N
N

N

HAL

open science

PERCOLATION OF THE EXCURSION SETS OF
PLANAR SYMMETRIC SHOT NOISE FIELDS
Raphaél Lachieze-Rey, Stephen Muirhead

» To cite this version:

Raphaél Lachiéze-Rey, Stephen Muirhead. PERCOLATION OF THE EXCURSION SETS OF PLA-
NAR SYMMETRIC SHOT NOISE FIELDS. Stochastic Processes and their Applications, 2022, 147,

pp.175-209. 10.1016/j.spa.2022.01.013 . hal-02337951v3

HAL Id: hal-02337951
https://hal.science/hal-02337951v3

Submitted on 24 Jan 2022

HAL is a multi-disciplinary open access
archive for the deposit and dissemination of sci-
entific research documents, whether they are pub-
lished or not. The documents may come from
teaching and research institutions in France or
abroad, or from public or private research centers.

L’archive ouverte pluridisciplinaire HAL, est
destinée au dépot et a la diffusion de documents
scientifiques de niveau recherche, publiés ou non,
émanant des établissements d’enseignement et de
recherche francais ou étrangers, des laboratoires
publics ou privés.


https://hal.science/hal-02337951v3
https://hal.archives-ouvertes.fr

PERCOLATION OF THE EXCURSION SETS OF
PLANAR SYMMETRIC SHOT NOISE FIELDS

RAPHAEL LACHIEZE-REY' AND STEPHEN MUIRHEAD?

ABSTRACT. We prove the existence of phase transitions in the global connectivity of the
excursion sets of planar symmetric shot noise fields. Our main result establishes a phase
transition with respect to the level for shot noise fields with symmetric log-concave mark
distributions, including Gaussian, uniform, and Laplace marks, and kernels that are positive,
symmetric, and have sufficient tail decay. Without the log-concavity assumption we prove a
phase transition with respect to the intensity of positive marks.

Keywords: Percolation, excursion sets, shot noise fields, phase transition
AMS: 60G60, 60K35

1. INTRODUCTION

Let g(z) € L'(R?) be a continuous function and let u be a distribution on R with finite
mean. The planar shot noise field with kernel g and mark distribution p is defined as

(1.1) @) =3 Yigla—i)

1€P
where P is a Poisson point process on R? with unit intensity, and (Y;);ep are i.i.d. random
variables drawn from the distribution p; the sum in is well-defined almost surely by
the integrability of g and u. For example, one could take g(z) = (1 + |z|)™%, a > 2, and p
to be a normal distribution, a uniform distribution, or the Rademacher distribution. If u is
symmetric we call f a planar symmetric shot noise field.

The shot noise field in is the Euclidean case of a general abstract class of infinitely
divisible fields obtained by convoluting a kernel over a Poisson random measure. Such fields
were introduced over a century ago by Campbell [Cam09] to model thermionic noise, and since
then have been used, under several different names, in diverse fields such as image analysis
[BD16l BD20] and telecommunications networks [BB10, BB15]. In the latter case, the points
of the underlying Poisson process can be seen as emitters of an electromagnetic signal, while
the field represents the total signal at every location of the space; see [BB10] for a detailed
mathematical study of theory and applications of such models. At high frequency, i.e. when
the density of points is high compared to the scale of the kernel, shot noise fields are also a
good approximation of Gaussian fields with the same covariance structure.

In this paper we are interested in the global connectivity of the (upper-)excursion sets
{(f+0>0}={zcR?: f(z)+£>0}, [(eR,

of planar symmetric shot noise fields. In the analysis of telecommunications networks, the
percolative properties of {f + ¢ > 0} are of high importance in analysing the connectivity of
the network [BB15]. More generally, the geometric properties of {f 4+ ¢ > 0} have been the
focus of many other studies [BD20, [LR19, BST12].

UNIVERSITE PARIS DESCARTES / UNIVERSITE DE PARIS

2SCHOOL OF MATHEMATICAL SCIENCES, QUEEN MARY UNIVERSITY OF LONDON (CURRENT ADDRESS:
SCHOOL OF MATHEMATICS AND STATISTICS, UNIVERSITY OF MELBOURNE)

E-mail addresses: raphael.lachieze-rey@parisdescartes.fr, smui@unimelb.edu.au.

Date: January 7, 2022.

The authors would like to thank Michael McAuley and Hugo Vanneuville for helpful discussions, and an
anonymous referee for detailed feedback that greatly improved the presentation of the paper.

1



2 PERCOLATION OF THE EXCURSION SETS OF PLANAR SYMMETRIC SHOT NOISE FIELDS

By analogy with other planar percolation models (e.g. Bernoulli percolation on the square
lattice [Har60), [Kes80], level set percolation of planar stationary Gaussian fields [Ale96, BG17,
RV20, MV20]), it is natural to expect that the connectivity of {f + ¢ > 0} undergoes a
phase transition in the level ¢, from a subcritical phase £ < £. in which all the components
are bounded, to a supercritical phase ¢ > ¢, in which {f 4+ ¢ > 0} has a unique unbounded
connected component. It is furthermore natural to expect that ¢, = 0 since the excursion sets
are self-dual at this level (i.e. {f > 0} is equal in law to {f < 0}). Our main result verifies
this under general conditions on the kernel g and symmetric mark distribution pu.

1.1. The phase transition with respect to the level. Let us begin by introducing the
assumptions under which we work (see Section for remarks on their optimality). We say
that a distribution p has a sub-exponential tail if there exists a ¢ > 0 such that pu((—oo, —z|U
[x,00)) < e~ for sufficiently large x.

Condition 1.1.

e (Mark) The mark distribution p is symmetric and has a sub-exponential tail.

e (Kernel; depends on a parameter o > 3) The kernel g is positive, is in C*(R?), and
is symmetric with respect to reflection in the coordinate axes and rotation by /2.
Moreover, there exists a parameter o > 3 and a constant ¢ > 0 such that, for every
multi-index k such that |k| < 2 and z € R?,

[0%g()] < (1 +[a)= .

Among other things, Condition implies certain regularity properties of the shot noise
field f. In particular, since g is in C?(R?), f can be viewed as an (almost surely) absolutely
convergent series in the Sobolev space W' on compact sets, which ensures that the sample
paths of f are (almost surely) almost everywhere twice differentiable. Then, since z —
SUPy:|y—a|<1 |0%g(y)| is integrable for |k| < 2, f is actually C%-smooth [BB09, Proposition
2.2.3].

On the other hand, these conditions do not on their own guarantee that f and its derivatives
have bounded density. We shall impose this as an additional condition:

(BD) The random vector (f(0),Vf(0)) has a bounded density.
An obvious necessary condition for is that p is non-zero and g has unbounded support.

Finally, we introduce a crucial log-concavity assumption:
(LC) The mark distribution u is log-concave, i.e. its density exists and is log-concave.

If p is symmetric, then (LC) implies that p has a sub-exponential tail (Lemmas and [2.2)
We are now ready to state our main result, establishing the existence of a phase transition

in the connectivity of the excursion sets with respect to the level:

Theorem 1.2. Suppose that f satisfies C’ondz’tion and . Then

(1) For every £ < 0, {f + ¢ > 0} contains only bounded connected components almost
surely. In particular, for every ¢ € R, the {-level lines (i.e. the connected components
of {f =1}) are almost surely bounded.

Suppose in addition (LC|) holds. Then

(2) For every ¢ >0, {f+¢> 0} contains a unique unbounded connected component almost
surely.

Moreover, under Condz'tz'on and we have the following quantitative estimates on the
connectwity of {f > 0} (formal statements are given in Section @:

(3) For all p > 0 there are 0 < c— < ¢4 < 1 such that, for all R > 1,
c— <P({f > 0} crosses horizontally the rectangle [0, R] x [0, pR]) < c4..
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(4) There are ¢,carm > 0 such that, for all1 <r < R,
P({f > 0} connects B(r) to B(R)) < ¢ (%)cmm
where B(r) denotes the closed ball of radius v > 0 centred at the origin.
Let us give some concrete examples of shot noise fields to which Theorem applies:

Example 1.3. If one takes the kernels
g(x) = (1+|2)™*2 a>3,  or  g(z)=exp(—(1+[z[)*?), B (0,1),

then the conclusions of Theorem hold for any symmetric log-concave mark distribution
(e.g. a centred normal, uniform, or Laplace distribution).

Since symmetric log-concave distributions have a sub-exponential tail (Lemmas and
2.2), it is immediate that Condition is satisfied by these examples, and see Appendix
for a proof that is satisfied.

Remark 1.4. These examples are chosen as the most natural parametric families of smooth ker-
nels used in applications, and also illustrate the boundaries of the validity of the assumptions,
i.e. when the kernel decays too slowly and does not offer sufficient asymptotic independence
(14 |2[%)=*/2 for a < 3) or too fast to have bounded density (exp(—(1+ |z|?)?/2) for 8 > 1).
The proof in Appendix can be applied to kernels of the form h(|z|) if the decays of h and
h' are not too fast or not too slow, as above.

1.2. The phase transition with respect to the intensity of positive marks. The log-
concavity assumption is not satisfied in many examples of interest, such as the case of
Rademacher marks (= (6—1 + d1)/2), and so Theorem [1.2| does not settle whether . = 0 in
these examples.

Question 1.5. Does {f + ¢ > 0} contain a unique unbounded connected component almost

surely for every £ > 0 assuming only Condition and ¢

Nevertheless, the arguments we use to establish Theorem do imply the existence of a
phase transition at £ = 0 with respect to increasing the intensity of positive marks. This holds
for arbitrary mark distribution, and requires only slightly stronger assumptions on the decay
of the kernel.

To state this result, observe that we can represent the shot noise field f in as

d .
fl@) <> (\Yz‘!]l{uigl/z} - m!]l{uizl/z})g(fﬁ — i)
i€P
where (U;);ep are independent [0, 1]-uniform random variables. Then for n € R define the
shot noise field

(1.2) @)=Y (\Yz‘\]l{uig/zm} - !E!ﬂ{uizl/ﬁn})g(fﬁ — ).
i€P

By the thinning property of Poisson point processes, 1 can be viewed as parameterising the
intensity of the positive marks. If we assume g > 0, then f" is increasing in 7.
Theorem 1.6. Suppose that f satisfies Condition for a parameter a > 4. Moreover,
suppose there exists ng > 0 such that holds for the field f" for allm € [0,m0]. Then:

(1) Forn <0, {f7 >0} contains only bounded connected components almost surely.

(2) Forn >0, {f" > 0} contains a unique unbounded connected component almost surely.
Example 1.7. If one takes the kernels

g(x) = (1 +[x)" % a>4,  or  gla)=exp(—(1+[x)*?), Be(0,1),

then the conclusions of Theorem hold for any (non-zero) mark distribution with a sub-
exponential tail, and in particular any with compact support (e.g. a Rademacher distribution).
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Condition [I.1] is obviously satisfied by this example, and see Appendix for a proof that
is satisfied for f7 for all n € R.

Remark 1.8. Instead of demanding that holds for f" for all n € [0,n0], one could ask
that holds for the thinned shot noise field

A .
@)= Vilguang(z — i)
iEP
for some A < 1, i.e. the symmetric shot noise defined as in (|L.1]) except with a Poisson point
process of intensity A < 1. This is since

d .
f(z) = Z (Yz’]l{uig—%} + \m]l{uiz1—2n}>g(x — 1)
i€P

and hence, by the thinning property of Poisson point processes, f” 4 =21 4 f where f is an
independent shot noise field. Therefore, since convolution does not increase the sup-norm of a
function, the density of (f7(0), V £7(0)) is bounded by the density of (f(1=2(0), V.f1=21(0)),
and, by a further application of the thinning property, also bounded by the density of
(fMN(0), VFN(0)) for any A < 1 —27.

1.3. Relationship to previous work. Although all the statements in Theorems [I.2]and
are new for planar shot noise fields, some of them could be deduced from previous work on
related models. Indeed, the fact that {f > 0} has bounded connected components could be
deduced from general results on dependent planar percolation models that satisfy positive
associations [GKRS88| [Ale96]. The fact that {f + ¢ > 0} has an infinite connected component
at high levels £ > 1 could also be deduced using the arguments of [MS83, BM17| (these
works relate to the slightly different setting of non-negative shot noise fields, although the
arguments go through). Hence the main novelty of Theoremsand are (i) the statements
that {f + ¢ > 0} (resp. {f" > 0}) has an infinite connected component for every ¢ > 0 (resp.
n > 0), and (ii) the quantitative estimates for {f > 0}.

Our proof of Theorem is largely inspired by [MV20], which proved an analogous result
for planar Gaussian fields, following [BG17, IRV20]. Nevertheless, since the marginals of
shot noise fields are only accessible through their characteristic functions, and in general no
expression is available for their density, many of the Gaussian techniques fail in the shot noise
setting. Moreover, our emphasis on the role played by log-concavity of the mark distribution is
novel (although, of course, the Gaussian distribution is log-concave), and deducing the phase
transition at this level of generality requires more care. The phase transition in Theorem [1.6
(with respect to the intensity) is similar to that established for Poisson-Boolean percolation
[ATT18|, although we use different techniques.

Adapting other arguments in [MV20], one could extract more precise information on the
phase transition than is contained in Theorem [1.2| First, one could prove that the phase
transition is sharp, meaning that in the subcritical phase ¢ < 0 the excursion set {f + ¢ > 0}
crosses large domains with exponentially small probability (see Remark . Second, one
could prove that the ‘near-critical window’ (see, e.g., [MV20, Theorem 1.15]) is polynomially
small in the scale. For brevity we have not included these results.

1.4. Optimality of the assumptions. While the assumptions in Theorem are more-
or-less optimal for the proof, we do not expect them to be necessary for its conclusions, and
examining the phase transition under more general conditions is an interesting direction for

future work (see Question |1.9| below).

Nevertheless, at least two assumptions are essential: (i) p is symmetric, and (ii) g has
unbounded support. Indeed, if p is not symmetric then the shot noise field is not self-dual
at the zero level, and so there is no reason to expect that £, = 0 in general. On the other
hand, it is likely the conclusions of Theorem are true with respect to the critical level ¢,
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(which depends on the field). Moreover, if g has bounded support then the statements in The-
orem about {f > 0} may be false. Indeed, the theory of Poisson-Boolean percolation (see
[BRO6l, Chapter 8] or [MR96, Chapter 3]) demonstrates that {f > 0} contains an unbounded
connected component whenever the support of g is contained within a ball of sufficiently small
radius. On the other hand, it is plausible that the conclusions of Theorem are true as
soon as the support of g contains a sufficiently large compact set.

As for the assumption of log-concavity , while it plays an essential role in the proof of
Theorem n (although we could also formulate a weaker version involving the boundedness
of the Mills ratio; see Section we do not believe it to be essential for the result. We use
log-concavity to compare the effect of adding a constant to the mark distribution to the effect
of resampling this distribution; see Proposition [4.3

Similarly, while the assumptions that the kernel g is positive, symmetric, and decays rapidly
are also essential to the proof, we do not believe them to be necessary for the result. We use
g > 0 to guarantee that the shot noise field is increasing with respect to the marks, which
among other things implies that the field is positively associated; see Proposition (3.4 The
symmetry of g allows us to deduce box-crossing estimates at the zero level; see Proposition [3.3
and Theorem [3.9] Finally, the rapid decay of g is used to compare f to an approximation
that is finite-range dependent (see Section . We require stronger decay in Theorem |1.6
compared to Theorem because ‘sprinkling’ arguments are not available (c.f. Lemmas 4.5

and .

The remainder of the assumptions are mostly imposed for technical reasons.

Question 1.9. Do the conclusions of Theorems[1.4 and[I.6 hold for a continuous symmetric
shot noise field (1.1) assuming only that the kernel g has unbounded support? What if the
support of g merely contains a sufficiently large compact set?

1.5. Outline of the rest of the paper. In Section[2]we collect preliminary results, including
a study of approximations of the shot noise field that have desirable properties. In Section [3]
we establish the ‘critical’ nature of the zero level {f > 0}, including the quantitative estimates
in Theorem In Section [4| we complete the proof of the phase transition with respect to the
level in Theorem In Section [5] we show how the arguments in Section [I.I] can be adapted
to deduce the phase transition with respect to the intensity in Theorem In Appendix [A]
we collect some technical results about shot noise fields, including concentration inequalities
and verifying in concrete examples.

2. PRELIMINARY RESULTS

In this section we collect preliminary results on the shot noise field f, and various approx-
imations of this field.

2.1. Log-concavity and bounded Mills ratio. We first note that the log-concavity as-
sumption (LC)) implies that the Mills ratio of the mark distribution p is bounded; in fact this
weaker condition could replace (LC|) in all our results.

Recall that, for a continuous random variable, the Mills ratio is defined as the ratio of the
survival function to the density. Similarly, for a symmetric distribution p define

(2.1) enins(() = esszsélp ZZL(;:U))

€ [0, 0],

where p(z) is the density of p, Fj,(z) = [,
the conventions 1/0 = oo and 0/0 = 0. In particular, these conventions ensure that eyns()

is finite if x4 has a density which is bounded away from zero on its support.

<, p(s) is the survival function, and where we use

Lemma 2.1. If p is symmetric and log-concave then cprns(p) < oo.
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Proof. Since log—concavity is preserved under multiplication and marginalisation, the survival
function F = [1>du(s) is log-concave, and hence

—1 F#(x)

(log Fyu ()" p(x)
is non-increasing. Since the symmetry and log-concavity of p imply that FM(O) = 1/2 and
1(0) > 0, we deduce that F,(x)/u(x) is bounded over z > 0. O

We also observe that if ¢ has bounded Mills ratio it has a sub-exponential tail:
Lemma 2.2. If p is symmetric and cppys(pn) < oo then, for all x > 0,
F,(z) < F,(0)e™/canus(h),
Proof. 1t is sufficient to prove the result for > 0 in the support of u, for which

T

_ _ S _

log F),(x) = log F,(0) — / H( ) ds < log F,(0) — x/cmins (1) O
o Fuls)

2.2. Approximations of the shot noise field. We next introduce three approximations of

the shot noise field f that have desirable properties, based respectively on (i) truncating the

kernel, (ii) spatial discretisation, and (iii) adding a constant to the mark.

The first will be used to compare the field to one which is finite-range dependent. The
second will be used, together with the first, to compare the field on compact sets to one which
is measurable with respect to a finite set of independent random variables. The third will be
used as a proxy for raising the mean of the field.

2.2.1. Truncation of the kernel. We first introduce approximations (f;),>o of f that are r-
range dependent, meaning that f.(x) and f.(y) are independent for |x — y| > r. Fix an
infinitely differentiable cut-off function x : [0,00) — [0, 1] such that x(z) =1 for z < 1/4, and
x(z) =0 for x > 1/2. For r > 0 define the truncated kernel

(2.2) gr(x) = g(x)x(|x|/r)

whose support is contained in the ball B(r/2), and the r-truncated shot noise field

f'r = Zngr(ﬂC

1€P
Clearly f, is r-range dependent as claimed, since f,(x) depends on the Poisson point process
P restricted to the ball of radius r/2 centred at z.

We can identify f with the limiting case r = oo since f, converges, as r — oo, to f in
probability in the uniform topology on compact sets (we quantify the speed of convergence in
Lemma [2.4] below).

2.2.2. Spatial discretisation. Our second approximation is based on a spatial approximation
of the Poisson point process P, and allows us to compare f to a field f; that is measurable
on compact sets with respect to a finite set of independent random variables. Unlike for f;,
we do not define f7 via an explicit coupling to f.

For ¢ > 0, let (Beer)iGEZQ be i.i.d. Bernoulli random variables with parameter €2,

define the point set
(2.3) P° = {i € eZ®: Ber{ =1}.
Then define the e-discretised shot noise field
fe(x ZBer Yiglx —i) = ZY;g:E—’L

i€eZ? 1€P*

and

where (Y;);cez2 are, as before, i.i.d. random variables drawn from u. Since g is in C? and Y;
has finite mean, this series converges absolutely in the Sobolev space W' on compact sets.
For r > 0 define f; analogously by replacing g with g,. Then for a compact set D C R, f;
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is measurable with respect to the finite set of independent random variables (Berf,Yi)ieA
where A C €Z? is the set of all points within distance r/2 of D.

We verify in Lemma below that f;: converges, as € — 0, to f, in law in the uniform
topology on compact sets. Hence it is natural to include f, in the set (ff)e>0 by identifying
f with the limiting case f°.

2.2.3. Adding a constant to the mark. Finally we introduce an approximation of f in which
a constant is added to each mark; we use this as a proxy for raising the mean of the field.

Let h = (h;);cez2, hi € R. Then for e > 0 we construct f" from f¢ by adding h; to the

mark Y;, i.e.

Fr =3 Bert (Vi + h)g(a — i)

1€eZ?

In the case € = 0, we instead let h = (h;);ep and define

==Y+ ha)g(a — ).

1€P

We also define ff’h analogously (i.e. replacing g with g,.). When h € R, we define ff’h by
setting h; = h.

If we assume g > 0, the field f; i increasing in h;, which will be important in the proof
of Proposition [4.3] below.

2.3. Analysis of the approximations. We next derive bounds on the distance between
the shot noise field f and the approximations introduced above. For this we use general
concentration inequalities for shot noise fields which, since they are rather technical, we state
and prove in Appendix [A]

We begin by analysing the effect of the truncation. Recall that B(r) denotes the ball of
radius 7 centred at the origin. For a function s : R — R, d > 1, we use ||s]|, to denote the
standard LP norm, and for a compact domain D C R? we define ||s||p.cc = sup,cp |s(z)].
Rather than work under Condition [I.1] in this section we prefer to isolate the conditions that
are relevant:

Condition 2.3. The mark distribution p has a sub-exponential tail. Moreover, the kernel g
is in C%(R?) and there exist a > 2 and ¢ > 0 such that

0% g(x)| < e(1+ [z)~* M
for |k| <2 and x € R2.
Lemma 2.4. Suppose Condition 2.5 holds for a parameter o > 2. Then:
(1) There exist c1,co > 0 such that, for all r,s,t > 6,
P(|f = fell )0 > rt®r®™*(logr)?) < crs?e™ 2.
(2) If moreover p is symmetric, there exist c1,co > 0 such that, for all r,s,t > 6,
P(|f = frll )0 > crt®r! ™% (logr)?) < crs®e™*".
Proof. Observe that f™ = f — f, is a shot noise field with mark distribution p and kernel
9" (x) = g(x) — gr(x) = g(x)(1 = x(|z|/7))
where y is, as in (2.2]), an infinitely differentiable cut-off function such that x(x) = 1 for
x < 1/4, and x(z) = 0 for x > 1/2. To control the deviations of ¢g" we apply the concentration
inequalities in Proposition noting that we may take 5 = 1 in this proposition since u has

a sub-exponential tail.
To prove the first statement define the auxiliary function

g ()= sup (L+log(lz+y|)*lg"(z +y)|
yel-1/2,1/2)2
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According to (A.1) (recall that we take 8 = 1), for all r,s,t > 6,

P(IS = Sl oo 2 1T+ VEFl2 + 515 o) ) < cxs?e
for some ¢y, c2 > 0. By the decay of g in Condition [2:3] there is a ¢3 > 0 such that, for r > 6,
9" ()] < e3lz| " Nppzra and g7 (@)] < esla| ™ (log|2])* L 5 4.
Hence there exists a ¢4 > 0 such that, for » > 6,
g7l < car?*(ogr)?,  [Ig"]l2 < car'"*(logr)* and  ||g"||oe < car™*(logr)?,
and so the bound reduces to
P(||f - frllB(s),o0 = C5t2r2*°‘(logr)2) < ¢ ste et

for some c5 > 0.
For the second statement, define the auxiliary functions

g (x) = (1+log(|2])*lg"(@)| and Vg'(z)= sup (1+log(le+y)))*|Vy" (@ +y)l.
ye(-1/2,1/2]?

According to (A.3) (again recall that we take 5 = 1), for all r,s,¢ > 6,

~ t o~ _— _— to—
P(I1f = frllpeoe = 26 (VG 2+ 5197 loe + V711 + V2T 12 + 51 997]1c))

S 018267027&

for some c¢1,co > 0. By the decay of g and its derivatives in Condition and since the
derivatives of x(|z|/r) are uniformly bounded for » > 1, there is a ¢ > 0 such that, for r > 6,

|97 (2)] < ealz|*(log [2))*Lg>r/a and  [Vg7(2)] < eslz* 7 (log [2])*Ljzy5r/a.

Hence there exists a ¢4 > 0 such that, for r > 6,

97 ll2 < car'=*(logr)® , [|g7[loo < ear™*(logr)*
Vgl < ear'~*(logr)® || Vg'[l2 < car™*(logr)®  and [[Vg7 oo < car™' " (logr)?,

and so the bound reduces to
P(ILf = frllB(s)00 = cst’r'*(logr)?) < crs”e™ !
for some c5 > 0. O
We next analyse the effect of adding a constant to the mark:

Lemma 2.5. Suppose Condition[2.3 holds for a parameter o > 2. Then there exist ¢1,co > 0
such that, for all h > 0 and s,t > 1,

P(If - thB(s)po > cith) < c1s%e 2.

Proof. Observe that (f — f*)/h is a shot noise field with kernel g and (degenerate) mark
distribution g/ with an atom at 1. Define the auxiliary function

g)= sup gz +y)l|
yel-1/2,1/2]2

According to the concentration inequality in equation (A.1)) of Proposition (we may take
[ = oo in this proposition since the support of p' is contained in [—1,1]), for all A~ > 0 and
s, t>1,

~ ~ L« _
P11 = /M50 = 20 (I3 + V2G> + 5 1Flle) ) < cr5?e™"

for some c1,¢o > 0. By the decay of g in Condition each of ||g||1, ||9]l2 and ||g||cc are
finite, so the bound reduces to

IP)<”f - fh”B(s),oo > C3ht> < es2ec2t

for some c3 > 0. O
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Finally we consider the spatial discretisation, for which we need only the qualitative fact
that f¢ converges to f in law in the uniform topology on compact sets:

Lemma 2.6. Suppose Condition holds for a parameter o > 2. Then f¢ = f in law in
the uniform topology on compact sets.

Proof. Fix a compact set D C R%. Recall the point set P = {i € eZ? : Berf2 =1
(2.3). Fix ¢ > 0 and define the point sets P, = P N [—c, ¢]* and PS = P N [—c, (]

F=Y_Ylglw—i) and f*=> YV/g(z—i)

ic€P, iePs

} defined in
2. Then

are the contributions to f (resp. f¢) from the Poisson points (resp. Bernoulli points) in-
side [—c, c]?. Since f and f¢ are defined as absolutely convergence series in the Sobolev space
W2 on compact sets, the differences

If = Flpee and 1/ = fllp,co

can be made arbitrarily small with arbitrarily high probability by taking ¢ > 0 large enough.
Hence it is sufficient to show that one can couple the (ordered) point sets P, and P< so that,
as e — 0, ||f - fa||D,oo — 0 in probability.

Let (p;)i>1 and (¢;)i>1 be enumerations of P, and Pg respectively. By the standard binomial
approximation of a Poisson point process, one can couple (p;) and (g;) so that the event
C: = {|P¢| = |P|} occurs with probability tending to one as ¢ — 0, and further, on the event
C:, dy = >, |pi — @il — 0 in probability as ¢ — 0. Then since |P.| and |Y;| are bounded in
probability, on the event C,

IF = Fllpee = sup| S 1¥l(g(x = pi) = 9o = 0)
zeD i
< do|||Vgllloc max |Y;|
tends to 0 in probability as € — 0, as required. O

2.4. Regularity of critical points. To complete the section we prove that the critical points
of f are unlikely to be close to any fixed level.

Proposition 2.7 (Critical points in a narrow window). Suppose Condition holds for a
parameter o > 2 and also holds. Then there exist ¢,dy > 0 such that, for every £ € R,
9 €(0,60) and s > 1,

P(3z € B(s) : Vf(x) =0,|f(x) —£] < §) < cs°6|log 6|2,
and moreover, for every direction v on the unit circle,
P(3z € sLy, : 0y f(x) = 0,|f(x) — ] <) < esd|logd],
where L, denotes a unit line segment in direction v.

Corollary 2.8 (Regularity of level lines). Suppose Condition holds for a parameter o > 2
and also holds. Then for every ¢ € R, the level set {f = £} almost surely consists of
a collection of simple closed C?-smooth curves. Moreover, for every line segment L, {f = £}
almost surely has no points of tangency with L.

Proof. Taking 6 — 0 and then s — oo in Proposition we deduce that almost surely f has
no critical points at level £. Then since f is C?-smooth, the components of {f = ¢} are simple
closed C%-smooth curves by the implicit function theorem. Similarly, the restriction of f to
L almost surely has no critical points at level ¢, which implies that {f = ¢} has no points of
tangency with L. O
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Proof of Proposition[2.7. For each multi-index k such that |k| < 2, the random field 9% f is
a symmetric shot noise field with kernel 9¥¢g and mark distribution p. Define the auxiliary
functions

OFg(z) = sup  (L+log(lz+y|)*0"g(z +y)l.
yel-1/2,1/2)2

Recalling that
0% g(x)| < e(1+ [z)7* M

for all |k| < 2, each of ||0Fg||1, [|0%g||2 and ||0*g||~ are finite. Applying equation (A.1]) of
Proposition (we may take 8 = 1 in this proposition since p has a sub-exponential tail),
there exist constants ¢, co > 0 such that, for all |k| <2 and ¢t > 1,

(2.4) P(I0* Fll e oo > e1%) < cre=c.
Now define t5 = |log 5\1/2, and let Qs be the event that

6k
nax, 107 f

2
[0,1]2,00 < té

which, by , has probability greater than 1 — ¢j exp(—csts) for some c3 > 0 and all
sufficiently small § > 0. Choose an integer n > t%/4, and cover B(s) with 6s’n? squares
Sty .., Ses2p2 of side-length 1/n. Let zx be the centre of the square Si. Then we have, for
some ¢y, c5 > 0,

P(3z € B(s) : V/(z) = 0,]f(x) — {] < 0)
652

< ) P(Qs, 3z €S Vf(x) =0,[f(x) — ] < 6) + P(25)

3
[N)

k=1
6s2n?

< Y POV f(xn) < t5/n, | fzx) — €] < 6 + 5 /n) + P(2F)
k=1

< eps’n® x (t3/n)? x (6 +t3/n) + P(Q)

< 204525t§ + 1 exp(—csts) < 05325t§,

with the third inequality following from the bound on the density of (f(0), Vf(0)), and the
final inequality holding for all sufficiently small § > 0.

The proof of the second statement is analogous, except we choose an n > t5/6 and cover
sL, with 2sn line segments of length 1/n. (|

3. CRITICALITY OF THE ZERO LEVEL

In this section we study the ‘critical’ properties of the excursion set {f > 0}. In particular,
we establish (i) positive association for crossing events, (ii) quasi-independence for crossing
events, (iii) ‘box-crossing’ estimates, (iv) one-arm decay estimates, and finally (v) the absence
of percolation. Together this completes the proof of the first, third and fourth statements of
Theorem Since many of the arguments are standard in percolation theory, we emphasise
the aspects that are specific to the shot noise setting.

Throughout this section we suppose that Condition holds for a parameter @ > 3, and
also , but we stress that the log-concavity assumption plays no role. Moreover,
only the first approximation f, in Section will be used in this section (except briefly in
the proof of Proposition where we use the discretisation f€ as a technical tool).
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3.1. Crossing events. We begin by introducing ‘crossing events’ for rectangles and annuli.
Let s be a continuous planar function (which will later stand for realisations of the fields
f, fr etc.) and let £ € R be a level. For p1,p2 > 0, define R[p1,p2] = [0, p1] X [0, p2], and
let {s € Crossy(p1,p2)} denote the event that there exists a path in {s + ¢ > 0} N R[p1, p2]
that intersects both the ‘left’ and ‘right’ sides of R[p1, p2], i.e. intersects both {0} x [0, p2]
and {p1} x [0, p2]. Moreover, let {s € Cross;(p1,p2)} denote the event that there exists a
path in {s + ¢ < 0} N R[p1, p2] that intersects both the ‘top’ and ‘bottom’ sides of R[p1, pa];
we show in Lemma below that, in our setting, {s € Cross;(p1, p2)} is the complement of
{s € Crossy(p1, p2)} up to a null set.

Similarly, for 0 < p; < po define Alp1, p2] = {[—p2, 2] \ [-p1,p1]%}, and let {s €
Army(p1, p2)} denote the event that there exists a path in {s+¢ > 0} N A[p1, p2] that intersects
both [—p1, p1]? and d[—ps, p2]*.

Collectively we shall refer to the events Crossy, Cross; and Army as ‘crossing events’. To
each crossing event we will associate its level ¢, and also its supporting domain, being the
compact domain D C R? on which the event is defined (i.e. either the rectangle R[p1, ps] or
the annulus A[p1, p2]). Notice that the crossing events {s € Cross;} and {s € Arm,} are
increasing in both the function s and the level ¢ (i.e. {s € Crossy} implies that {s’ € Crossy }
for any s’ > s and ¢ > ¢), whereas the event Cross; is decreasing in both the field and the
level. Henceforth we will refer to these simply as increasing (resp. decreasing) crossing events.

Let us state some basic properties of these events:

Lemma 3.1.

(1) Let E be a crossing event. Then {f € E} is a continuity set in the uniform topology
on the supporting domain D of E, i.e. if {f € E} occurs then almost surely there
exists a 6 > 0 such that {f + s € E} for all functions s such that ||s||p,ce < 0.

(2) The events

{f € Crosse(p1,p2)} and {f € Crossy(p1,p2)}

form a partition of the probability space up to a null set.

Proof. These are simple consequence of the regularity of the level lines in Corollary We
assume that £ = 0, since the proof is identical for all £ € R.

For the first statement, we prove that {f € Crosso(p1, p2)} is a continuity event (the proof
for the other crossing events is similar). We consider R[p1, p2] to be a set stratified by its four
boundary line segments and its four corners. For § > 0 define the event {25 that f has no
stratified critical points such that |f(z)| < J. More precisely, Q25 occurs if

e f has no critical point x € R[p1, p2] such that |f(x)| < J;

e For each boundary line segment L C OR[p1, p2], f|r has no critical point z € L such
that |f(z)| < 6

e None of the corners of R[p1, p2] have |f(z)| < 6.

By the (stratified) Morse lemma [Han02, Theorem 7], if 25 occurs then, restricted to R[p1, pa],
the (stratified) diffeomorphism class (i.e. with respect to diffeomorphims that fix the boundary
sides) of {f +t > 0} is constant for |t| < §. Since {f + ¢t € Crossy(p1, p2)} depends only on
this diffeomorphism class, we deduce that {f — ¢ € Crossg(p1, p2)} N Qs agree for all [¢| < 4.
To conclude remark that, by Corollary [2.8] there is almost surely a § > 0 such that 5 occurs;
since Crossg is increasing, this yields the continuity in the uniform topology.

For the second statement, we assume {f € Crosso(p1, p2)} and {f € Crossj(p1, p2)} both
occur and derive a contradiction (the proof that their complements cannot both occur is
similar). By the first statement of the lemma, there is almost surely a § > 0 such {f —
d € Crosso(p1,p2)} and {f + 0 € Crossj(p1,p2)} occur, which implies that there is a path
in {f — ¢ > 0} between the left and right sides of R[p1,p2] and a path in {f + 3 < 0}
between the top and bottom sides of R[p1, p2]. Since any such paths must intersect, we have
a contradiction. O
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Remark 3.2. Note that the conclusions of Lemma [3.1] are not true for the truncated fields f;.
Indeed, there is a positive probability that the zero-level set {f, = 0} covers R[p1, p2], which
means that the crossing events are discontinuous in the uniform topology, and moreover,

P(f- € Crosso(p1, p2)) + P(f € Crossy(p1,p2)) > 1.
We observe a simple consequence of the ‘self-duality’ of the zero level:

Proposition 3.3 (Square crossings). Let p > 0. Then

P(f € Crosso(p,p)) = 1/2.

Proof. By Lemma {f € Crosso(p,p)} and {f € Crossj(p, p)} partition the probability
space. On the other hand, by the symmetry of the mark p and the symmetry of the kernel g
under reflection in the line {y = z}, these events have equal probability. O

3.2. Positive associations. We next verify the crucial ‘positive association’ property for
crossing events (this is one of two places in the proof of Theorem |1.2|that we use the positivity
of the kernel g > 0, the other being in the proof of Propositions [4.3]):

Proposition 3.4 (Positive associations). Let Ey and E3 be crossing events that are either
both increasing or both decreasing. Then

P{f e Ex}n{f € E2}) > P(f € E1)P(f € E3).

Proof. Without loss of generality suppose the events are both increasing. Recall the spatially
discretised field f¢, and for i € €Z? define Z; = BeerYi so that

)= Zigli—x).
i€eZ?
Since g > 0, Iyfecp,y and Lyycp,} can be viewed as increasing functions of the i.i.d. sequence
(Zi)icez2. Hence by the classical Harris/FKG inequality for product measures (see |[Gri99,
Section 2.2] for the case of Bernoulli random variables, and the proof is identical in the
general case),
P{f* € Ex} N {[f* € Ep}) 2 P(f* € E1)P(f° € Ep).

Since f¢ = f in law in the uniform topology on compact sets (Lemma, and crossing events
are continuity events for f in this topology (Lemma , we conclude by taking e — 0. O

Remark 3.5. It is natural to expect that the conclusion of Proposition also holds for the
truncated field f,, however the proof does not go through because crossing events are not
continuity events for f, (see Remark [3.2)).

3.3. Quasi-independence. We next show that crossing events that are supported on well-
separated domains are approximately independent.

As a preliminary, we state a general result that bounds the effect of truncation on the
probability of crossing events. Recall the constant o > 3 from Condition [1.1

Proposition 3.6. There exist c1,co > 0 such that, for every r, R,t > 6, every compact set
D C R? of diameter at most R, and every collection (E;);<, of crossing events whose supports
are contained in D,

(3.1) IP(f € E) —P(fr € E)| < cinR*t*r'~*(logr)*((logr)* + (logt)?) + c1 R*e ™",
where ' = Nj<, E;.

Proof. For each crossing event Ej, let £; and S; C D denote its associated level and support
respectively. Recall that each S; has a piece-wise linear boundary (with one or two connected

components, depending on the crossing event). For § > 0, define the event Q% that, for
each S;:

e f has no critical point x € S; such that |f(x) — ¢;| < 6;
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e For each boundary line segment L C 05;, f|r has no critical point € L such that
|f(x) = 4] <0
e None of the corners of S; have |f(z) — ¢;| < 4.
Applying the Morse lemma as in the proof of Lemma we deduce that the events
{feEINQL, {f+cecEINQ and {f—-ccE}NQ}
agree for all i and all ¢ € [—4,d]. Define now the event Q2 that

1f = frllDoo < 0.
Since crossing events are either increasing or decreasing, on Q% N Qg the events
{f € Ei} and {f, € Ei}

agree, and hence so do {f € E} and {f, € E}. To finish the proof, recall that by the second
item of Lemma [2.4] there exist c1, ¢y > 0 such that P(Q2) > 1 — c; R%e~“?! for the choice

(3.2) § = cit? 1% (log 7).
Moreover, by Proposition and the union bound, there is a ¢3 > 0 such that, for all small
enough 9§ > 0,
P(Q}) > 1 — e3nR?5|log 6|2
Hence, setting ¢ as (3.2)), there is a ¢4 > 0 such that
P(Q} N Q%) > 1 — esnR%ri=(logr)?((logr)? + (logt)?) — ¢ R2e¢2t
which gives the result. O

Our main quasi-independence result is a corollary of the previous proposition.

Theorem 3.7 (Quasi-independence). There exist ¢y, c1,c2 > 0 such that, for every r, R,t >
co, every pair of compact sets D1 C R? (resp. Dy) of diameter at most R and such that
r = dist(D1, D2), and every pair of collections of ny (resp. na) crossing events (E})i<p,
(resp. (E?)i<n,) that are supported on Dy (resp. Da),

(3.3) IP(fe E'NE?) —P(feE")P(f €E?)|
< ¢y max{ny, na} R**r1=*(log r)((log 7)* 4 (log t)?) + ¢; R~
where B7 = ﬂz‘gnng for j € {1,2}.

Proof. This follows immediately from Proposition [3.6]by replacing f with its truncated version
fr, and noticing that the events {f, € E1} and {f, € Ex} are independent since they depend
on domains that are separated by distance r and f, is an r-dependent field (see the proof of
[MV20, Theorem 4.2] for details). O

Remark 3.8. Equation (3.3]) (with the setting t = (log R)?) implies that two crossing events
that are supported on domains of diameter at most R and separated by a distance greater
than r > ¢; R are approximately independent in the sense that, as R — oo,

(3.4) IP(f € EyNEy)—P(f € )P (f € Ey)| < caR**(log R)® — 0.
In fact, this is precisely the origin of the assumption « > 3 in Condition (1.1

3.4. Box-crossing estimates. We next establish the ‘box-crossing’ estimates (also known
as Russo-Seymour-Welsh estimates), which state that the probability of crossing events for
rectangles are bound away from zero and one uniformly in the scale.

Theorem 3.9 (Box-crossing estimates). For every pi, pa > 0,

1;121;% P(f € Crosso(Rp1, Rp2)) >0 and sup P(f € Crosso(Rp1, Rp2)) < 1.
> R>1

Proof. In [Tas16], Tassion showed that the following four conditions, all satisfied in our setting,
are sufficient for a translation invariant closed subset of the plane to satisfy the box-crossing
estimates (see [Tasl6, Remark 2]):
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(1) The square-crossing property in Proposition

(2) The positive association in Proposition

(3) The symmetry guaranteed by Conditio and

(4) The quasi-independence guaranteed by Theorem (and more specifically ) O
In fact, more recent work (appearing after the first version of this paper) has shown that
conditions (1)—(3) are already sufficient [KT20]. Despite this, Theorem is still needed in
our work (for instance in the proof of Theorem below, crucial for the main results).

3.5. Absence of percolation at the zero level. Finally, we deduce that the components of
{f+¢ >0} are bounded for ¢ < 0, completing the proof of the first statement of Theorem

Theorem 3.10 (One-arm decay and absence of percolation). There ezist ¢, carm > 0 such
that, for 1 <r < R,

(3.5) P(f € Arm(r, R)) < ¢ (%)C”’" .

In particular, {f > 0} has bounded components almost surely.

Proof. We follow the proof of [RV19, Proposition 4.5], which shows that follows from:
(1) The positive association in Proposition
(2) The quasi-independence in Theorem and
(3) The box-crossing estimates in Theorem
Fix v € (0,1) sufficiently small so such that 2 + (1 — 7)(1 — «) < 0, possible since o > 3.
By adjusting the constants ¢, carm > 0 we may assume that R is sufficiently large and that
r € (R'™7,R/6). Let ig = |log3(R/(2r))] > 1 and define the crossing events

A(i) = Armg (3'r,2 x 3'r) , i=1,...,ip.

Observe that

Armg(r, R) - mizl,...,ioA(i)~
Note also that, by Proposition and Theorem (and standard gluing arguments), there is
ac; > 0 such that P(A(7)) < 1—¢y foralli = 1,...,49. Then iteratively applying Theorem [3.7]
(with the setting t = (log R)?) for i = 1,..., 4o, there are c3,c3,...,cs > 0 such that

P(Armg(r, R)) < IP’( Mi=1,...,i¢ A(i))
(1 B Cl) v ]P)( mi:2,...,io A(Z)) + czi0R2r1*a(log R)CS + C2R2efc4(logR)2

VARVAN

<(1—ep)+ <Z(1 — 01)i> caioR* 1 (log R) + coR2e—ca(log R)?
i>0

<(1- C1)i0 +cs R

for sufficiently large R, where in the last inequality we used that ig < (log R)?, r > R'~7, and
that 2+ (1 —v)(1 — «) < 0. Since

(1 — Cl)io = (1 — cl)Llog:s(R/(Q’”))J < C6(7’/R)C7

for sufficiently large R and some cg, c7 > 0, we have established .

For the second statement, suppose for contradiction that {f > 0} has an unbounded compo-
nent with positive probability and let C denote the union of all unbounded components. Since
f is C?-smooth, C has positive Lebesgue measure, and hence by stationarity P(0 € C) > 0.
This implies that {f € Armg(1, R)} occurs with probability bounded below for all R > 1,
which contradicts P (f € Armg(1, R)) — 0. O

Remark 3.11. As shown in [BG17) Section 4.2], given the quasi-independence in Theorem
the properties established for the excursion set {f > 0} in Theorems and hold also
for the zero level set {f = 0}.
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4. THE PHASE TRANSITION WITH RESPECT TO THE LEVEL

We now study the phase transition with respect to the level and complete the proof of
Theorem Throughout this section we assume Condition and (LCJ) all hold.

The main intermediate step is to deduce that, for any ¢ > 0, crossing probabilities for
2R x R rectangles converge to 1 at a stretched-exponentially rate:

Theorem 4.1. For every { > 0 there exist c1,co > 0 such that, for every R > 1,
P(f € Cross¢(2R, R)) > 1 — cie” 2.

Theorem can be deduced from Theorem (along with Theorems and in a
straightforward way:

Proof of Theorem[1.Z The claim that {f > 0} has bounded components is proven in Theo-
rem The boundedness of the components of {f + ¢ = 0} is an immediately consequence.
Indeed, without loss of generality (and by the symmetry in law of f and — f) we may suppose
that £ < 0. Then an unbounded component of {f + ¢ = 0} would be contained in an un-
bounded component of {f + ¢ > 0}, and hence also in an unbounded component of {f > 0},
which is a contradiction.

The existence of a unique unbounded component of {f + ¢ > 0} for £ > 0 is a consequence
of Theorem by standard gluing arguments. Indeed, by Theorem we have

Z (1- P(Cross@(2k+1, Qk))) < 00,
k>1

and so, by the Borel-Cantelli lemma, there exists a ky > 1 such that
{f € Crossy(2F+1 2F))

occurs for each k > kg. Arranging the 2°+1 x 2% rectangles (and rotated versions) so that the
resulting crossings overlap, this implies the existence of an unbounded connected component
in {f + ¢ > 0}. For uniqueness, if there were two such unbounded components, there would
be an unbounded component of {f + ¢ < 0} separating them, which would contradict what

we proved above.
The remainder of the claims in Theorem [I.2] are proven in Theorems [3.9 and O

Remark 4.2. By bootstrapping the estimate in T heorem (see [Kes82) Section 5.1] and also
[MV20]), one could actually deduce the exponential convergence of crossing probabilities

P(f € Cross¢(2R, R)) > 1 — cie”2ft,

which is sometimes referred to as the sharpness of the phase transition. Since the arguments
are very similar to in [MV20], we do not prove this here.

The remainder of the section is devoted to proving Theorem which completes the proof
of Theorem

4.1. A differential inequality. Recall the truncated discretised approximation f: of the
field f (see Section . The crux of the argument is to establish a differential inequality for
P(fs € Cross¢(2R, R)) with respect to the level ¢. In fact, it will initially be more natural to
differentiate with respect to the mean of the mark distribution, i.e. the parameters h = (h;)
in the definition of the field fﬁ’h (see again Section . Recall the definition of the Mills
ratio s = Cemins (@) in , which is finite by Lemma Recall also the (lower-right)
Dini derivative of a function F': R — R,
d- F(x+t)— F(x)

—F = lim inf
g ['(@) = limin ;
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Proposition 4.3 (Differential inequality). There exists a hy > 0 such that, for all { € R,
r>1, R>2r,e>0 andh € [0, ho|,

h ( log (1 — P(f¢" e Crossy(2R, R))))

o1 P(f5" € Cross¢(2R, R))
= 2cmins infre(r ry2) (27/ R+ P(ff € Arm_y(2r,7)))

To prove Proposition we combine (i) a Russo-type inequality that bounds from below
the derivative of IP’(ff’h € Cross¢(2R, R)) in terms of resampling influences, and (ii) the OSSS
inequality that bounds the resampling influences from below. In the proof we rely crucially
on the fact that g > 0; this is the second place in the proof of Theorem [1.2] where we use this
assumption (along with the proof of Proposition .

Let us first state the Russo-type inequality. Recall that, since the kernel g, is supported
on B(r/2), the event {fs" € Cross;(2R, R)} is measurable with respect to the finite set of
independent random variables

(4.1) (Z)ien = (Ber (Y + h))ie.
where A C €Z? consists of the i € eZ? within distance r/2 of [0,2R] x [0, R]. The resampling
influence I; of each coordinate Z; on { ff’h € Crossg(2R, R)} is the probability that resampling

Z; modifies the outcome of { fr e Cross¢(2R, R)}. More precisely, if F; denotes the o-algebra
generated by (Z;) e\ i) and Z; is an independent copy of Z;,

(4.2) I; = QE[ (Z; € Crossy(2R, R), Z; ¢ Crossy(2R, R)]E)]
This is well-defined since, conditionally on F;, the event { foh e Crossy(2R, R)} depends only
on Z;.

Proposition 4.4 (Russo-type inequality). There exists hg > 0 such that for all £ € R,
r,R,e >0 and h € [0, ho],

o~ h
€ C 2R, R I;.
oh (f € Crossy( 4e s Z

Proof. Fix hg > 0 such that P(Y; < hg) < 2P(Y; > hg); this is possible since u is symmetric
and has non-zero density in a neighbourhood of the origin (since its density is log-concave).
We shall prove that, for i € A, h € [0, ho], and almost surely with respect to F;,

Oh;

where recall that Z; is an independent copy of Z;. This is enough to conclude the proposition
since, by averaging over J; and using Fatou’s lemma, we have

P(Z; € Crossg(2R, R)|F;) > (2enins) 'P(Z; € Crossg(2R, R), Z; ¢ Cross¢(2R, R)|F;)

(fEh € CI‘OSS@(2R R)) > (461\/{1115)71[@‘,

Oh;

and the result follows by the multivariate chain rule.
It remains to fix i € A, condition on F;, and prove that d; > (2engins) ™ ps, Where

Oh;

d; = P(Z; € Cross¢(2R, R)|F;)

and
pi = P(Z; € Cross¢(2R, R), Z; ¢ Crossy(2R, R)|F;).

Since g > 0, the field f; i increasing with respect to Z;, and so there exists a threshold
w € [—00, ], measurable with respect to F;, such that {Z; € Crossy(2R, R)} occurs if Z; > w
and does not occur if Z; < w (whether or not {Z; € Cross;(2R, R)} occurs if Z; = w may
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depend on F;, but it will not be relevant to the argument). We prove d; > (2CMiHs)71pi

separately in three cases:

Case 1: w > h. In this case we use that
pi <P(Z; > w) =PBers” = D)P(Y; + h > w) = P(Y; > w — h)
since {Z; > w} = {Ber{” =1,Y; + h > w}. Moreover,
d
d; = P(BerS” = 1) P(Y; > w—h) = e p(w — h) > ey P(Y; > w — h)
where in the last inequality we used the definition of cygys and the fact that w —h > 0. Hence

we have proven d; > CI\_/éllspi'

Case 2: w < 0. In this case we use that
pi <P(Z; <w) =PBers’ = DHP(Y; + h < w) = P(Y; <w — h)

since {Z; <w} = {Ber‘;2 =1,Y; + h < w}. Moreover, as in the previous case
d
d; = IP>(Berf2 = 1)%19(13 >w—h)=ep(w—h) > e P(Y; <w —h)

where in the last inequality we used the definition of s and that w —h < 0. Hence we have
proven d; > cl\_/ﬁuspi also in this case.

Case 3: w € [0,h]. In this case we use that, as in the first case,

pi <P(Z; > w) =P(BerS” = 1)P(Y; + h > w) = E2P(Y; > w — h),
and, as in the second case,

d
d; = P(Bers” = 1) P(Y: 2w —h) = pulw — h) = ey PV S w — h).

Hence
P(Y; <w —h)
PY;>w—h)
Then since 0 < h — w < h < hg, by symmetry and the definition of hg we have

Pi<w—h) PY;i>h-w) _P(Y;>h) _ 1

PY;>w—h) PY;i<h-w)  PY;<hy) ~ 2

) -1 .
di Z CypePi X

Hence we have proven d; > (2cymns) " p; in this case. O

Before proving Propositionlet us recall the OSSS inequality. Let (X;);ca be an arbitrary
finite set of independent random variables. For an event A and i € A, the resampling influence
I; of X; on A is the probability that resampling X; modifies 14 (this coincides with the
definition we gave above). Let A be a random algorithm that determines A, i.e. a random
adapted procedure that iteratively reveals a subset of X; and outputs 14. The revealment
0; of X; is the probability that X; is revealed by the algorithm. Then the OSSS inequality
[OSSS05] states that

1
Var[]lA} < 5 Z 0;1;.
1EA
Proof of Proposition[{.3. We will use the OSSS inequality to prove that, for £ € R, r > 1,
R>2r,e>0and h >0,
>iea li 2P(fo" € Crossy(2R, R))

4.3 > - - -
4.3) 1—P(fe" € Cross(2R, R)) — infrerryo) (27/R+P(ff € Arm_g(r,7)))
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Given (4.3)) the proposition follows since

o0~ €
%( —log (1 — IP( <h ¢ Crossy(2R, R)))) >

g—;IP(ff’h € Cross¢(2R, R))
1—P(f" € Cross¢(2R, R))

> 1 2ien i

~ demis 1 — P(f£" € Crossg(2R, R))
where the second inequality is by Proposition [£.4]

To prove (4.3)) we apply the OSSS inequality to the random variables (Z;);cp defined in
and the following algorithm (see [MV20], and also [ABI8, BKS99, [SS10]). First fix a
random horizontal line L = {y = U} where U(R) is an independent [0, R]-uniform random
variable. Then reveal Z; for all i € A within a distance r from the line L; this determines
the value of f&" within a distance of /2 from L N ([0,2R] x [0, R]). Finally, iteratively
reveal Z; for all i € A within a distance r from a component of { ey < 0} that intersects
LN([0,2R] x [0, R]), and terminate with value 0 if a connected component is found to intersect
both the top and bottom sides of [0,2R] x [0, R], and with value 1 if no such component is
found.

The key properties of this algorithm are:

e The algorithm determines {f£"" € Cross;(2R, R)} almost surely; and
e A coordinate Z; is revealed if and only if there exists a connected component of

{fﬁ’h + ¢ < 0} that connects the ball of radius r centred at i to the line L.

Let us give an upper bound for the revealments §; of this algorithm. By symmetry, §; is
bounded above by the probability that a connected component of { ff’_h — ¢ > 0} connects
the ball of radius r centred at ¢ to L. Since for any 7 < R/2 the distance between i and L is
larger than 7 with probability greater than 1 — 27/R, by averaging over L we have

6 < 2F/R+P(fo" € Arm_y(r, 7)),
valid for any 7 € (r, R/2). Then since P(f " € Arm_,(r,7))) is decreasing in h, in fact
0; <27/R+P(f5 € Arm_y(r,7)).
Applying the OSSS equality gives

Var []l{ff’hecrossg(QR,R)}] = P(ff’h € Cross¢(2R, R)) (1 — P(f" e Crossy(2R, R)))
1
< 5 @F/R+P(ff € Amm_(r,7)) Y T,
€A
and rearranging gives (4.3)). O

4.2. The phase transition. We are now ready to prove Theorem Before giving the
proof, let us describe its outline. Define the positive exponents

1

(4.4) 1E(01), (=TTl (1) and g€ (0,1-()
CArm + 1
where carm > 0 is the constant appearing in Theorem |3.10] It is easy to check that such a
choice is possible, and note that ¢ has been defined to satisfy
(4.5) 1-¢=(C—7)cam-
For the remainder of the section we also define the polynomial scales

r=rp=R" —o00, F=Ffp=R"—00 and h=hp=R*—0.

We prove Theorem in two steps. First we use the differential inequality in Proposition
combined with a ‘sprinkling’ procedure (i.e. a small raising of the level, see Lemma [4.5)), to
prove Theorem for the field f*. More precisely, we prove that for £ > 0 there are c1,cy > 0
such that for all R > 1,

(4.6) P(ff € Cross¢(2R, R)) > 1 — cre 7
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Then we use a second sprinkling to eliminate the parameters h and r at the cost of a second
small raising of the level.

We first state the ‘sprinkling’ procedure:

Lemma 4.5 (Sprinkling). For every 6 > 0 there exist c1,co > 0 such that, for R > 1 and an
increasing crossing event E supported on B(4R),

P(f 40 € E) > max{P(f, € E),P(f" € B)} — c;e” &*
and

P(f,4+6 € E) >P(f € E) — cje 7%,

Proof. By adjusting the constants ¢y, ce > 0 it is sufficient to prove the statements for suffi-
ciently large R.
First, by Lemma (setting t = R¢ for some & € (0,¢)), there are ¢, co > 0 such that

B(|fr = S| aryee > BE6) < cr R
Since ¢’ < &, this gives
(4.7) P(|fr = £l Bamy,co > 0) < e H7
for some c3 > 0 and sufficiently large R.
Second, by the second item of Lemma (setting t = RY" for some ~' € (0,7)), there are
a > 3 and cy4, c5 > 0 such that
P(If = frllpar,cc 2 caR? 1! (logr)?) < eaRPe %

for sufficiently large R. Since 7/ < v and we assume « > 3, this gives

(4‘8) P(Hf - fr||B(4R),oo > 6) < eicGRw

for some cg > 0 and sufficiently large R.
The lemma then follows from the simple fact that, if f; and fo are fields on R? such that
P(|| fi — f2lloc = d) < s for some §,s > 0, and A is an increasing event, then

P(fi+de ) =2P({f2 € AAN{[lfi — follw < 6}) =2 P(f2 € A) — 5. O

Proof of Theorem [{.1. We begin by establishing (4.6). Applying Proposition (note that
r < ¥ < R) there is a ¢; > 0 such that, for b’ € [0, h], € > 0, and sufficiently large R,

o clP(ff’h, € Cross¢(2R, R))

e,h’ r
@( —log (1 -P(fo" € C 0ssy/2(2R, R)))) > 27/ R+ P(fe € Arm_,(r, 7))

Integrating both sides of this inequality over h' € [0, h] gives

L—P(f7" € Crosse(2R, B)) _ _\nare-1B(sseam_ (re)

1 —P(fs° € Cross;(2R, R)) ~ '
Taking ¢ — 0, by Lemmas and we deduce

1 — P(f} € Cross,(2R, R)) < e~ Cth(RSTHP(freArm_g)o(r7)) "

1 —P(f, € Crossp(2R, R)) —
By Lemma Theorem and , there are cg, c3 > 0 such that

P(f. € Arm_(r, 7)) < P(f € Armg(r, 7)) + e 17

< cg(r/F)Am = C3R(7*C)0Arm _ CgRCfl

for sufficiently large R, and similarly by Lemma and Theorem [3.9]

P(f, € Cross¢(2R, R)) > P(f € Crosso(2R, R)) —e &% > ¢4
for some ¢4 > 0. Hence we deduce for some c5 > 0,

P(frh € Crossy(2R, R)) >1-(1- 64)e—c5hR1—< —1-(1- 04)6_655{%3174‘
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Since 1 — ¢ — £ > 0 by the choice of parameters in (4.4)), we conclude (4.6)).
To finish the proof we apply Lemma a second time. Together with (4.6 this gives

P(f € Crossy(2R, R)) > IP’(fT,h € Cross¢(2R, R)) — e 0 > 1 — 2 B

for some cg > 0 and sufficiently large R, which concludes the proof. O

5. THE PHASE TRANSITION WITH RESPECT TO THE INTENSITY

In this section we show how the arguments in Section [4] can be adapted to prove the phase
transition with respect to the intensity of positive marks without the log-concavity assumption
(LC)). Throughout this section we assume Condition holds for a parameter o« > 4, and
that there is a 19 > 0 such that holds for f for all n € [0, ng].

As in Section [4] the main step is to establish the rapid convergence of crossing probabilities
for 2R x R rectangles, although in this case we prove only polynomial convergence:

Theorem 5.1. For every n > 0 there exist c1,co > 0 such that, for every R > 1,
P(f" € Crossp(2R,R)) > 1 — c; R™.

Proof of Theorem[1.6 Since we assume g > 0, the field f” is increasing in 7, and so the
boundedness of the components of {f > 0} for n < 0 follows from the equivalent statement
about {f > 0} in Theorem
The fact that {f7 > 0} has a unique unbounded component follows from Theorem
in the same way as in the proof of Theorem the fact that we have only polynomial,
instead of stretched-exponential, convergence is irrelevant (in fact all that we need is that
— P (f" € Crossp(2R, R)) is summable over the sequence Ry, = 2F). O

It remains to prove Theorem[5.1] As in Section[d]the crux is to prove a Russo-type inequality
analogous to Proposition Let us first introduce a truncated discretised approximation f;""
of f7; this will play the same role as f; M in Section For e > 0, (1;);c.z2 a real-valued vector,
and r > 0 define

[z Z Ber; <\Yi’]1{ui§1/2+m} - |Yi|]1{ui21/2+m})9r($ — i),

i€eZ?

where Belr;f2 and g, are as in the definition of f; " Tn the case e = 0 we define instead
fi(@) = fg’n(x) = Z <|Yi|]l{uz‘§1/2+m} - ‘m’ﬂ{uel/?*‘m})%(x — ).
i€P
If n € R we understand this as setting 7; = 7.

For R > 0, the event {f." € Crossg(2R, R)} is measurable with respect to the finite set of
independent random variables

2
(5.1) (Zi)ien = Berj (|Yillgy<1/24m — 1Yillgg>1/24n,)) Jiea
where A C €Z? is defined as in (4.1)). For each i € A define the resampling influence

1 -
I, = fIE[IP)(Zi € Crosso(2R, R), Z; ¢ Crosso(2R, R)|F;)],

where Z; is an independent copy of Z;, and F; is the o-algebra generated by (Zj)jen\fi}-

Proposition 5.2 (Russo-type inequality; second version). For all r,R,e > 0 and n €
[-1/2,1/2],

iP(fo" € Crosso(2R, R)) ZI

a ZEA
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Proof. As in the proof of Proposition [£.4] by Fatou’s lemma and the multivariate chain rule
it suffices to prove that, for every i € A, n € [-1/2,1/2], and almost surely with respect to
Fi, we have d; > p; where

= g’n'P(Zi € CTOSSQ(ZR, R)LF@)

d;
and
pi = P(Z; € Crosso(2R, R), Z; ¢ Crosso(2R, R)|F;).

Since g > 0 the field f7" is increasing with respect to Z;, and so there exists a threshold
w € [—00,00], measurable with respect to F;, such that {Z; € Crosso(2R, R)} occurs if
Z; > w, does not occur if Z; < w, and whether {Z; € Crossy(2R, R)} occurs if Z; = w may
depend on F;. We prove d; > p; separately in four cases:

Case 1: w >0 and {Z; € Crossy(2R, R)} occurs if Z; = w. In this case we use that
pi <P(Z; > w) =P(Ber{ = DP(|Y;| > w) = ?P(|V;| > w)
since {Z; > w} = {Berf2 =1,U; <1/2+n;,|Y;| > w}. Moreover,
d; = P(BerS” = 1)P(|Y}] > w) = 2P(|Y;] > w).

Case 2: w >0 and {Z; € Crossy(2R, R)} does not occur if Z; = w. In this case we use
that

pi <P(Z; > w) = PBers” = 1)P(|Y}] > w) = 2P(|Y;| > w)
since {Z; > w} = {Bers” = 1,U; < 1/2+m;,|Y;| > w}. Moreover, in this case
d; = P(Bert” = 1)P(|Y}] > w) = 2P(|Y;] > w).

Case 3: w <0 and {Z —i € Crossy(2R, R)} occurs if Z; = w. In this case we use that

pi <P(Z; <w) =PBerS = 1)P(—]Y;| < w) = e2P(—|Yi| < w)
since {Z; < w} = {BerS” = 1,U; > 1/2 + n;, —|Yi| < w}. Moreover, in this case,

d; = P(Bers” = 1)P(—|Y;| < w) = £2P(—|Y;| < w).
Case 4: w < 0 and {Z; € Crossy(2R, R)} does not occur if Z; = w. Similarly we have
pi > P(Z; <w) =P(Ber{ = D)PU; > P(—|Y;| <w) =£2(1/2 = n)P(-|Y;| > w)

and
d; = P(Ber:” = )P(—|Y;| < w) = 2P(—|Y;| < w).

In all cases we have d; > p;, which completes the proof. O

Combining the Russo-type inequality in Proposition[5.2] with the OSSS inequality we deduce
the following differential inequality:

Proposition 5.3 (Differential inequality). There exists ¢y > 0 such that, for all r > 1,
R>2r,e>0andne[-1/2,1/2],

5[~ 108 (1~ B € Crosmo(2R.R))))

P(f-" € Crosso(2R, R))
~ infre(nryo) (27/R +P(fS € Arm_y(2r,7)))

Proof. This is proven exactly as Proposition replacing Proposition [.4] with Proposi-
tion Note that it is important that f;" is increasing in 7. O
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We can now finish off the proof of Theorem One difference with the proof of Theo-
rem is that we cannot rely on the sprinkling procedure in Lemma to compare f' to f
since we do not want to vary the level. Instead we use the weaker Lemma below.

Recall that Condition holds for a parameter o > 4, and define the positive exponents
(5.2) v € (0, %) and (= FYCCA[:T: € (v,1)
where carm > 0 is the constant appearing in Theorem As in , ¢ has been defined
to satisfy 1 — ¢ = (( — ¥)carm. For the remainder of the section we use the polynomial scales
r=rg=R" — and F=7r=R"— .
Recall also that holds for the field f” for all n € [0, no].

Lemma 5.4. For everyn € [0,no] there exist c1,c2 > 0 such that, for R > 2 and an increasing
crossing event E supported on B(4R),

IP(f7 € E) —P(f7 € E)| < c; R*r*"*(log R)®.

Proof. This is proven analogously to Proposition for the field f7 in place of f, substituting
the first item of Lemma in place of the second item in the proof; this is necessary since f”
is not a symmetric shot noise field. Note that to apply Lemma [2.4 we rely on the assumption

that f7 satisfies . O

Proof of Theorem [5.1 Since f" is increasing in 7, it is sufficient to prove the result for n €
(0,m0). Applying Proposition (note that r < 7 < R) there is a ¢; > 0 such that, for
n' € [0,n], € > 0 and sufficiently large R,

0~ / cﬂP’(fﬁ’"l € Crossg(2R, R))
— | —log (1 —P(f>" 2 >
877’( og( (f" € Crosso(2R, R)))) — 2F/R+ P(fc € Armg(r, 7))
Integrating both sides of this inequality over 1’ € [0, 7] gives

1— P(f:’n (= CI‘OSSO(QR, R)) < 6—0177(2R(:71+P(ff.€A1'm0(7‘f))7l.

1 —P(fs° € Crosso(2R, R)) ~
Taking € — 0, by Lemmas [2.6] and [3.1] we deduce

L—P(fr € Crosso2R, R)) _ o\ (0me—1 48 (5, cArmo(ryr))

1 —P(f, € Crosso(2R, R)) —

By Lemma (recall that f = fY and f, = f°) and Theorem there are cg, c3,cq,¢c5 > 0
such that

P(f, € Armg(r,7)) < P(f € Armg(r, 7)) + 02R2r2_°‘(10g R)8
< eg(r/T)cAm 4 02R2r2_°‘(log R)8
= 03R<—1 + 62R2+7(2_a) (log R)8 < cyR™%

for sufficiently large R, where we used that v < 2/(a —2) and 1 — ¢ = (¢ — 7)cArm. Similarly
by Lemma [5.4 and Theorem [3.9]

P(f. € Crosso(2R, R)) > P(f € Crosso(2R, R)) — caR*T(1=%) (log R)® > ¢4
for some cg > 0. Hence we deduce for some c7 > 0,
P(f} € Crosso(2R,R)) >1— (1 — cg)e T
for sufficiently large R. Applying Lemma [5.4] a second time gives
P(f" € Crosso(2R, R)) > P(f! € Crosso(2R, R)) — csR*r* “(log R)® > 1 — cg R~

for some cg, cg, c19 > 0 and sufficiently large R, which concludes the proof. O
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APPENDIX A.

A.1. Concentration inequalities. In this section we prove concentration inequalities for
shot noise fields with unbounded marks, based on the work of Reynaud-Bouret [RB03] on
Poisson stochastic integrals. Our result concerns shot noise fields in arbitrary dimension, i.e.

we consider the field

fl@) = Yig(x — i)
iEP
where g(x) € L'(R?), P is a Poisson point process on R? with unit intensity, and (Y;);ep are
i.i.d. random variables drawn from a mark distribution g with finite mean.

We assume the following conditions:

Condition A.1.

o (Kernel; depends on a parameter o > d) The kernel has polynomial decay, i.e. there
exists a parameter o > d and a constant ¢y > 0 such that, for all x € RY,

lg(x)| < cr(1+ |z])~7.

e (Mark; depends on a parameter 3 € RTU{oco}) The mark distribution has a stretched-
exponential tail, i.e. either there are B > 0 and co > 0 such that, for u > 0,

(=00, —u) U (1 00)) < €2 exp(—us?),
or else p is supported on [—1,1] (we refer to this case as = o0’).
To state our result we define, for = € R?,
p(x) = (1 +max{0,log |z]})7,

with the convention that, if 8 = oo, t'/# =1 for all t > 0 (so in particular ¢(x) = 1 in this
case). Moreover, for a function h : R — R, we introduce the auxiliary functions

ha) = p(@)h(z) and hx) = sup btz + y).

where Q = [~1/2,1/2]%. The functions § and § are majorants of g which, assuming g is
sufficiently regular, asymptotically differ from |g| by a logarithmic term. We also define

k=kr(p) = {; +e fRd exp(—p(2)?/2) da, g i z’

where ¢ > 0 is the constant in Condition

Proposition A.2 (Concentration with unbounded marks). Suppose C’onditz’on holds with

parameters « > d and 3 € RT U{oco}, and recall the convention /8 =1ift >0 and B = .
Then:

(1) For all s,t>1,

a0 P(Ihm > ¢ (lalh + VEla + 1) ) < G5+ 1R,
(2) Assume that p is symmetric. Then, for allt > 1,

(a2) P(170)1 2 63 (VHlall + §lale) ) < we

Suppose furthermore that g is in C*(R?), and there exists c3 > 0 such that, for all
i=1,...,d and x € RY,

Dig(w) < c3(1 4 |z)~* L.
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Then for all s,t > 1,
1 N t, . —~ —~ t, =
(43)  P(Iflhaw >t} (VELall + glall + ¥ + VEITall + 51 a01) )

< (s+ 1)2(d+ Dre /2,

To illustrate these bounds, we present the following application to r-dependent approxima-
tions of f as defined in Section For r > 1, let f" be defined as in the proof of Lemma
i.e. f7 is the shot noise field with mark distribution p and kernel

9" (x) = g(2)(1 = x(|z[/r))
where y is an infinitely differentiable cutoff function as in ([2.2)).

Proposition A.3. Suppose Condition holds with parameters a > d and 3 € Rt U {0},
and assume for simplicity that g(x) = ¢(1 + |x|)~* for some o > d and ¢ > 0. Then:

(1) There are c1,ca,c3 > 0 such that, for r,s > 2,
}P’(HJ”HSQOO chrd_o‘(log r)cz) < ¢38° exp(—(log r)2/2).
(2) If in addition p is symmetric, there are c1,ca,cs > 0 such that, for r,s > 2,
P(||lf"[ls@o0 =1 (rd-1-e 4 r%_a)(log r)?) < c35% exp(—(logr)?/2).
In particular, these probabilities decay faster than any polynomial as r — oco.

Proof. Observe that, as r — oo, for some constants ¢, > 0,

19" oo ~ ™, g llL ~ r?= . Nlg" |2 ~ car?/?—,
Vg |loo ~ yr™@71 ) ||Vg"|li ~ chr?™@71 and | Vg"|l2 ~ cprd/2me1]

and the corresponding norms of ¢", ¢" and @ also decay with the same respective powers
(up to logarithmic factors). In particular, the dominating terms among the norms in (A.1])
and are respectively of order r¢=® and pmax{d—l-ed/2=a} (yp o logarithmic factors).
Then set ¢ = (logr)? and apply and respectively. O

Proof of Proposition[A.9 Let t > 1. We begin by defining a suitable event that allows us
to truncate the mark distribution. Denote by (x;);>1 some enumeration of the points of P,
and remark that (x;,Y;);>1 has the law of a Poisson point process P’ with intensity measure
dzpu(dm) on R? x R, called the marked point process. Define Y; = Y;/([x;]t'/?) and Z =
{(z,m) : |m| < @(x)t'/F}, and define the truncation event

Q:{D}z]Slforallzzl}:{p'mzc:(b}

Remark that P(Q2) = 1 if the marks are supported on [—1,1]. Otherwise, the Campbell-Mecke
formula bounds the probability of the complement as

IP’(QC)SE( > ]1{|mi|>[xi1t”"})

(zi,m;)EP!
< Zp(m\ >1) = /Rd P(Y; > o(z)t'/P)dz < ¢ /Rd exp(—p(z)%t)dx
(A.4) < /]Rd exp ( — ;(1 + (p(.CL‘)’B)>d£L' < cpet? /]Rd exp(—¢(z)?/2)dz.

We next recall the results of Reynaud-Bouret [RB03] on Poisson stochastic integrals in
the present context. Let P” be a Poisson point process with intensity dzu(dm)l(gmycz) on

R? x R. For h : R — R bounded and measurable, introduce the auxiliary function

B(:L'v ’I?’L) = mh(l‘)(90($)t1//6)_1]1{(x,m)6Z} > (:L'am) € R x R,
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and define

In, =1y = Z h(z,m)
(xz,m)eP”

where p is the law of the marks. Still denoting by ||A||, the LP norm in R? x R for p € [1, 0],
[RB0O3, Proposition 7] states that

_ t
(A.5) P(1y > E(Iy) + V2> + 5llAlle ) < ™"
Since HfLHQ < ||h|l2 and HBHOO < |17l oo, it yields
t
(A.6) P(1n > E(Ly) + @nhm + 5l ) < et

We are now ready to prove the claims -, beginning with (| . First note that,
for all u > 0,

PO = ) = S vt Py =) = % ﬁ-g(m)zu)

(5 YD EP! (YD EP!
gP({ 3 ‘Eﬂm)zu}mﬁ>+4wQﬂ
(a?i,Yvi)GIP/
< P( S Vi) > u) (o)
(zi,Y;)eP

= P(I; > u) + P(Q°),

where the last inequality is proven by discretising P. Note also that E(I;) = 0 if the mark
distribution g is symmetric. Abbreviating u; = v/2t||g2 + |9l and applying (A.6) gives
that P(I5 > u1) < e~t. Hence, doing the same with h = —g,

1

P(I£(0)] > tFuy) < P(£(0) > t7uy) + P(—£(0) > tFuy) < 2e~F + P(Q°).
Combining with (A.4]) yields (A.2]).

We turn to (A.1)). Similarly to above, for all u > 0,

P( sup |f(z)] > t*/Pu) = P( sup Yig(z + z)| > u
<1’6Q > (xEQ (m%):ep’ >

—p( Y [Wilg@) 2 u)
(J}@%)EP’
S P(I@M/ Z u) + P(QC)

where p’ is the law of the |Y;| (which has stretched exponential decay by Condition but
is not symmetric). Abbreviating us = [|g]l1 + v2t[|g]l2 + £[|9]« and applying (A.6) gives that

P(Ig > ’LLQ) < et

Combining with (A.4) yields (A.1]) for s = 1. For larger s, cut [s]Q into [s]? cubes Qj, of
sidelength 1. We have, for u > 0, by translational invariance
[s1?
P(Ifllsqoe = u) < Y P fllQuee = 1) < [sTB(fllqoc = u).

k=1
This yields (A.1)) for general s > 1.
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Finally, let us prove (A.3)). For z € sQ,|f(x)| < |f(0)] + @suprSQ |V f(z)|. Hence we
have, for u > 0,

B(lf a0 > u) S B(IF(0)] = 5 or 3L <i < d:suploif| = =)
5Q

IN

B(I70)| > 5) + gp(u@f\\m > 1),

Setting
1 N t 5 o~ o~ t —
w=dt? (VEglla + 513l + Vgl + V2| Vgllz + 51 Vg0

and applying (A.2)) to the field f and (A.1)) to the field 9;f (which is almost surely a shot
noise field with kernel 9;g) we get the result. O

A.2. Bounded density of shot noise fields. In this section we give examples of shot noise
fields (1.1]) which satisfy the bounded density assumption (see also Remark [1.4).

Proposition A.4. Consider the shot noise field (1.1)) with arbitrary non-zero mark distribu-
tion pu and kernel that is either

(A.7) g(x) = (14 |z~ or glx) = (1+]al*)

for some o > 2, or

(A.8) g(x) = exp(—|z[%) or g(z) = exp(—(1+[z*)*7?)

for some 8 € (0,1). Then the density of (f(0),Vf(0)) is continuous and bounded.

Proof. By the Riemann-Lebesgue lemma, the density of (f(0),Vf(0)) being continuous and
bounded is implied by the integrability of its characteristic function

o(u,v) = exp (/(exp(im[ug(x) + (v,Vg(x))]) — 1) dxu(dm)),u eR,v € R

In fact if the mark distribution p is symmetric, and so ¢ takes values in [0,1], these are
equivalent. So it suffices to prove that |¢(u,v)| is integrable on R x R2.

Let u > 0,v # 0. Introduce a parameter p = p(u,v) > 0 whose value will be fixed later,
and define up = (cos(6),sin(#)), 0 € [0, 27]. Without loss of generality there is a mo > 0 such
that u([mo,mo + 1)) > 0 (if p is supported on (—o0,0) we can redefine y — —pu). Since
|cos(s)| < 1, for any domain D C R® we have [ps(cos(...) — 1) < [p(cos(...) — 1). Hence,
setting

D = [m07m0 + 1) X (pv OO) X [0527T)a

in polar coordinates, we have

(A9) [o(u,v)] <exp ( / o /,, h /0 " (cos (umh(r) + (o, mugh'(r))) — 1) rdrdﬂMdm)),

mo

where h(|z|) = g(z) (well-defined since ¢ is isotropic in all the cases we consider). For later use
we note that h and b’ are continuous and strictly decreasing on (79, 00) for some 79 > 0, and
denote their inverse functions by h{=1}, (h/)1=1}. Recall the order-0 Bessel function, defined
for s > 0 by

1 1 2

T or

Jo(s) cos(ssin(#))de.

/027r cos(s cos(#))dd
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Then, since fo% sin(s cos(#))df = 0 for all s € R, the right-hand side of (A.9) equals

exp (/mo+l /poo(cos(umh(r))%rJo(m]v\]h'(r)\) - 27r)rdru(dm)>

’ mo+1 [e'e)
= exp (277 . /p (cos(umh(r)) — 1)rdru(dm)
I
mo+1 0
o / / cos (umh(r)) (Jo(mlvl|H/(r)]) — 1)rdr,u(dm)).

Iy

Let us bound I; and Iy separately. In the rest of the proof, ¢ & > 0 denote constants
(depending only on «, 8, mg) whose value might change from line to line.

For I3, recall that cos(s) — 1 < —s2/3 and cos(s) > 1/2 for 0 < s < s, where s is some
positive constant. Define ug = so/(mo+ 1) > 0 and for u € R

pu = 1nf{p > 7o : [u|(mo + 1)h(r) < so for all r > p}
= b= (up/ Jul).
We deduce that, for p > py,

o0
L < —Eu|2/ h(r)?rdr.
p
For I, we first recall that Jo(t) — 1 < —ct? for 0 < t < to, where tg is some positive constant,
because Jy is twice differentiable with Jy(0) = 1, J;(0) = 0, J§(0) < 0. Define pl,, uy > 0 via
Pl =inf{p > rq : [v|(mo + )R/ (r) < to for all 7 > p} = (K" (w)/|v)).
Then we have, for p > max{p,, p},

I, < —c|v|2/ R (r)rdr.
p

Recall that it is sufficient to prove that |p(u,v)| is integrable on R x R2. Let u; = 1 and
u} > 0 be such that p,, = p/, > 0. We will actually prove that a; = [, |¢(u,v)|] < oo for
1 i

i =1,2, where
D ={ueR,veR?: v} <|v|, pu < pl}
Dy ={ueR,v eR?: uy < |u|, p,, < pu}
and that (D1 UD2)¢ C D3 := {(u,v) : |u| < uy,|v] <uj}. For the latter point, let (u,v) ¢ Ds.
If |u| < uq, then |v| > u}, and by strict monotonicity
Pu < Pur = Py < Pl
hence (u,v) € Do. If on the other hand |v| < uf, then similarly |u| > u; and p), < p,, hence
(u,v) € Dy.
It remains to show a; < oo for i = 1,2. Let us first treat the case h(r) = (1 + )™, which
yields for p > max{py, pl,}
I < —cu?p*™2* and I, < —@|v]*p2.
For |u| > uy, |v] > uf, define

&lul'* i py > p,
Puv =19 1 .. ,
o|=+1 if ply > pu
with & chosen so that p,, > max{p,, p},}. We have

lp(u, v)| < exp(—cu®ps 2> — |v|*p, 2%).
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Therefore

< _=1,12 220 1,12 720{]1 dud
al > /D1 eXp( C‘u| Puw C’”U| Pu,p ) {pu,v:a\ﬂﬁ} uav

112 2—2a T S, S
< exp(—clu|*|v] Tra — ¢lv|* “T+a )dudv
{lv[>u1}
w22 [ exp(ocuPal i oPo 2L dudo
Do

< / exp(—c|ul?® — &v|?|u|~?)dudv.
{lu[>u1}
Since it is easy to check that these integrals are finite, the proof is complete in the case (A.7).

The smoothed modification h(r) = (1+72)~%/2 can be treated similarly as only the behaviours
of h and A’ at infinity matter.

In the case (A.8)), define p = py,, by

e =7 /ul if pu > po
pPle=?” =& /lv| otherwise

with & such that p > @ max{py, p,}. We have
o0
L < - Eu2/ re_grﬁdr < —E’usz_Be_QpB
p
< s 8
I, < — c|v|2/ P2 te =2 qr < —&|w|?pPe 2
p
as soon as |u| > ug, [v| > u}. On Dy,e " =&/Jul, and so

ay < / exp(—eu?p*Pu=? — gu|?pPu~?)dudv
Dy

o0 2
</ exp(—ép2_5)</ exp ( - E< il 2) )dv)du
{Jul>u1} 0 up_ﬁ/
< E/ exp(—ep> Pup=P2du.
{lu[>u1}

Since 2 — 3 > [ (recall we assume 3 € (0,1)),

exp(—cp? Pu = exp(—ep* P +&pP) <& exp(—2p7) = &'u?,

and the term p~?/2 is logarithmic in u, hence a; < cc.
On Dy, e = &p'=8/|v|, and so

as < / exp(—cu?pt=38|v| 72 — Ep*P)dudv < / exp(—ép2_5)|v|p_2+%dv.
Do {jv[>u)}
As before, exp(—¢ép?~?) is dominated by exp(—¢p?) for any & > 0 and hence by any negative
power of |v|, and the integral is finite. Again the smoothed modification h(r) = exp(—(1 +
7'2)5/ 2) can be treated similarly as only the behaviours of h and A’ at infinity matter. g
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