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CONTINUUM PERCOLATION IN HIGH DIMENSIONS

JEAN-BAPTISTE GOUERE AND REGINE MARCHAND

ABSTRACT. Consider a Boolean model Y in R%. The centers are given by a homogeneous
Poisson point process with intensity A and the radii of distinct balls are i.i.d. with
common distribution v. The critical covered volume is the proportion of space covered
by ¥ when the intensity A is critical for percolation. Previous numerical simulations and
heuristic arguments suggest that the critical covered volume may be minimal when v is
a Dirac measure.

In this paper, we prove that it is not the case at least in high dimension. To establish
this result we study the asymptotic behaviour, as d tends to infinity, of the critical
covered volume. It appears that, in contrast to what happens in the constant radii case
studied by Penrose, geometrical dependencies do not always vanish in high dimension.

1. INTRODUCTION AND STATEMENT OF THE MAIN RESULTS

Introduction. Consider a homogeneous Poisson point process on R%. At each point of
this process, we center a ball with random radius, the radii of distinct balls being i.i.d.
and independent of the point process. The union X of these random balls is called a
Boolean model. This Boolean model only depends on three parameters : the intensity A
of the point process of centers, the common distribution v of the radii of the balls and
the dimension d.

Denote by A§(v) the critical intensity for percolation in 3. We then consider ¢§(v),
the volumic proportion of space which is covered by ¥ when A = A\§(v). This quantity is
called the critical covered volume. This quantity is scale invariant (see (3)). For example
c5(01) = ¢5(0,) for any r > 0, where 6, denotes the Dirac measure on r. Numerical
simulations in low dimension and heuristic arguments in any dimension suggested that
the critical covered volume may be minimal when v is a Dirac measure, that is when
all the balls have the same radius. We show that this is not true in high dimensions.
This result is proved through the study of the following kind of asymptotics. Let u be
a probability measure on |0, +oo[ such that r~4u(dr) is a finite measure for any d > 1.
For any d, we then consider the probability measure (g = Z Yr=du(dr) where Z, is a
normalization constant. The r~¢ normalization will be discussed and motivated below
(7). We prove that, as soon as p is non degenerate, one has :

(1) c5(fa) < c5(01) as d — oc.

This proves that, when d is large enough, the critical covered volume is not minimal in
the constant radii case.

The constant radii case has been studied by Penrose [14]. He proved that the asymptotic
behavior of ¢§(d;) is given by the critical parameter of the associated Galton-Watson
process. This is due to the fact that geometrical dependencies vanish in high dimension
in that case. We first focus in this paper on the case where the radii take only two
distinct values. We prove that, in that case, the asymptotic behavior of ¢§(/1q) is given
by a competition between genealogy effects (given by the associated two-type Galton-
Watson process) and geometrical dependencies effects. This yields (1) in that case. The

general non degenerate distribution of radii case follows.
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The Boolean model. Let us give here a different — but equivalent — construction of the
Boolean model. Let v be a finite! measure on (0, +00). We assume that the mass of v
is positive. Let d > 2 be an integer, A\ > 0 be a real number and ¢ be a Poisson point
process on R? x (0, +00) whose intensity measure is the Lebesgue measure on R times
Av. We define a random subset of R? as follows:

() = U B(e,r),

(e,r)E€

where B(c,r) is the open Euclidean ball centered at ¢ € R? and with radius r € (0, +00).
The random subset 3(Av) is a Boolean model driven by Av.

We say that X(Av) percolates if the connected component of (Av) that contains
the origin is unbounded with positive probability. This is equivalent to the almost-sure
existence of an unbounded connected component of ¥ (Av). We refer to the book by
Meester and Roy [11] for background on continuum percolation. The critical intensity is
defined by:

AS(v) = inf{\ > 0 : X(\v) percolates}.

One easily checks that A\§(v) is finite. In [6] it is proven that Aj(v) is positive if and only if

(2) /'rdu(d'r) < +o0.

We assume that this assumption is fulfilled.
By ergodicity, the Boolean model ¥ (Av) has a deterministic natural density. This is
also the probability that a given point belongs to the Boolean model and it is given by :

PO € X(\)) =1—exp (—)\/vdrdu(dr)) :

where vy denotes the volume of the unit ball in R?. The critical covered volume c5(v) is
the density of the Boolean model when the intensity is critical :

() = 1 — exp <—)\§(u) / vd'rdy(d'r)> |

It is thus more convenient to study the critical covered volume through the normalized
critical intensity:

(v) = X(v) / va(2r)w(dr).

We then have ¢5(v) = 1 — exp (—%&”). The factor 2¢ may seem arbitrary here. Its

interest will appear in the statement of the next theorems. B

We will now give two scaling relations which partly justify our preference for ¢ or A
over \j. For all a > 0, define H“v as the image of v under the map defined by x — ax.
By scaling, we get:

(3) Ni(H v) = Xg(v).

This is a consequence of Proposition 2.11 in [11], and it may become more obvious when
considering the two following facts : a critical Boolean model remains critical when
rescaling and the density is invariant by rescaling ; therefore the critical covered volume

1. There is no greater generality in considering finite measures instead of probability measures ; this
is simply more convenient.
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and then the normalized threshold are invariant. One also easily checks the following
invariance:

(4) Ni(av) = Xg(v).

Critical intensity as a function of v. It has been conjectured by Kertész and Vicsek [9]
that the critical covered volume — or equivalently the normalized critical intensity — should
be independent of v, as soon as the support of v is bounded. Phani and Dhar [4] gave a
heuristic argument suggesting that the conjecture were false. A rigorous proof was then
given by Meester, Roy and Sarkar in [12]. More precisely, they gave examples of measures
v with two atoms such that:

(5) Aa(v) > Ag(01).
As a consequence of Theorem 1.1 in the paper by Menshikov, Popov and Vachkovskaia [13],

we even get that Xfl(y) can be arbitrarily large. More precisely, if

n—1
(6) if v(n,a) = Z a®™§,-, then \y(v(n,a)) — nAS(6,) as a — .

k=0
Actually the result of [13] is the following much stronger statement: \5(v(+o00,a)) —
A5(01) when a — oo. The convergence (6) is implicit in the work of Meester, Roy and
Sarkar in [12], at least when n = 2. There were also heuristics for such a result in [4].

By Theorem 2.1 in [6], we get the existence of a positive constant Cy, that depends

only on the dimension d, such that:

o(v) > Cy.

To sum up, A5(-) is not bounded from above but is bounded from below by a positive
constant. In other words, the critical covered volume ¢(-) € (0, 1) can be arbitrarily close
to 1 but is bounded from below by a positive constant. It is thus natural to seek the
optimal distribution, that is the one which minimizes the critical covered volume.

In the physical literature, it is strongly believed that, at least when d = 2 and d = 3,
the critical covered volume is minimum in the case of a deterministic radius, when the
distribution of radius is a Dirac measure. This conjecture is supported by numerical
evidence (to the best of our knowledge, the most accurate estimations are given in a
paper by Quintanilla and Ziff [15] when d = 2 and in a paper by Consiglio, Baker,
Paul and Stanley [2] when d = 3). On Figure 1, we plot the critical covered volume in
dimension 2 as a function of a and for different values of p when v = (1 — @)d; + ap 20,.
The data for finite values of p come from numerical estimations in [15], while the data
for infinite p come from the study of the multi-scale Boolean model. See Section 1.4 in
8] for further references. The conjecture is also supported by some heuristic arguments
in any dimension (see for example Dhar [3]). See also [1]. In the above cited paper [12],
it is noted that the rigorous proof of (5) suggests that the deterministic case might be
optimal for any d > 2.

In this paper we show on the contrary that for all d large enough the critical covered
volume is not minimized by the case of deterministic radii.

Critical intensity in high dimension : the case of a deterministic radius. As-
sume here that the measure v is a Dirac mass at 1, that is that the radii of the balls are
all equal to 1. Penrose proved the following result in [14] :

Theorem 1.1 (Penrose). dlim Xfl(él) = 1.
—r 00
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Critical covered volume
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FIGURE 1. Critical covered volume as a function of « for different values
of p. From bottom to top: p =2,p =5, p = 10 and the limit as p — oo.

With the scale invariance (3) of A§, this limit can readily be generalized to any constant

radius : for any a > 0,

lim A\j(0,) = lim A\§(6;) = 1.

d—o00 d—o0
Theorem 1.1 is the continuum analogue of a result of Kesten [10] for Bernoulli bond per-
colation on the nearest-neighbor integer lattice Z¢, which says that the critical percolation
parameter is asymptotically equivalent to 1/(2d).

Let us say a word about the ideas of the proof of Theorem 1.1.

The inequality A5(6;) > 1 holds for any d > 2. The proof is simple, and here is the
idea. We consider the following natural genealogy. The deterministic ball B(0,1) is said
to be the ball of generation 0. The random balls of 3(Ad;) that touch B(0,1) are then
the balls of generation 1. The random balls that touch one ball of generation 1 without
being one of them are then the balls of generation 2 and so on. Let us denote by N, the
number of all balls that are descendants of B(0, 1). There is no percolation if and only if
N, is almost surely finite.

Now denote by m the Poisson distribution with mean Avy2¢ : this is the law of the
number of balls of ¥(Ad;) that touch a given ball of radius 1. Therefore, if there were
no interference between children of different balls, N; would be equal to Z, the total
population in a Galton-Watson process with offspring distribution m. Because of the
interferences due to the fact that the Boolean model lives in R?, this is not true : in fact,

Ny is only stochastically dominated by Z. Therefore, if Avg2? < 1, then Z is finite almost
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surely, then Ny is finite almost surely and therefore there is no percolation. This implies
X(01) = va2X5(6,) > 1.

The difficult part of Theorem 1.1 is to prove that if d is large, then the interferences are
small, then Ny is close to Z and therefore there is percolation for large d as soon as v42%\
is a constant striclty larger than one.

To sum up, at first order, the asymptotic behavior of the critical intensity of the Boolean
model with constant radius is given by the threshold of the associated Galton-Watson
process, as in the case of Bernoulli percolation on Z? : roughly speaking, as the dimension
increases, the geometrical constraints of the finite dimension space decrease and at the
limit, we recover the non-geometrical case of the corresponding Galton-Watson process.

Critical intensity in high dimension : the case of random radii. If y is a finite
measure on (0, +o00) and if d > 2 is an integer, we define a measure py on (0,400) by
setting :

(7) paldr) = r-p(dr).
Note that, for any d, the assumption (2) is fulfilled by 14, and that (d1)q = 01. Note also
that 4 is not necessarily a finite measure. However the definitions made above still make
sense in this case and we still have Aj(uq) € (0,400) thanks to Theorem 1.1 in [7].

We will study the behavior of Xg( {ta) as d tends to infinity. Let us motivate the definition
of pg with the following two related properties :

(1) Consider the Boolean model X (Aizg) on R? driven by Ay where A > 0. For any
0 < s <t < oo, the number of balls of ¥(Auy) with radius in [s, ¢] that contains
a given point is a Poisson random variable with intensity:

/ var®Mia(dr) = vadu([s, 1]).
[s,1]

Loosely speaking, this means that contrary to what happens in the Boolean model
driven by Ay, the relative importance of radii of different sizes does not depend
on the dimension d in the Boolean model driven by Apg.

(2) A closely related property is the following one. Consider for example the case
1= ad, + 8. Then, a way to build X(Aug) is to proceed as follows. Consider
two independent Boolean model: ¥4, driven by Aad;, and X7, driven by A\34;.
Then set X(Aug) = a4 + b5,

We prove the following result :

Theorem 1.2. Let p be a finite measure on (0,4+00). We assume that the mass of p is
positive and that i s not concentrated on a singleton. Then :
1 ~
limsup = In ()\fl(,ud)> < 0.
d—+o0 d
As (01)q = 41, a straightforward consequence of Theorem 1.2 and Theorem 1.1 — or,

actually, of the much weaker and easier convergence of ln(X&(él)) to 0 — is the following
result:

Corollary 1.3. Let u be a finite mesure on (0,+00). We assume that the mass of u is
positive and that p is not concentrated on a singleton. Then, for any d large enough, we
have: B B
A(pa) < A5(61), or equivalently cg(pa) < c5(61).
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In fact, Theorem 1.2 follows from the particular case of radii taking only two different
values, for which we have more precise results.

Critical intensity in high dimension : the case of radii taking two values.
To state the result, we need some further notations. Fix p > 1. Fix k£ > 1. Set
i =711 = 1+ p, and for i € {2,...,k}, r; = 2. For (a;)a<i<ks1 € [0,1)%, we build
an increasing sequence of distances (d;)i<i<k+1 by setting dy = 1 + p and, for every
ie{2,....k+1}:

d? = d?fl + 2riaz~dz~_1 + TZ-Q.
Note that the sequence (d;)1<;<r+1 depends on p, k, and the a;’s.
We set D(ag, ..., ax11) = dgr1. Now set, for every k > 1,

. 4p 2p
(8) KS(k) = inf max ,
P 0<az,...,ap+1<1 (1 + p)z\/HZSigk-H(l o 0%2) D(aQ, RN a/kJrl)
Finally, let:
(9) Kj = iir>lf1 Ko (k).

We give some intuition on #f in Section 2.2. On Figure 2, we plot 5 (i), for i € {1,2, 3}.
The data come from the formulas in Lemma 1.5 for 7 = 1 and from numerical estimations
for ¢ > 2.

1.00

0.98

0.96

0.94

0.92

0.90

0.88 T T T T T T T T T T

FIGURE 2. k§(i), 1 € {1,2,3}, from left to right.

This rf, gives the asymptotic behaviour of Xg(ud) when p charges two distinct points :

Theorem 1.4. Letb > a >0, « > 0 and § > 0. Set p = ad, + B, and p = b/a > 1.
Then
: 1 ~C C
(10) dEToo p In ()\d(ud)) =In (k) <0.
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If one does not normalize the distribution one has? Xfi(aéa—i— [dp) — 1 and thus Xg(a5a+

[op) ~ Xfl(él). This behaviour is due to the fact that, without normalization, the influence
of the small balls vanishes in high dimension.

In the next lemma we collect some properties of the s (k)’s and x5. The only result
needed for the proof of our main results is 0 < xf < 1.

Lemma 1.5. Let p > 1.
e 0 < rk5(1) < 1. More precisely :

2 VAt
IF1<p <2 then r5(1) = _1f, while if p > 2 then wi(1) = VL2
P p

e 0 <rkj <l
e There exists pg > 2 such that if p < po, then k5, = k5(1). This implies

2 /A 2
[f1<p§2thenm;:£, whileifQSpSpothen/@;:#.
p p

p
in (9) to a finite number of k.

k
o As p goes to +oo, kS(k) =1 ——+0(1/p). Thus one can not restrict the infimum
p

Remember that in the case of a deterministic radius (assumptions of Theorem 1.1), the
first order of the asymptotic behavior of the critical intensity in high dimension is given
by the threshold of the associated Galton-Watson process.

In the case of two distinct radii (assumptions of Theorem 1.4), it is thus natural to
compare rf with the critical parameter of the associated Galton-Watson process, which
is now two-type, one for each radius.

Consider for example 1 = (01 + d,); then pg = A6y + p—/\dép. Take A = #;ld. Now
consider the offspring distribution of type p of an individual of type 1. We define it to
be the number of balls of a Boolean model directed by pidép that intersects a given ball
of radius 1. Therefore, this is a Poisson random variable with mean %vd(l + p)?. The
other offspring distribution are defined similarly. We moreover assume that the offspring

of type 1 and p of a given individual are independent. The matrix of means of offspring
distributions is thus given by:

d
Md = )\'Ud(l _'_ 1)d %Ud(l _'_ p)d = ,‘id 1 <12lpp)
Avg(1+ p)* Zva(p + p)? ()
2

Let r; denotes the largest eigenvalue of M;. The extinction probability of the two-type
Galton-Watson process is 1 if and only if r4 < 1. We have:

d
rq ~ (M) , and thus k = 2Vp is the critical parameter.
2,/p 1+p

With Theorem 1.4 and Lemma 1.5 we thus see that the comparison with the two-type
Galton-Watson is asymptotically sharp on a logarithmic scale when 1 < p < 2, but is not
valid for p > 2. This contrasts with the case of a deterministic radius.

The proof of Theorem 1.1 (the constant radii case studied by Penrose) relies on the
comparaison with a one-type Galton process which does not depend on d. In the two-
values radii case, when k is above or even slighlty below its critical parameter for the

2. The upper bound can be proven using A§(adq + 5) < A5(86,). The lower bound can be proven
using the easy part of the comparison with a two-type Galton-Watson process.
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Galton-Watson process, the mean number of children of type 1 of an individual of type p
tends to infinity. This partly explains why geometrical dependencies can not be handled
in the same way as in the constant radii case. This also partly explains why the critical
value for percolation in not always given by the critical value for the Galton-Watson
process.

The proofs of Theorem 1.4 and of Lemma 1.5 are given in Section 2. The main ideas
of the proofs are given in Section 2.2. Theorem 1.2 is an easy consequence of Theorem
1.4. The proof is given in Section 3.

2. THE CASE WHEN THE RADII TAKE TWO VALUES
Before proving Theorem 1.4, we begin with the proof of Lemma 1.5:
2.1. Proof of Lemma 1.5.
e By definition, (1) = Oinf1 max(¢i(a), pa2(a)), where ¢y, ¢o : [0,1) — R are defined by:
<a<

2,/p pV2
¢1(a) 1+p)0—a)A M 02(a) (1+pvVita
If p <2 then ¢1(0) > ¢2(0). As ¢ is increasing and ¢ is decreasing, we get:

K1) = inf 61(a) = 6n(0) = 27

S l4p
Assume, on the contrary, p > 2. Set

2
pe—4
= ———¢€(0,1).

Then ¢1(a) = ¢2(a). As ¢y is increasing and ¢, is decreasing, we get:

k(1) = n(a) = dofa) = VL

1+p
e Clearly we have, for every k> 1 :
1/(k+1)
4 4 1/(k+1)
Ro(k) = inf & - ((1 7 )2) .
az,..., a <
szt <\ (14 9 Mgy (1 — a2)) P
Therefore, as k5 = infy> £5(k),
4p 1/2
< <k <kKS(1) < 1.
(@) =m=s0
e The last inequalities imply that kj = /{;(1) if 1 < p <2. In fact, as soon as

(11) Ke(1) < (@_A‘F—”m)/

it is true that x5 (1) < k5 (k) for all k > 2 and therefore that xf, = x{(1). As the inequality
in (11) is strict for p = 2, we obtain by continuity the existence of py > 2 such that for

every p € (1, po), K5 = S (1).

e The minoration follows easily from the following observation: by construction, we have
D(as,...,a5+1) < 2(p+ k). This implies

) 2p P
kS(k) > inf >
p< ) T ag,...apq1 D<a27 ce 7ak+1) Ttk
8
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To obtain the majoration, fix k > 1. Take p > 1/2 and € > 0 such that p+ (k —1)e < 1.
Take, for 2 < i < k, the specific values a; = cos(p™®) = 1+ o(p~°) and a1 = cos(p™*).
Hence,

4p
(1+ p)Q\/Hzging(l - a?)

—1+(k—1)e+p

@2, — (ad)? 2
For i <k —1, we have 0 < djy1 — d; < djy1 — azd; < =22 (a:s) < )
dip1 + ad; p+1

By summation, we get d, = (14 p)(1 + 2(1]:)1) +o(p™)). Now,
2 2 —p 2 2p k—1 -1
di = dj, +2(1 4 p)dj cos(p™) + (1 + p)°, and thus = 1— - +o(p ).
Jr
1
4 T k1
Finally, 7 (k) < max P ' Pl<i-2—= +o(pt).
(14 9 M aizin (1~ a?) g
This ends the proof. O

2.2. Notations and ideas of the proof of Theorem 1.4. In the whole proof, we fix
p>1and k> 0.

Once the dimension d > 1 is given, we consider two independent stationary Poisson
point processes on R%: y; and x,, with respective intensities

d d

M=—— and A\ =—

2 vg2¢pd”

With x; and yx,, we respectively associate the two Boolean models

¥ = U B(z,1) and X,= U B(x,p).

TEX1 TEXp

Note that 3, is an independent copy of pXJ;. Note also that the expected number of balls
of ¥ that touches a given ball of radius 1 is x¢. Thus the expected number of balls of ¥,
that touches a given ball of radius p is also x%.

We focus on the percolation properties of the following two-type Boolean model

N =% U%,.

We begin by studying the existence of infinite k-alternating paths. For £ > 1, an infinite
k-alternating path is an infinite path made of balls such that the radius of the first ball is
p, the radius of the next k balls is 1, the radius of the next ball is p and so on. For a fixed
k > 1, we wonder whether infinite k-alternating paths exist and seek the critical threshold
/{;(k) for their existence. A natural first step is to study the following quantities:

(12) No = #{z1 € xp : [|1]| < 2p},
Tit1 € X, : (i) 1<i<k € X1 distinet such that
and for k >1, Ny = #< |zl <1+p, Vie{l,...;k—1} ||z —xi] <2,
[Tpr1 — zpl| <1+p

Fix k > 1. Remember that x¢(k) is defined in (8).

9



A lower bound for k4 (k). In Subsection 2.3, we obtain lower bounds for (k) by looking
for upper bounds for E(Ng). On one side, a natural genealogy is assomated to the
definition of Ny (see also the comments below Theorem 1.1 and below Lemma 1.5). We
start with an ancestor x located at the origin. We then seek his children in x; N B(zg, 1+
p): they constitute the first generation. If z; is one of those children, we then seek the
children of z; in x; N B(z1,2) to build the second generation and so on. On the other
side, the process lives in R? and the geometry induces dependences: if x; and 2 are
two individuals of the first generation, their children are a priori dependent. If we forget
geometry and only consider genealogy, we get the following upper bound:

E(Ny) < M|B(-, 1+ p)| (HMB ))\|B( 1+ p)l.

But the points of the last generation are in B(0,2p + 2k). So if we forget genealogy and
only consider geometry we get the following upper bound:

E(Ny) < X\,|B(0,2p + 2k)|.
Expliciting the two previous bounds and combining them together, we get:

E(Ng) < min (Hkﬂ(l i p)Q’ rlp+ k))d
4p p
In this upper bound, the first argument of the minimum is due to genealogy while the
second one is due to geometry. To get the geometrical term, we considered the worst case:
the one in which, at each generation 7, x; is as far from the origin as possible. This gives a

very poor bound. To get a better bound, we proceed as follows. Fix as, ..., a1 € [0,1).
As before, we set 11 = rp1 = 1+ p, and for ¢ € {2,...,k}, r;, = 2 and we build
the increasing sequence of distances (d;)1<i<k+1 by setting d; = 1 4 p and, for every

ie{2,....k+1}:
d? =d? |+ 2ra;d; 1 + 77
See Figure 3 for a better understanding of these distances d;.

Denote by Nj(as,...,ar41) the number of points x4 € x, for which there exists a
path z1, ...,z fulfilling the same requirement as for Ny and such that ||z;|| ~ d; for all 7.
Proceeding as before, we obtain the following upper bound:

d

N (1 kD(as, ...
E(Ny(ag, - .., ax41)) S min /ik“ +p H (1 —a;)?, (az; ..., api1)
2p
2<i<k+1

Here again, the first argument of the minimum is due to genealogy while the second one
is due to geometry®. Optimizing then on the a;’s, we get:
d

kD
E(Ny) < sup min 5“1 H (1—a)?, (a2,2 , Q1)

ag,...,ap41 2<i<k+1 P

A precise statement is given in Lemma 2.4. The precise value of the threshold x{ (k) given
in (8) is then the value such that the above upper bound converges to 0 when x < £ (k).
This heuristic will be precised in Subsection 2.3: we will prove there that when r < x5 (k),

3. There is essentially no geometrical constraint in generations 1 to k. Very roughly, this is due to
the fact that, when i increases from 2 to & : there is more and more space (the d; are increasing) ; the
intensity of the relevant Poisson point process is the same ; the expected number of individuals in the

th generation of the Galton-Watson process decreases.
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F1GURE 3. Definition of the distances d;. Circles in plain line are of radius
14 pand 2.

E(Ny) converges to 0 as d tends to infinity, and this will imply that there exists no infinite
k-alternating path.

An upper bound for k5 (k). If, on the contrary, £ > kf(k) then we will prove that E(Ny)
does not converge to 0. Actually, to prove that when x > x¢(k) there exist infinite &-
alternating path, we will show, in Subsection 2.4, the following stronger property : with
a probability that converges to 1 as d tends to infinity, we can find a path which fulfills
the requirements of the definition of NV, — or more precisely of Ni(as, ..., ary1) for some
as, . .., a1 nearly optimal — and which fulfills some extra conditions on the positions of
the balls. This is Proposition 2.8 and this is the main technical part of this paper. Those
extra conditions provide independence properties between the existence of different paths
of the same kind. We can then show the existence of many such paths and concatenate
some of them to build an infinite k-alternating path. Technically, the last step is achieved
by comparing our model with a supercritical oriented percolation process on Z2. In this
comparison, an open bond in the oriented percolation process corresponds to one of the
above paths in our model. This comparison with oriented percolation was already the
last step in the paper of Penrose [14].

From infinite k-alternating paths to infinite paths. Recall rf = inf>1 £5(k). With the

previous results, it is rather easy to show that there is no percolation for d large enough as
11



soon as r < k5. When r > & then k > x5 (k) for a k > 1. Therefore there is k-alternating
percolation and therefore there is percolation.

2.3. Subcritical phase. Let p > 1 be fixed. We consider, in R?, the two-type Boolean
model ¥ introduced in Subsection 2.2, with radii 1 and p and respective intensities

K4 K4

M=l and A, = —
L p2d an  pg2dpd

depending on some x € (0,1). The aim of this subsection is to prove the following
proposition:

Proposition 2.1. Let p > 1 be fized. If k < K5, then, as soon as the dimension d is large
enough, percolation does not occur in the two-type Boolean model 3.

In the following of this subsection, we fix p > 1 and 0 < £ < K.
We start with an elementary upper bound, in which we do not take into account the
geometrical constraints. We recall that the IV}, have been introduced in (12).

KEHL(1 + p)Q)d

Lemma 2.2. E(N,) = & and, for k > 1, E(N;,) < < 1
p

Proof. The result for N, follows directly from the equality E(Ny) = A,|B(0,2p)|.
Take now k& > 1. We have :

(13) E(Ny) < M|B(, 1+ )] (HAI\B )A|B< 1+ )

where B(-,r) stands for a ball with radius 7 and center unspecified. This can for instance
be seen as follows :

E(Nk) < E Z 1x1€B(O,1+p) v la:k+1€B(xk,1+p)

x1,..., 0 €x1 distinct, x541E€Xp
_ k
= )\1)\[,/ d.’lfl . dxk+11$163(0,1+p) e 1xk+1€B(xk71+p)7
RA(k+1)

which gives (13). The lemma follows. O

To give a more accurate upper bound for the N.’s, we are going to cut the balls
into slices and to estimate which slices give the main contribution. For z € R4\ {0},
0<a<b<1andr >0, wenow define :

Ifa>0: B(x,r,a,b):{yGRd:Hy—!EH <rand ar < <y—x,ﬁ> Sbr},
x

Ifa=0: B(z,rab) = {y eER?: |ly—z|| <rand <y—x,ﬁ> < br}.
x
The next lemma gives asymptotics for the volume of these sets:

Lemma 2.3. Forz €e R\ {0}, 0<a<b<1andr >0,

lim - n (M) — In (rm) .

d—+oco d Vd
12



Actually we will only use :

lim sup — pi ln (M) <In <r\/1 — aZ) .

d—+o00 Vq
Proof of Lemma 2.3. Note that it is sufficient to prove the lemma for x = ey, first

vector of the canonical basis, and r = 1.
First, if @ = 0, the result follows directly from the inequality v4/2 < |B(ey, 1,0,b)| < vg.
Assume next that @ > 0. On the one hand, B(e, 1, a,b) is included in the cylinder

{z = (21,...,2q) 1 71 € [a,1] and [[(0, 22, ..., 2q)]| < V1 — a?},
which implies
(14) IB(er, 1,a,0)| < va VI —a2 ' (1—a).

On the other end, by convexity, B(ey, 1,a,b) contains the following difference between
two homothetical cones:
1—a
21,

{:c: (X1,...,2q) : 1 € [a,b] and ||(0, xa, ..., x4)

which implies

Vg—1V 1 — 2!
d
The lemma follows from (14) and (15). O

(15)

(1—a)—(1-0)) <|B(ei, 1,a,b)|.

We can now improve the control given in Lemma 2.2:

Lemma 2.4. For every k > 1,

1
lim sup p In(E(Ng))

d—00

(ag, ey ak+1)
2p

< In sup min | K H

0<ag,...,ap4+1<1

Proof. e Fix N > 1. Note that the ball B(x,r) is the disjoint union of the slices
B(xz,r,n/N,(n+1)/N) for n € {0,..., N — 1}. For any na,...,ngq € {0,..., N — 1},
we set )
;= —and af = ——.
a; = 57 and a; N
We focus on the contribution of a specific product of slices :
Lha1 € Xp - E|<~Ti)1§i§k € X1 distinct with
Nk<n2, C ,nkﬂ) = # ”le <1+ P Vi € {1, ceey k — 1} Tit1 c B(.ﬁl}l, 2, i1, a;;l),
Tp+1 € B(xkv 1+ P Ak+1, a;—l—l)

Then we have :

(16) Ne <) Nena, . ),
where the sum is over (ny,...,np1) € {0,..., N — 1}~

e As we can check that the points contributing to Ni(na, . .., nx11) are in B(0, D (a3
we get :

E(Ng(ng, ... ,ngi1)) < )\pvdD(a;, o ,azﬂ)d,
13



this leads to :

1 D(a},....aq;
(17) limsup—ln<E<Nk<n2,...,nkﬂ)))gm(" (2 : %+1>>_
P

d——+oo

e Besides, proceeding as in the proof of Lemma 2.2, we obtain :

E(Nig(ng,...,ngr1)) < M|B(0,1+ p)| (H)\ |B(+,2,a4,a, )|> Mol B(, 1+ pyanyr, aify)|-

With Lemma 2.3, we deduce :

(1
lnE(Nk(nQ,...,nkH))gln k“ +p H (1—a?)

2<i<k+1

(18) lim sup —
d—o0 d

e From (16), (17) and (18) we finally get :
1

E(N,
lim sup 711( (M)
d——+o00
(1 kD(al, ... a
< In max min /@k“ +p H (1-a? (a3 he1)
a2,...,ak+1€{0,..., 771} 2<i<hil 2p

As D is uniformly continuous on [0, 1]*, we end the proof by taking the limit when N
goes to +o00. 0

The next step consists in taking into account all £ > 0 simultaneously; we thus intro-
duce

(19)
y € X, Ik > 1,3(x;)1<i<k € X1 distinct with

N:# ||ZL‘1||<1+p, \V/iE{1,...,k—1}||:L‘i+1—ZL‘i||<2, U{yEXP:”y”<2p}
|y — 2l <1+p

1
Lemma 2.5. If k < K5, then limsup — In(E(N)) < 0.

d——+o0

Proof. We have :
(20) E(N) <> E(N).
k>0
As k < K5, Lemma 2.4 ensures that for every £ > 1 :
1
(21) limsup = In(E(Ng)) < 0.
d—r+00 d

Moreover, the assumption x < &; also implies, thanks to Lemma 1.5, that £ < 1. We can
then choose kg large enough to have :
ko+1 1 2
# < exp(—1).
With Lemma 2.2, we thus get :

E(Ny) +ZENk < k% + exp(— Z/{kd—/{ + exp(—d)

k>ko k>0
14
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With (20) and (21), this ends the proof. O

The next lemma is elementary

Lemma 2.6. Assume k < 1.
Then the connected components of U B(z,1) are bounded with probability 1.
TEX1

Proof. For any integer k£ > 0, denote by M) the number of balls with radius 1 linked to
B(0,1) by a chain of & distinct balls with radius 1. Proceeding as in the proof of Lemma
2.2, we get :

E(Mk) < Kd(k-‘rl).
Now denote by M the number of balls with radius 1 linked to B(0,1) by a chain of
(perhaps no) balls with radius 1. Then :

E(M)< E (ZMk> = - id < +00.

k>0

Therefore, M is finite with probability 1. So the connected components that touch B(0, 1)
are bounded with probability 1. So with probability 1, every connected component is
bounded. O

Proof of Proposition 2.1. Remember that we proved in Lemma 1.5 that 7 < 1.
Take x such that 0 < rk < kj, < 1.
Let & be the set of random balls with radius p that can be connected to B(0, p) through
a chain of random balls with radius 1 (we consider the condition as fulfilled if the ball
touches B(0, p) directly). Let & be the set of random balls with radius p that are not
in &, but that can be connected to B(0, p) through a path of random balls in which there
is only one ball with radius p. We define similarly &3,&4 and so on and denote by £ the
disjoint union of all these sets.
We have #&; = N. (Remember that N has been defined in (19).) By Lemma 2.5, we
have : .
lim sup = In(E(&)) < 0.
d—+o0 d

Take some p > 0 and assume from now on that d is large enough to have
1
P In(E(#£1)) < —p.

For every k > 1, we have then: E(#&) < (E(#&))" < exp(—dkpu).

As & = Up>1&k, we deduce from the previous inequalities that £ is finite with probability
1. So if an unbounded connected component of ¥; U X, touches B(0, p) then there is
an unbounded component in ;. As k < 1, Lemma 2.6 rules out the possibility of an
unbounded connected component in ;. So with probability 1, the connected components
of ¥; U, that touch B(0, p) are bounded, which ends the proof. O

2.4. Supercritical phase. We fix here p > 1. We consider once again the two-type
Boolean model ¥ introduced in Subsection 2.2 and we fix an integer £ > 1.

For every n > 0, we set R, = p if k + 1 divides n and R,, = 1 otherwise. We say that
percolation by k-alternation occurs if there exists an infinite sequence of distinct points
(2,)nen in R such that, for every n > 0:

— Tp € XR,-

- B(.ﬁl]n, Rn) N B(.TnJrl, Rn+1> # (Z)

15



In other words, percolation by k-alternation occurs if there exists an infinite path along
which & balls of radius 1 alternate with one ball of radius p, ie if there exists an infinite
k-alternating path. The aim of this subsection is to prove the following proposition:

Proposition 2.7. Let p > 1 and k > 1 be fired. Assume that k € (k5(k),1). If the
dimension d is large enough, then percolation by k-alternation occurs with probability

one.

As announced in Subsection 2.2, percolation by k-alternation of the two-type Boolean
model in the supercritical case will be proved by embedding in the model a supercritical
2-dimensional oriented percolation process.

We thus specify the two first coordinates, and introduce the following notations. When
d > 3, for any x € R?, we write

r = (2, 2") € R x R"2.

We write B'(c,r) for the open Euclidean balls of R? with center ¢ € R? and radius r > 0.
In the same way we denote by B”(c,r) the open Euclidean balls of R9~2 with center
c € R*2 and radius r > 0.

2.4.1. One step in the 2-dimensional oriented percolation model. The point here is to
define the event that will govern the opening of the edges in the 2-dimensional oriented
percolation process : it is naturally linked to the existence of a finite path composed of k
balls of radius 1 and a ball of radius p, whose positions of centers are specified.
We define, for a given dimension d, the two following subsets of R? :
W = d 2 ((-1,1) x (=1,0) x R*"?)
W = d 2 ((0,1) x (0,1) x R*?).
For xo € W we set :
. . . + +
(22) g+<x0) _ { There exist distinct @q,...,2, € Xy N W™ and x4 € x, "W } .

such that xg,x1,...,xr1 is a path
Our goal here is to prove that the probability of occurrence of this event is asymptotically
large :

Proposition 2.8. Let p > 1 and k > 1 be fized. Assume that r € (k5 (k), 1) and choose
€ (0,1). If the dimension d is large enough, then for every x € W,

P(G*(x)) 2 p.

Note already that by translation invariance, P(G"(z)) does not depend on z”, so we
can assume without loss of generality that 2”7 = 0. In the sequel of this subsection, p > 1
and k > 1 are fixed.

We first recall the definitions of the (d;)1<i<r+1 and of k3 (k) we give in the introduction.
We set 1 = 1441 = 1+ p and for ¢ € {2,...,k}, r; = 2. Then, for a given sequence
(ai)a<i<k+1 € [0,1)%, we build an increasing sequence (d;)i<;<x+1 by setting dy = 1+ p
and, for every ¢ € {2,...,k+ 1} :

d? = d?fl -+ 2riaidi,1 -+ 7’?.
Finally, we note D(ay, ..., ar+1) = dipr1 and we set
1/(k+1)
4 2
kS (k) = " inf  max p D & )
(14 9Py Taczpin(l — a2 R
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The first step consists in choosing a nearly optimal sequence (a;)a<i<r+1 € [0, 1)* satisfying
some extra inequalities :

Lemma 2.9. We can choose (ai)2<i<k+1 € [0,1)* such that :

(1 + (1+p)? dk+1
23 1<k p (1— .
(23) 11 a}) < ry
2<j<k+1

Proof. As kf(k) < k, we can choose (a)s<i<k+1 € (0,1)" such that the two following

conditions
1

1

(24) ko > ,
(14 p)? \/1—(12 /1 —aii)

2
(25) ko> L
di41

are fullfilled for (a;); = (a);. We fix (ag, -+, ap41) = (a3, -+ ,aj,). Note that

A1 . . . .
+
fioas— Ayl continuous and increasing,
1 + /)
g as+ /ik“ H (1—a? is continuous and decreasing,
2<j<k+1

and that lim,, ,1 g(az) = 0. Moreover, Conditions (25) and (24) ensure that f(a3) > 1
and g(ay) > 1.

Thus if f(a3) > g(a3) the proof is over. If f(a3) < g(a)), we can take ay > a9 such
that 1 < g(ag) < f(ay) : then f(az) > f(a3) > g(az) > 1 and the lemma is proved. [

Note that (23) implies (24) and (25).

As explained in Subsection 2.3, the main contribution to the number Ny of centers xy
of balls of radius p that are linked to a ball of radius p centered at the origin by a chain
(xi)1<i<k of k balls of radius 1 — see the precise definition (12) — is obtained for ||z;|| ~ d;,
where the ds are build from a (nearly) optimal sequence (a;)a<i<p+1 € [0, 1)*. So we fix a
nearly optimal family (a;)a<i<r1 € (0, 1) satisfying (23), we build the associated family
of distances (d;)i<i<x+1 € (0,1)* and we are going to look for a good sequence of centers
(zi)1<i<k1 € (0,1)% with [[z]] ~ d;.

We thus introduce the following subsets of R? :

Dy = (—d'?d?) x(—d'?0),
Vie{l,....k+1} D, = (0,d"'?)?,
and the followining sets in R%~2
Cy = {0},
Vie{l,....,k+1} C! = B"(0,d;—2d" ")\ B"(0,d; — 3d™").

Finally, for i € {0,...,k+ 1}, we set C; = D x C!. Note that for d large enough, these
sets are disjoint. The next lemma controls the asymptotics in the dimension d of the

volume of these sets
17



Lemma 2.10. For everyi e {1,...,k+1} :

1. |CY 1. |G
lim —IDM: lim —lnu = Ind;.
d—400 d Vd—2 d—+o00 Vd
Proof. This can be proven by elementary computations. (l

Each z; will be taken in Cj, but we also have to ensure that the (z;)1<;<x+1 form a
path. Note that for i € {2,...,k+ 1}, we have 0 < d;_1 + a;7; < d;, which legitimates
the following definition. See also Figure 3. For i € {2,...,k+ 1} and d large enough, we
denote by 6; the unique real number in (0, 7/2) such that

di— il _
cos ; = Gi-1 + 4l + v,
di
We introduce next, for y € C;_;, the following subset of R%2 :
Diy") ={z" € 7+ (&".y") = |y"]l.12"]]. cos 0}

We also set Dj = C{/ and DY (y") = CY for every y € Cy. Finally, we define for every
ie{l,....;k+1}andy e C;_4 :

Di(y) = D; x D} (y") C C;
and Dy = D{ x Df.
Lemma 2.11. e [f the dimension d is large enough, for every i € {1,...,k+ 1} and
y€Ci,

o Letxg € Dy. If there exist Xy, ..., Xy € x1 and Xy11 € X, such that X1 € Dy(zg), X5 €
Dy(X1),. .., Xky1 € Die1(Xy), then the event G (xy) occurs.

Proof. e The inclusion D;(y) C C; is clear for every i € {1,...,k+ 1}. Let i €
{2,...,k+1},y € C;_1 and z € D;(y). Then, as soon as d is large enough,

Iz =yl = [l =y/II”+ 2" = y"|
< ZhWP P2 <y >
< % +(diy —2d7Y)? + (dy — 2d7Y)? = 2(di_y — 3d7)(di — 3d7Y) cos b
< &+ dP - 2di 1 (diy +air) = 2d7 VP did; 4 Oi(d7Y)
< - 2d"2d;d;_y + O;(d™) < r?.

Let now y € Cy and z € Dy(y). As dy =1+ p =1y > 2, we obtain, for d large enough :
8
Iz =yl = 112" = y'IP + 12" = "IP < 5 + (d = 2d71)* <.

e The second point is a simple consequence of the first point, of the fact that the sets
D;(x;_1), as the sets C;, are disjoint and of the definition of the event G, . O

Note that for ¢ € {1,...,k + 1}, |D;(y)| and |D/(y")| do not depend on the choice
of y € C;_1. We thus denote by |D;| and |D/| these values. We now give asymptotic

estimates for these values :
18



Lemma 2.12. For everyi € {2,...,k+ 1},

R N /3 I e 2] [ >
dETooEln’Ud_Q_dEIJPoogan—d_ln(ri l_ai).

Proof. We have, by homogeneity and isotropy:
(26) |D7| = ((di = 2d71)"2 — (di = 3d71)"?) ||

where S ={z = (21,...,24-2) € B"(0,1) : 21 > ||z|| cos(6;)}.
But S is included in the cylinder

{(zi)1<ica—2 € R 12y € [0,1], ||[(w2, . .., ma_2)|| < sin(6;)}
and S contains the cone
{(z:)1<i<a—2 € R 1y € [0, cos(8)], |(z2, . . ., 2q-2)| < x1sin(6;) cos(;) '}
Therefore :
(27) Vg cos(6;) sin(0;)7(d — 2) 7' < |S| < wa_zsin(6;)4 .
From (26), (27), and the limits cos(6;) — (d;_1 +a;r;)d; ' # 0 and d;sin(6;) — riy/1 — a?

77

we get
1 DY
lim =In (M) =1In(r;y/1 — a?).
d—+oo d Vd—2
The lemma follows. Note that a direct calculus with spherical coordinates can also give
the announced estimates. U

Everything is now in place to prove Proposition 2.8.

Proof of Proposition 2.8. Choose p < 1 and x € W such that 2”7 = 0.
e We start with a single individual, encoded by its position (5 = {z} C Cp, and we
build, generation by generation, its descendance : we set, for 1 <i < k,

G=xin |J Dily) cC,

YECi—1

and for the (k + 1)-th generation, we finally set
Crot1 = Xp N U Di41(y) C Cpr.

YECk

By Lemma 2.11, if (411 # @ then the event G*(z) occurs. To bound from below the
probability that (1 # &, we now build a simpler process &, stochastically dominated
by C.

o We set o = \|D;| for i € {1,...,k} and ay11 = A\,|Dgq1] : thus, o; is the mean
number of children of a point of the (i — 1)-th generation. Let Xy = = be the position of
the first individual.

Consider a random vector X = (Xg, X1,..., Xp;1) of points in R? defined as follows :
Xy is defined by Xy = z, X7 is taken uniformly in D;(X), then X5 is taken uniformly in
D5y(X7), and so on. We think of X as a pontential single branch of descendance of . Let
then (X7),>; be independent copies of X. Let now N be an independent Poisson random
variable with parameter a; : this random variable will be the number of children of Xj.
We will use the N first X7, one for each child of X.

We now take into account the fact that some individuals may have no children. We
shall deal with geometric dependencies later. Note that in our new process each individual

of any generation ¢, ¢ > 1, has at most one child. We made that choice in order to handle
19



more easily geometric dependencies. Let Y = (Y;] )o<i<k+1,>1 be an independent family

of independent random variables, such that Yij follows the Bernoulli law with parameter
1 —exp(—aqy), which is the probability that a Poisson random variable with parameter «;
is different from 0. We set J; = {1,..., N} and, for every i € {2,...,k+ 1} :

J={1<j<N:Yj/=.-..=Y/ =1}

Thus the random set J; gives the exponents of the branches that are, among the N
initial branches, still alive at the ¢-th generation in a process with no dependecies due to
geometry.

Until now, we did not take into account the geometrical constraints between individuals.
For every i € {2,...,k+ 1} and every j > 1, we set

zl=1itx/¢ |J Di(x/,)  and Z =0 otherwise.
j'edi—i\{7}
We will reject an individual X7 and its descendance as soon as Z/ = 0. Recall that, when
building generation ¢ from generation i — 1, we explore the Poisson point processes in the
area (J;c;_, Di(X/_;). By construction of the Cj, these areas are distinct for different
generations. Therefore, one can check that, for every i € {2,... k+ 1}, the set
G={X/:jeJiand Z}=--- =27/ =1}

is stochastically dominated by (;. Thus to prove Proposition 2.8, we now need to bound
from below the probability that 1 is not empty.

e Let T be the smallest integer j such that Yy = .. = Ylgﬂ = 1 : in other words,
T is the smallest exponent of a branch that lives till generation k£ + 1. To ensure that
i1 # @, it is sufficient that 7 < N and that Z; =---=Z[,, =1. So :

1-P(G"(z) < P(r1=0)
< P(#Jk+1:0)+P<{T§N}ﬂ U {Zf:()})
9<i<h+1

< P#Js1=0)+ Y P(T<NandZ =0)

2<i<k+1
For every 2 < i < k4 1, we have by construction :

P(T<Nand Z] =0) = P(T <N, 3j€ Jiy\{T} such that X/ € D;(X7)))

< Y P(T<Nandje Ji\{T}and X]" € D;(X],))
j>1

- Z E (1T§N1j€Ji71\{T}P (XzT € DZ<X2]71> | Y7 N))
j>1

= > B (lrevljes vmy) P (X € Di(XE))
j>1

< E(#Ji.)P (X! € Di(X7)) .
Besides, as (X}!)” is uniformly distributed on C¥ and is independent of (X? )",

(28) P (X} e Di(X2,)) = P ((X1)' € DI(X2,)") = %
20



This leads to

k+1

(29) 1—P(GH(x)) < P(#Jia1 = 0) + > E(#Ji1)

1=2

"
24

"
led

e For 1 <i <k + 1, the cardinality of J; follows a Poisson law with parameter
n = o H(l —exp(—ay)).

i'=2

Remember that o; = A\ |D;| for i € {1,...,k} and a1 = Ap|Dj41|. By Lemma 2.12, we
have the following limits:

. k(I +p)
S glner = In———

1
lim =lno; = In(ky/1—a?) <0for2<i<k,
d—+oo d
1 1+p
dgmooglnakﬂ = In(ky/1—ai,,—— 2 ) < 0.

To see the signs of the limits, note that x < 1, that lzipp < 1 and that (23) implies that

4p 2
> >1+ .
(14+p)2/1—a3...\/1—a;,, P

Consequently, we first see that

>0,

k+1

K> K

dETm d In(ms1) = dEIJPoo (e g
= In I{k—H H (I1—a3) | >0 with (23);
2<j<k+1
(30) therefore, lim P(#Jk1 =0)=0.
d—+o00

Similarly, for 2 <7 < k + 1, we have

1 1
lim Eln(m 1) = In|x"! +p H (1-a2)

d—+o0

Lemmas 2.10 and 2.12 ensure that :

’ 1 |D!| L 1—a?
im =In =In| 2>—*].
d—stoo d |CY| d;

Thus, for 2 <7 < k + 1, we have :

1 D (1 i-1
hmsupd ( (#Ji- 1)| Z|) <In rill 4 )R H (1-a2)

1!
d—r+oo led 2d; 2<i'<i
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Now,

1 D// 1
(31) for2<i<H, hmsupd ( (#Ji 1)‘ ‘)Shl( +p)<0,

P 7] 4
1 D} 1 )2 KF
(32) lim sup — < (#Jk)| bl ) <In L+ p)'n H (1-a2)| <0
d—+oo d O 2d+1 2<i' <k+1
with (23). To end the proof, we put estimates (30), (31) and (32) in (29). O

2.4.2. Several steps in the 2-dimensional oriented percolation model. We prove here Propo-
sition 2.7 by building the supercritical 2-dimensional oriented percolation process embed-
ded in the two-type Boolean Model.

Proof of Proposition 2.7. We first define an oriented graph in the following manner:
the set of sites is

S={(a,n) € ZxN: |a| <n, a+mniseven };

from any point (a,n) € S, we put an oriented edge from (a,n) to (a + 1,n + 1), and
an oriented edge from (a,n) to (a — 1,n + 1). We denote by p.(2) € (0,1) the critical
parameter for Bernoulli percolation on this oriented graph — see Durrett [5] for results on
oriented percolation in dimension 2.
For any (a,n) € S, we define the following subsets of R?
Wan = d?(Ja—1,a+ 1[x]n — 1,n[xR"?),
W, = d=1/? (]a — 1,a[x]|n,n + 1[><Rd’2) ;

Wi, = dV*(Ja,a+1[x]n,n + 1[xRT?).

Note that the (W,n)@mn)es are disjoint and that Wir UW, o, C Wai1nq1.
We now fix £ > 1 and s € (xj(k), 1), and for z¢ e W n, we introduce the events :

Ganl(z0) = {

There exist distinct x1,..., 2, € x1 N I/VjL and z41 € x, N an }

such that xg, z1,..., x5y is a path
G- (w0) — There exist distinct zy,...,2x € x1 N W,,, and 711 € x, "W,
o= such that xg, xy, ..., e is a path :

Note that Gi () is exactly the event G*(z) introduced in (22), and that the other events
are obtained from this one by symmetry and/or translation.

Next we choose p € (p.(2),1). With Proposition 2.8, and by translation and symmetry
invariance, we know that for every large enough dimension d, for every (a,n) € S, for
every x € W, :

(33) P(Gy,(x)) = p.
We fix then a dimension d large enough to satisfy (33). We can now construct the random
states, open or closed, of the edges of our oriented graph. We denote by oo a virtual site.

Definition of the site on level 0. Almost surely, x, N Wy # @. We take then some
.T(O, 0) € Xp N WO,O-

Definition of the edges between levels n and n + 1. Fixn > 0 and assume we
built a site z(a,n) € W, U{oo} for every a such that (a,n) € S. Consider (a,n) € S :
— If z(a,n) = oo : we decide that each of the two edges starting from (a,n) is open
with probability p and closed with probability 1 — p, independently of everything
else; we set 27 (a,n) = 27 (a,n) = oo.
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— Otherwise :
— Edge to the left-hand side :

— if the event G (x(a,n)) occurs : we take for z7(a,n) some point zj; €
W, € Wa1a11 given by the occurrence of the event, and we open the edge
from (a,n) to (a —1,n+1) ;

— otherwise : we set z7(a,n) = oo and we close the edge from (a,n) to (a —
I,n+1).

— Edge to the right-hand side :

— if the event G (v(a,n)) occurs : we take for 2™ (a,n) some point zy;; €
an C Wat1n+1 given by the occurrence of the event, and we open the edge
from (a,n) to (a+1,n+1) ;

— otherwise : we set 2" (a,n) = oo and we close the edge from (a,n) to (a +
I,n+1).

For (a,n) outside S, we set 2%(a,n) = cc.

Definition of the sites at level n+1. Fixn > 0 and assume we determined the state
of every edge between levels n and n + 1. Consider (a,n+1) € S :
~Ifzt(a—1,n) # oo :set z(a,n+1)=2(a—1,n) € Wy
— Otherwise :
—if z7 (a4 1,n) # oo : set z(a
— otherwise : set z(a,n+ 1) =

n+1)=z"(a+1,n) € Wy i1,
00.

Assume that there exists an open path of length n starting from the origin in this
oriented percolation : we can check that the leftmost open path of length n starting
from the origin gives a path in the two-type Boolean model with n alternating sequences
of k balls with radius 1 and one ball with radius p. Thus, percolation in this oriented
percolation model implies percolation by k-alternation in the two-type Boolean model.
Let us check that percolation occurs indeed with positive probability.

For every n, denote by JF,, the o-field generated by the restrictions of the Poisson point
processes x; and x, to the set

d'? (R x (—o0,n) x RY?).

By definition of the events G — remember that the (W, ) (,n)es are disjoint — and by (33),
the states of the different edges between levels n and n+1 are independent conditionally to
Fn. Moreover, conditionally to F,,, each edge between levels n and n+1 has a probability
at least p to be open. Therefore, the oriented percolation model we built stochastically
dominates Bernoulli oriented percolation with parameter p. As p > p.(Z?), with positive
probability, there exists an infinite open path in the oriented percolation model we built;
this ends the proof of Proposition 2.7. O

2.5. Proof of Theorem 1.4. We first prove how Propositions 2.1 and 2.7 give (10) when
a=1,b>1and a = =1, and then we see how we can deduce the general case by
scaling and coupling.

1
Whena=1,b>1anda = =1. Set p="b. In this case, v = 1 +0,, s0 g = 01+ —;0,.
p

Note then that the two-type Boolean model ¥ introduced in Subsection 2.2 and whose
intensities depend on x € (0, 1) coincides with the Boolean model directed by the measure

I{d

Ud2d
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as defined in the introduction.
If k < kj then, by Proposition 2.1, there is no percolation for d large enough. Therefore,
for any such s and for any large enough d we have:

/id

)‘E(Vd) > m

and then X;(l/d) = )\fl(yd)vdZd/rdl/d(dr) > 2k,
Letting d goes to +o0o and then x goes to 7, we then obtain

(34) lim inf % In (X(rq)) > In (k) .

d—r+00

As £§, < 1 by Lemma 1.5, choose now r such that xf < x < 1. Then, there exists
k > 1 such that /{;(k) < k. Therefore, by Proposition 2.7, there is percolation for d large
enough in X; by coupling, this remains true for larger x. Therefore, for any £ > xj and

for any large enough d we have, as before:
4o

Y] and then X;(l/d) < 2x%,

Aa(va) <
Letting d goes to +o0o and then x goes to £y, we then obtain
3 1 C (&
(35) lim sup 7 In (Aj(rq)) <In (s5).
d—+o00
Bringing (34) and (35) together, we get (10) whena=1,b=p>1land a = =1.

When b > a >0 and o = 8 = 1. Set p = b/a. Here, v = 0, + &; set p = 1 + 6,. With
the notation of the introduction,

1 1 1 1
va = G (Out Z300) = SGH (01 + 50,) =

—H%uy.
a ,Od ad Hd

By the scaling relations (3) and (4), we obtain
Ai(va) = Ai(pa).
The result when b > a > 0 and o« = 5 = 1 follows then from the previous case.

When b > a >0 and o, f > 0. Here v = ad, + (8. Set pn = 6, + &, m = min(c, 5) and
M = max(a, ). Then mpug < vy < Mpug and so

m/rddud(r) < [ridyy(r) < M/Tdd,ud(r),
PN = NMua) < Nla) < Xilmina) = X,

The two previous inequalities give:

m ~

_ M~
M)\fz(,ud) < Ag(va) < E)‘Z(Nd)a

and the theorem follows from the previous case. O
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3. PROOF OF THEOREM 1.2

Theorem 1.2 follows from Theorem 1.4 by coupling and scaling. By assumption, p is a
measure on (0, +00) whose support is not a singleton. We can therefore choose v’ > a’ > 0
in the support, set p = t'/a’ and then take a small enough £ > 0 such that

d(l+e)<t(l-g), pd(l-e)al+e)]>0,

p(p'(1—e),b'(1+e)] >0, (1+e)(l—e) ') <1

Set a=d'(l1—¢),b=0(1—¢)and 7= (1+¢)(1—¢)"! > 1. We have
at < b, p([a,at]) >0, p([b,br]) >0 and 7k, < 1.
Set v = p([a, at])d, + p([b,b7])d, and S = [a,ar] U [b,br]. For all d > 1 we have

T afa) = pllaar))(ar) < / P p(dr) = pa([a, a7))

la,aT]

and, similarly, 77%,({b}) < wpq([b,b7]). By coupling, this implies that A\(1gug) <
M(77%,), and then that

AS(pa) < Xi(Lspa) < AG(7va) = 79N (va).

But AS(pa) = A4 (11a)2%a((0, +00)) and, similarly, X5(vg) = A% (1)2%,0((0, +00)), which

leads to (0 )
~ +00))~

No(pna) < T T e ),

d(lud) =7 V((0,+OO)) d(yd)

But by Theorem 1.4 we have
1 ~ 1 ~
dEToo 7 In ()\g(yd)) = In(xy), and then hcgigop 7 In ()\fl(,ud)> <In(rk;) <0,

which ends ce proof. (l
Note that as a byproduct of the proof, we obtain the following upper bound :

1/~
lim sup p In ()\fi(ud)) < inf In(r},)-

d—+o00 T 0<a<b<+oo, a,beSupp(u)
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