distinct vertices z,y € V is a two-path comprising of edges
{z,z},{z,y} € E for some z € V. Let E; = FE,(7,b) be the event that there is a vertex
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X € P; such that X does not have a one-hop path to some vertex in P, N B(X,75(b)) in
the graph G(Ps,7s(7)). The result is not altered if we restrict attention only to those
vertices in P; N B(X,7s(b)) that do not have a direct connection to X.

If P(E;) — 0 as s — oo, then every vertex X in the graph G(Ps,#s(7)) is connected
to every point in Ps N B(X,7(b)) through a one-hop path whp. The result then follows
since the existence of a path to all the 7;(b)-neighbours for some b > 1 will imply that the
graph G(Ps,7s(7y)) is connected whp (Theorem 13.7, [17]). Thus it suffices to show that
P(E;) — 0as s — co.

Let h(x, Ps) equal one if x is not connected to at least one vertex in P; N B(z, 7(b)) via
a one hop path in the graph G(P;U{x}, #s(7)) and zero otherwise. By the Campbell-Mecke
formula we have

P(E,) < E[ 3 h(x,Ps)] — sE°[h(0,P,)]. (4.98)

z€Ps

Let H : RT™ — R* be defined by H(x) = 1 — 2 + xlog z. Choose a large enough such that
bH (%) > 1. Define the event F; := {0 < P, (B(O,7,(b))) < alog s}. From (4.98) we have

P(E;) < sE°[h(O, Ps); Fs] + sP(FY). (4.99)

By the Chernoff bound (see Lemma 1.2 of [17]),

sP (P (B(O,75()) 2 alogs) < s exp (‘Sefs(b)dH (%))

— s bH(§)H1 L, (4.100)

as s — oo, since bH (#) > 1. Hence sP(F¢) — 0 as s — oo. We now evaluate
E°[h(O,Ps); Fs]. Let Y7,Ys,... be a sequence of independent random variables dis-
tributed uniformly in B(O,7s(b)). Let N, be an independent Poisson random variable
with mean 6,s7(b)?. Set Py to be {Y1,Ys,...,Yn,} on B(O,7(b)). Let A be the
event that O is not connected to Y; via a one-hop path in the graph G, = G(Ps U
{0, YN, +1, YN +2,-..},7s(7)) using only the vertices P; U{O,Y;}. Regard G(Ps, 7s(7)) as
a subgraph of G,. We then have

E°[n(O,Ps); Fil

IN

-
E° Y 1,05 Fs
j=1

_[alogsj
= E° Z 1,0:F | <alogs E[P"Y(A,)], (4.101)
j=1

where A, is the event that O is not connected to point Y chosen independently and
uniformly at random in B(O,#(b)) via a one-hop path in the graph G(Ps,#s(v)) under
the Palm measure P%Y. By the thinning theorem (see Proposition 5.5, Theorem 5.8,
[13]) we have

E [P (4,)] =5 ~1<b>7z / B0y ms fo B 10 (0. Woi2 W) s oWz Wldz] gy (4.102)
dl’s B(O,7s(b))

Since the weights are all greater than one, the integral inside the exponential in (4.102)
can be bounded from below as follows. Since #s(y) — 0 as s — oo, we have for all s
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sufficiently large,

EV=1|1—exp _M 1—exp _MVVZQ dz
s (d(OJ)) (d(y,z))
7s(7) s (7)
> / 1—exp —% EWZ 1—exp _Lza dz.(4.103)
B(y.7.(7) ({535))) (‘f:(y(’j)))

Using the triangle inequality in the first factor inside the integral and a change of
variable the expression on the right in (4.103) can be bounded from below by

AS ~S b - A z
1—exp|—7m w TS('y)d/ EW- {1 — exp ( . >} dz
7s(7) B(0,1) |2
- TN d
= wT (1) 7()", (4.104)
1
since 2% — ()", From (4.101)-(4.104) we obtain
sE°[hO,Ps); Fs] < aslogsexp (—KT (%) sﬁs('y)d)
= asT(E)H g s 0, (4.105)
as s — oo, since 4T (1) > 1. It follows from (4.99), (4.100) and (4.105) that P(E,) — 0
as s — oo. This completes the proof of Theorem 3.3. O
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