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We consider the Boolean model on RY. We prove some equivalences between subcritical percolation prop-
erties. Let us introduce some notations to state one of these equivalences. Let C denote the connected
component of the origin in the Boolean model. Let |C| denotes its volume. Let ¢ denote the maximal length
of a chain of random balls from the origin. Under optimal integrability conditions on the radii, we prove
that E(|C)) is finite if and only if there exists A, B > 0 such that P(¢ > n) < Ae B foralln > 1.
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1. Introduction

The Boolean model. The Boolean model is defined as follows. At each point of a homogeneous
Poisson point process on the Euclidean space R?, we center a ball of random radius. We assume
that the radii of the balls are independent, identically distributed and independent of the point
process. The Boolean model is the union of the balls. There are three parameters:

e Aninteger d > 2. This is the dimension of the ambient space RY.

e A real number A > 0. The intensity measure of the Poisson point process of centers is A| - |
where | - | denotes the Lebesgue measure on R?.

e A probability measure v on (0, +00). This is the common distribution of the radii. We will
also consider a random variable R whose distribution is v.

We will denote the Boolean model by X (A, v,d) or . We will also say that X is the Boolean
model driven by the measure Av.

More precisely, the Boolean model is defined as follows. Let £ be a Poisson point process on
R? x (0, +00) with intensity measure A| - | ® v =| - | ® Av. Set

Sv.d)= ] Ble.n),
(c.et

where B(c,r) denotes the open Euclidean ball of R? with center ¢ and radius r. We refer to
the book by Meester and Roy [14] for background on the Boolean model, and to the book by
Schneider and Weil [18] and the book by Last and Penrose [13] for background on Poisson
processes. We also denote by S(c, r) the Euclidean sphere of R with center ¢ and radius r. We
write S(r) when ¢ = 0.
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Percolation in the Boolean model. If A and B are two subsets of RY, we set

{A <i> B} = {There exists a path in ¥ from A to B}

and

{0 PN oo} = {The connected component of X that contains the origin is unbounded}.

Let us consider the set
A={r>0:P0 <> o) =0},
and the associated critical threshold
Ac =SupA.

When A € A, all the connected components of X are almost surely bounded. We say that X
does not percolate. When A ¢ A, with probability one, one of the connected components of X is
unbounded. We say that ¥ percolates.

Assume in this paragraph that E(R?) is infinite. Then, for any positive A, with probability one,
¥ = R%. This can be shown easily by computing, for any r > 0, the probability that B(0, r) is
covered by one random ball of X. See, for example, Theorem 16.4 in [13]. In this case, the model
is therefore trivial from the percolation point of view: A = & and A, = 0. As a consequence, in
what follows, we will always assume that E(R?) is finite.

When E(Rd) < 00, the critical parameter A, is not degenerated, i.e., 0 < A, < +00 (see [9]
and the remark below Theorem 3.3 in [14]), thus this model of continuum percolation exhibits a
phase transition.

Background on percolation in Z¢. Percolation in the Boolean model can be seen as a contin-
uous analog of percolation in Z¢, a model that was first defined and studied by Broadbent and
Hammersley in the 50s, and has been widely studied in the last 60 years. Let us define it briefly.
We consider the graph with vertices Z¢ and we put an edge between two vertices if they are at
Euclidean distance 1. We declare each edge to be open with probability p, for some parame-
ter p € [0, 1], independently of each other. We consider the random graph G with vertices Z4
and with edges the set of the open edges. We are interested in connectivity properties of G. As
previously, if A and B are two subsets of RY, we set

{A JAN B} = {There exists a path in G from A to B}
and

{0 PN oo} = {The connected component of G that contains the origin is unbounded}.

We refer to the book by Grimmett [11] for background on percolation in Z¢. This model exhibits
a phase transition: the critical parameter

pczsup{p>O:IF’(O<i>oo)=O}
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is not degenerated (p. € (0, 1)). When p < p, all the connected components of G are bounded
(we say that G does not percolate), whereas when p > p, there exists a.s. a unique connected
component of G that is not bounded (we say that G percolates). Obviously, A, is the analog of
Pc in the continuous setting.

Other definitions of critical parameters are studied in the context of percolation in Z¢. Let C
be the connected component of the origin 0 in G, and |C| be the number of vertices in C. Let
A(n) =[—n,n]? and let dA (n) be its boundary. We define

Pe = sup{p >0: IP’(A(n) JLEN 8A(2n)) —0asn— 0}.

The definition of p, involves box-crossing probabilities. When p < p,, it is possible to initialize
renormalization arguments. We also define

Pe=sup{p > 0:E(|C]) < o0}.

It is well known that p. = p. = p.. This is the consequence of the following fundamental prop-
erty:

for all p < p., there exist constants A, B > 0 such that ]P’(O PLSN 8A(n)) <Ae Bn. (1)

These results are known as a sharp threshold property, and have first been proved independently
by Menshikov [15] and by Aizenman—Barsky [3]. Both proofs can be found in Grimmett’s book
[11], see Theorem 5.4. Very recently, Duminil-Copin—Tassion [7,8] and Duminil-Copin—Raoufi—
Tassion [6] gave two new proofs of the sharp threshold property. Their methods apply to a wide
class of models, as we will see in a few lines.

In fact the property p < p. is equivalent to the exponential decay of several probabilities. Let
us denote by |r| the number of edges in a path r, and define

L= sup{|r| : r starts at O and is an open s.a. path}
= sup{|r| : r is a s.a. path starting at 0 and r C C}.

Let D be the diameter of C, i.e., D = sup{||x — y|| : x, y € C} where || - || denotes the Euclidean
norm. Then it is known that the following properties are equivalent:

@ p<pe
(ii) there exist constants A, B > 0 such that P(0 PN AA(n)) < Ae~Bn;
(iii) there exist constants A, B > 0 such that P(|C| > n) < Ae~B";
(iv) there exist constants A, B > 0 such that P(L > n) < Ae™5";
(v) there exist constants A, B > 0 such that P(D > n) < Ae~Bn.
(vi) E[|C|] < o0.

The implication (i) = (ii) was stated in (1). The proof of (i) = (iii) is given in Grimmett’s
book [11] (see Theorem 6.75). Since £ < |C| and D < |C|, the implications (iii) = (iv) and
(iii) = (v) are trivial, thus (i) implies the exponential decays described in (ii), (iii), (iv) and (v).
Conversely, properties (ii), (iii), (iv) and (v) imply (vi) easily. Finally, Kesten proved in [12] (see
Corollary 5.1) that (vi) implies p < p., thus (vi) = (i).
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It worth noticing that the proof of (1), that is, (i) = (ii), is not easy, but it is much easier to
prove (vi) = (ii), that is, the following property:

if E(lCl) < 00, there exist constants A, B > 0 such that ]P’(O JLIN 8A(n)) <Ae B ()

This result has been proved by Hammersley in 1957. A modern version of his proof, relying
mainly on BK inequality, is given by Grimmett in [11] (see Theorem 6.1).

Subcritical properties in continuum percolation. As in the discrete setting, several subcritical
properties are of interest in continuum percolation. We denote by C the connected component of
Y that contains the origin and by |C]| its volume. By analogy with the discrete setting, we can
define the critical thresholds

o~

Ae =sup{r > 0:P(S(r) PN S(2r)) = 0as r — oo},
e = sup{A > 0:E(|C|) < oo}.

From
by . =
P(0 «— o0) = lim IP’(O <~ S(2r))
r—o00

we get

—~ )

A:={r>0:P(S(r) «<— S2r)) > 0asr — oo} C A
and thus

e < e

The following result is 1mpllclt in [9], and a proof is given in the Appendix of [10] (Theorem 11):
if E(R?) is finite, then Ais open and non- empty. In particular, A, and A, both belong to (0, +00).

If the radii are bounded, then A, = A, = Ac: the phase transition is sharp as in the discrete
setting, and it is linked to the following property, which is the analog of (1):

if L < A, there exist constants A, B > 0 such that IP’(O <i> S(r)) < Ae B, 3)

The first proof of the equality A, = relied on the analogous result in the discrete setting. We
refer to [14] for the proof (see Theorem 3.5) and references. Ziesche gives in [20] a short proof of
the equality A, = . for bounded radii, using the technics developed by Duminil-Copin—Tassion
in [7,8].

If the radii are unbounded, the exponential decay (3) cannot be true in general. Indeed,

P(0 <> S(r)) = P(3(z,5) €& : 0 € B(z, 5) and B(z,5) N S(r) # @)
>P(A@s) et s =zl +r)=1-e" ~ k@),

—> 00
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where
k(r) =E(card{(z,s) € £ 15 > |lzll +7}) = AE(|B(R — r)|Lr>,) = Avgr?P(R > 2r).

Here v, denotes the volume of the unit ball in RY. We deduce from this lower bound that if the
tail distribution of R does not decay exponentially fast, then (3) cannot hold.

However, this does not mean that the critical parameters A., ’):C and XC are not equal. Some
results have been obtained recently in this direction. Ahlbergh, Tassion and Teixeira gave in [1]
a very complete picture of percolation in the two dimensional Boolean model. In particular, they
established that A, = A, for the two dimensional Boolean model under a minimal integrability
assumption (E(R?) < 00), and a byproduct of their work implies that e = Ae if E(R*) < 00
for some positive €. See Theorems 1.1 and 1.3 in [1]. We also refer to [2] by Ahlbergh, Tassion
and Teixeira and [17] by Penrose for further results about percolation in the complement of
the Boolean model. Even more recently, Duminil-Copin, Raoufi and Tassion developed new
methods to prove sharp threshold properties in a wide class of models via decision trees, see for
instance [5,6] for applications to other models. Concerning the Boolean model, they proved in
[4] the following result: if E(R33) < oo, then A, = A.. They also proved that (3) holds as soon

as P(R > r) decays exponentially fast with 7, and they describe the decay of P(0 PN S(r))
when the tail of the distribution of R is heavy but nice. They obtain corresponding results about
percolation in the complement of the Boolean model.

Our approach. We aim at understanding the properties of C in the subcritical regime, with
as few moment conditions on R as possible. For that purpose, we introduce new quantities de-
scribing C. We denote by D the diameter of C. We denote by #C the number of random balls
contained in C. In other words, #C is the following cardinality:

#C = card({(c, ryeé:.ce C})
A chain of length n > 1 is a sequence ((c1,r1), ..., (cn, Fy)) of distinct points of & such that
Vie{2,...,n}, B(ci—1,ri—1) N B(ci, i) #D.

We say that the chain starts in A C RY if B(c1,r1) touches A. We say that the chain stops in
A C R?if B(cp, ry) touches A. We denote by £ the largest length of a chain starting in B(0, 1).
More precisely,

= sup{n >0:3x1,...,x, €& s.t. (xq, ..., Xxy) is a chain starting in B(0, 1)}. @

Obviously, D is the analog of D in the discrete setting, and both |C| and #C can bee seen
as analogs of |C| in the discrete setting. The variable ¢ is one possible analog of L. The study
of the quantity £ is less standard, but in our context it plays a crucial role, since we will prove
that the tail distribution of £ is the one that decays exponentially fast in the subcritical regime
with minimal integrability hypotheses on R. Note that, in contrast to what happens for similar
quantities in the discrete setting, the decay of the tail distributions of |C|, #C or D is not always
exponential in the subcritical regime. See Corollary 3 below.
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We investigate in this paper the connection between different percolation properties, such as

the behavior of P(S(r) PN S(2r)) as r goes to 0o, the integrability properties of |C|, #C and
D, and the tail of the distribution of £.

Main results. We state first the following result.

Theorem 1. Let s > 0. The following statements are equivalent:
For small enough ), E(|C|*/?) is finite.

For small enough ), E#C/?) is finite.

For small enough A, E(D?) is finite.

E(RYtS) is finite.

Moreover, if E(RY™*) is finite, then E(|C|*/%), E#C/?) and E(D*) are finite as soon as A € A.

In particular, if E(R*) = oo then E(|C|) = E#C) = E(D?) = oo for any A. Since we are
interested in the finiteness of those expectations, we will naturally suppose that E(R?*?) < 0o in
the following theorem, which is the main result of this article.

Theorem 2. Assume that E(R?*?) is finite. The following statements are equivalent:

1. P(S(r) <=> S(2r)) — 0 as r — .
2. There exists A, B > 0 such that, for alln > 1,

P(¢ > n) < Aexp(—Bn). 5)

3. E(DY) is finite.
4. E(|C)) is finite.
5. E#C) is finite.

The main contribution of our work is the proof of 4 = 2, that is, the fact that E(|C|) < oo
implies the exponential decay of ¢, and this will be the core of the paper (see Section 3.2). Note
that (5) does not imply that the decay of the tail of #C is exponential. One can for example prove
the following result, which is a simple consequence of Theorems 1 and 2.

Corollary 3. Let s > d. Assume E(R*) < 0o and E(RY™) = co. Let . € A = (0, A). Then
there exists A, B such that

P > n) < Aexp(—Bn).
However,

E(D*) =E(IC|*/?) = E(#C*/9) = o0.
Combining Theorems 1 and 2 one also gets the following corollary.

Corollary 4. Let s > d. Assume that E(RtS) is finite. The following statements are equivalent:
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P(S(r) <= S(2r)) — 0 as r — oo.

There exists A, B > 0 such that, for alln > 1, P(£ > n) < Aexp(—Bn).
E(D?) is finite.

E(|C|*/?) is finite.

E#C/?) is finite.

NS

The above results also yield equalities between some percolation thresholds. Such equalities
were already proven in the case where R is bounded. We refer to Sections 3.4 and 3.5 of [14]
and references therein for such results.

The proof of Theorem 1 is given in Section 2. The proof of Theorem 2 is given in Section 3.
Corollaries 3 and 4 are straightforward consequences of Theorems 1 and 2, thus no additional
proof is needed.

2. Proof of Theorem 1

The proof of Theorem 1 is divided into two parts. In Section 2.1, we prove the following result.

Lemma 5. Let s > 0. If E[RY™] < 0o and ) € A, then E(|C|*/?), E#C*/?) and E(D*) are
finite.

Section 2.2 is devoted to the proof of the following result.

Lemma 6. Let s > 0. If E[RYT5] = oo then for every 1 > 0, E(|C|*/?), E#C*/?) and E(D*)
are infinite.

Theorem 1 is a straightforward consequence of Lemmas 5 and 6.

2.1. Proof of Lemma 5

We first establish the following result.

Theorem 7. Let s > 0. Assume E(RITS) < co. Let A € A. Then
o b
/ ots*lIP’(S(ot) <> S(2a)) do < 00
0

and
E(DS ) < 00.
The result is implicit in [9]. We choose to give a detailed proof using intermediate results in

Appendix A in [10] which themselves rely on results in [9].
Let us recall some notation from [9] or [10]. Let « > 0.
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e X (B(0, a)) is the union of random balls of the Boolean model with centers in B(0, «).

e G(0, @) is the event “there exists a path from S(«) to S(8«) in X (B(0, 10a))”.
o IT(x) = P(G(0,)).

Set
e(a) = / rdv(dr). (6)
[er,+00)
Note that, when E(R*) is finite,
o
f o le(a) da < 0. 7
0
The following proposition is stated in the same way in [10] as Proposition 12 in Appendix A.

Proposition 8. There exists a constant K = K (d) such that, for any o > 0,

M(e) < P(S(@) <> SQa)) < KTI(a/10) + 1K e(a/10), 8)
M(10e) < KM () + 1K e(a), 9)
M(a) < AKa?. (10

Proof of Theorem 7. This is a consequence of Proposition 8 above and Lemma 3.7 in [9].
Showing how to apply Lemma 3.7 would not be much shorter than adapting the proof in our
context. Therefore, we choose to give a full proof. Let s > 0. Assume E(R?™*) < oo and let
rEA. By (8), IT(x) tends to 0 as « tends to co Therefore, we can fix ¢ large enough such that,
for all @ > a/10,

1
I0°KTI () < R

Then, for any o > g, using (9) and the definition of «y,

o o o
frs_ln(r)drf/ rs_lKl'[(r/10)2dr+/ rIAKe(r/10)dr
o o

0 0

] a/10 ' o0
< 10A/ rHKn(r)zerr/ r~IAKe(r/10)dr
ap/10 o

1 a/10 fe's]
< —/ rs_ll'l(r)dr+/ r*IAKe(r/10)dr.
2 Jay/10 o

Therefore, for any large enough «,

[ 1 [« 1 [ o
/ P dr < 5/ rS*IH(r)dr—i-E/ rS*IH(V)dr‘f‘/ r*1hKe(r/10)dr.
(07

0 ap/10 a0 %)
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Then, rearranging and using (7),

o Qg [e%e}
/ rIGr) dr 5/ r () dr +2/ r*'AKe(r/10)dr < oco.
o7 o

0 0/10 oo

Therefore,
oo
/ P dr < 00
oo
and thus
o0
/ P dr < oo
0

By (7) and (8), this yields the first required result. The other result then follows from the fact
that, for any o > 0,

(D > 4o} C {S(@) <= SQa)). -
Proof of Lemma 5. We suppose that E(RY**) < 0o and A € A. By Theorem 7, we know
that E(D*) < oo. Since C C B(0, D), this implies E(|C|*/?) < oo. It remains to prove that

E#CY/?) < 0.
Let k¥ > 0 be such that

AV Kd=—,
)

where vy denotes the volume of the unit ball in R?. For every u > 0, we have

P#C > u) <P(C C B(0,xu'/") and #C > u) + P(C ¢ B(0, xu'/?))
<P(#{(c,r) €& :ce B(0,ku'’?)} > u) +P(D > xu'/?). (11)

Since #{(c, r) € & : ¢ € B(0, ku'/?)} is a Poisson random variable with parameter /2, we obtain
1
P(#{(c,r) €& :ceB(0, Kul/d)} >u) < exp(u(z - ln(Z)))
and thus
oo S s
/ du Euﬁ_lﬂ”(#{(c, ryeé:ce B(O,Kul/d)} > u) < 00.
0

Since E(D?) < 0o, we have
o0 S s
f du Euﬁ_lP(D > /cul/d) < 0.
0

We conclude by (11) that E#C/?) is finite. O
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2.2. Proof of Lemma 6

Set
A= sup{r >0:3ce B(0,r/2)s.t. (c,r) € E},

with the convention A = 0 if the set is empty. Note that B(0, A/2) is covered by X. We first state
the following preliminary result, which is essentially implicit in [9].

Lemma9. Let A > 0 and s > 0. Assume that E(RY*S) is infinite. Then E(A®) is infinite.

Proof of Lemma 9. For any a > 0,
P04>a):1—%mp(—Aw2ﬂ</ rdeﬂ).
(a,+00)

If E(RY) is infinite, then P(A > a) = 1 for all @ > 0 and thus A = 400 almost surely and
therefore [E(A%) = oo.
Assume henceforth that E(R?) is finite. Then

o0

P(A>a) ~ )»vd27d/ rdv(dr).
a— (a,+00)
Therefore, for some constant y > 0, for all a > 0,

P(A >a)> y/ rdv(dr)
(a,+00)

and then

E@ﬂ:/ dasa’ 'P(A > a)
(0,400)

zy/ dasa“]/ v(dr)r?

(0,400) (a,+o0)

:y/ v(dr)rdf dasa*™!
(0,400) 0,r)

= y/ v(dr)rdts
(0,+00)
_ yE( Rs+d)
which is infinite by assumption. ([

Proof of Lemma 6. Let A > 0 and s > 0. We suppose that E(R*%) is infinite. By Lemma 9,
we obtain that E(A%) = co. Since B(0, A/2) is covered by X, we know that D > A and |C| >
vgA?/2¢, thus (D) = oo and E(|C|*/?) = oco. It remains to prove that E(#C*/?) = oo.
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Let rg > 0 be such that P(R < rg) > 0. Set
Ao, y=A ifA>rp and A.,,=0 otherwise.

In other words,
Ay = sup{r >ro:3ce B(0,r/2) st (c,r) € E}

with the convention A ,, = 0 if the set is empty. Note that B(0, A~,,/2) is covered by X and
that A ,, is measurable with respect to &-,) =& N RY x (rg, +00). Set

N =card({(c,r) €§:c € B(0, A~yy/2) and r < ro}).

d

Sro Where

Conditionally on &-.,,, N is a Poisson random variable with parameter o A
a=AP(R < ro)vg/2¢ > 0.

But as B(0, A-,,/2) is contained in X, any random ball centered in B(0, A~ ,,/2) is contained
in C. Therefore

#C >N
and thus
E#C/?) > E(N*/4) = E(E(N*/?|&-,)).

Let wo be such that, for any pu > o, if X () is a Poisson random variable with parameter wu,
then P(X (i) > u/2) > 1/2. Then,

E(#Cs/d) = ]E(E(Ns/d|é>r0)]laAi,0 ZMO)

1 otA‘i, s/d
> E<§< 2 O) 10(Airozl/«0> Zﬂ]E(AirO]laAi’OZMO)’

where

as/d
B = ylts/d”

To end the proof, it is therefore sufficient to check that E(A‘;ro) is infinite. But this is a conse-

quence of the infiniteness of E(A®) obtained by Lemma 9. ]

3. Proof of Theorem 2

3.1. Preliminary results

For any r > 0, we denote by C(r) the connected component of ¥ U B(0,r) which contains
B(0,r). If A and B are two subsets of RY, we denote by A 4+ B the Minkowski sum of A and B
defined by

A+B={a+b,ac A, be B}.
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Lemma 10. Let A > 0. Assume that E(|C)|) is finite. Then
E(|C(1) + B(0,1)|) < oo.
Proof. This is a consequence of FKG inequality, see, for instance, Theorem 2.2 in [14]. Set
p=P(B0O,1)C %)

and note that p is positive. For any x € R, using FKG inequality in the third step and stationarity
and definition of p in the fourth step, we get

P(x € C) = P({0} <= {x})
> P({B(0, 1) <> B(x, D} N {B©, 1) c =} N {B(x,1) c T})
> P(B(0, 1) <= B(x, ))P(B(, 1) C T)P(B(x, 1) C X)

= p*P(B(0, 1) <> B(x, 1))
= p*P(x € C(1) + B(0, 1)).

Therefore,
E(|C(1) + B0, 1)]) =/ dxP(x e C(1) + B(0, 1)) < p_2/ dxP(x € C) = p2E(|C]).
R4 R4
As E(|C]) is finite, the lemma is proven. (I

Lemma 11. Let K = K(d) be such that, for any r > 0, the ball B(0,r) can be covered by
K (14 )¢ balls of radius 1. Let A > 0. Let r, s > 0. Then

/Rd dxP(B(0,r) <= B(x,5)) =E(|C() + B, s)))
<K*(1+n?1+)E(]C) + B0, 1)]).
Proof. Write
E(|C(r) + B(0,s)]) = /Rd dxP(x € C(r)+ B(0,s)) = /Rd dxP(B(,r) & B(x,s)).

Cover B(0, r) with at most K (1 + r)d balls of radius 1. Cover B(x, s) with at most K (1 + s)d

balls of radius 1. If {IP(B(0, r) PN B(x, s)} holds, then there exists a path in £ from one of the
balls that cover B(0, r) to one of the balls that cover B(x, s). Using union bound, stationarity
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and a change of variable, we thus get
E(|C(r) + B(O, 5)|) < K2(1 +r)2(1 +s)2/ dxP(B(0,1) <= B(x, 1))
R4

=K*(1+ (1 +9)7E(|C(1) + B(O, 1))).

The lemma is proven. U

3.2. Proofof4 =— 2

This is the main part of the proof. For any n > 2, any r, s > 0 and any x, y € R? we consider the
event

Lﬂ('x5r?yas)

= {There exists a chain of length n — 1 starting in B(x, r) and stopping in B(y, s)}

and we set
ay(r, s) = /Rd dyP(L,(0,r,y,5)). (12)

Recall that R is a random variable with distribution v. Let S;,i > 0 be independent copies of
R+ 1.

Lemma 12. Forany A > 0,any p > 2 and any k > 1,
2\k
Pt > kp) < (M[E(a,(S1, 2%)]")".

S.etco=0andrp=1.Let L >0, p>2and k > 1. We will use BK inequality, see the main
theorem in [19] (and the remark (iii) above it concerning the choice of the definition of disjoint
occurrence of increasing events). Before stating the inequality, let us recall informally some
notations. The BK inequality apply directly to increasing events living on bounded region, thus
define

There exists a chain ((x1, 1), ..., (xp,—1,7p—1)) of length p — 1
L;(x, ry,s)= starting in B(x, r) and stopping in B(y, s)

st.foralli e{l,...,p—1},x; € [-n, n]?

If ((ci, ri))1<i<k are points of RY x (0, +00), we say that the increasing events L, (c;—1, ri—1,
ci, ri) (respectively LZ (ci—1,ri—1,¢i,1i)), i € {l,...,k}, occur disjointly if there exists k chains,
each of length p — 1, using in total k(p — 1) distinct random balls such that, foralli € {1, ..., k},
the ith chain starts in B(c;—1, r;—1) and stops in B(x;, r;) (respectively, and all the centers of the
balls of these chains belong to [—n, n]¢). We denote these events by

Ly(co,ro,c1,71) 00 Lp(ck—1,7%—1,Ck, %) and
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L, (co,ro,c1,71) 0+ 0 L} (Ch—1, Tk—1, Ck, Tk)
or simply by

n
oL,(ci—1,ri-1,¢i,ri) and oLy (ci—1,ri—1,Ci, 1i).
l 1

By BK inequality, for all » € N we have

k
P(L"(co. 7o, c1,71) 0 -+ 0 L' (ck—1. k-1, ek 1)) < [ [P(Lo(cimrs rimn, civ 1)),
i=1

Taking the limit as n goes to infinity, we obtain

k
P(L(co,r0,c1,71) 0+ 0 Lp(Chm1,Tk—1, ks Tk)) < l_[]P)(Lp(Ci—l»Vi—la ¢i,ri))- (13)
i=1

If € > kp, then there exists a chain of kp distinct balls starting in B(0, 1). Taking one ball every
pth balls in this chain, we get a sequence (cy, r1), . .., (ck, rx) of distinct points of £ such that,
with a slight abuse of notation, the event

oLy(ci—1,ri—1,¢Ci, i)
1

holds for & \ {(c1,71), ..., (ck, rt)}. Therefore, again with a slight abuse of notation,

P(EZkP)SE Z ﬂ(_)Lp(C,'l,rl'1,Ci,ri)(g\{(Clarl)s"-3(ckvrk)}))-

(c1.71)5.. (ck i) €E distinct
From Slivnyak’s theorem, see Proposition 4.1.1 in [16], we get

P(E = kp) < A"/ dei - dck/ b(dr) - (dr)P(oL p(Cio1. riot. ci ).
(]Rd)k (0,+OO)1‘ i
By (13), this yields

k

P >kp) < )»kf dey--- de/ v(dry)---v(drg) HP(Lp(Ci—l,ri—l,Ci, ri)).
Ry (0,400t i

Using stationarity and (12), we then get

k
Pezip < [ v v [Tapeionr.

k
(0,400) i1

Distinguishing according to parity, we get

pezip < [ vamevan [T et [T a6,

k
(0.+00) 1<i<k,i odd I<i<k,i even
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Then, by Cauchy—Schwarz inequality,
P(Lip(1) <254, () By (K),

where

12
Ap(k) = |:/(0’+oo)k v(dry)---v(dry) l_[ ap(ri_l,rj)z]

1<i<k,i odd

and

1/2
B,,(k):[/ vdr)--vdr) [ ap(ri_l,ri)2:| .
(0,+00)k

1<i<k,i even

Let us get rid of the (easy but annoying) special case ro = 1 as follows. Recall that R is a random
variable with distribution v and that S;,i > 0 are independent copies of R + 1. As a,(r, s) is
non-decreasing in r and s, we have

11/2
A,;(k)s[E( I1 ap(sm,sz»f)

1<i<k,i odd
and
~1/2
Bp(k)f[JE< I1 ap(si_l,si)z)
1<i<k,i even -
As (S;)i>0 is an i.i.d. sequence, we get
/2
Ap(k) By (k) < [E(ap(S1, $%)]
and then
1/2\k
P> kp) < (A[E(a,(S1, 9]
The lemma is proven. O

Recall that ¢ is defined by (4).

Lemma 13. Ler A > 0. Assume that E(R?) and E(|C|) are finite. Then £ is finite with probability
one.

Remark. We could remove the assumption E(RY) finite, as it is a consequence of the finiteness
of E(|C)).

Proof. Let 1 > 0 be such that ¢ is infinite with positive probability. We aim at proving that
E(|C]) is infinite. For any n > 0, set

o= |J Ben.

(c,r)e&r<n
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If 1 is small enough, then X<, does not percolate. Indeed, X<, is a Boolean model driven by the
measure

Av(~ N (0, n]).

We can therefore couple X<, with the Boolean model E;n driven by the measure

Av((O, n])(S,]
in such a way that

< C 2L,
But

0! %,
is a Boolean model driven by
A ((0, n1)ns:.
Therefore, as soon as
(0, n])n? < re(81.d),

n! Ei’n does not percolate, thus Zin does not percolate and then X <, does not percolate. In the
remaining of the proof, we fix 7 > 0 such that X<, does not percolate.

Let C-, denote the union of all the random balls of C whose radius is greater than n. We will
repeatedly use the following property, that holds since E(R?) is finite: almost surely, whatever
the bounded region B of R we consider, the number of random balls of ¥ that touches B is
finite. If £ is infinite, then for any n there exists a chain ((c}, ), ..., (c;, 7)) of balls starting
in B(0, 1). For all n the ball B(c{, r{') touches B(0, 1), but by the previously stated property we
know that a.s. there exists only a finite number of balls of X that touches B(0, 1), thus an infinite
number of those balls B(c}, r]') are equal to the same ball that we will denote by Bj. In other
words, there exists an infinite number of chains of arbitrarily large length starting in Bj. But by
the same property, we know that a.s. there exists only a finite number of balls of X that touches
B(0, 1) U By, thus an infinite number of those chains (with arbitrarily large length) use a common
first ball of X that we denote by B>. By induction, we construct an infinite chain of distinct balls
(Bi = B(xj, si),i > 1) starting in B(0, 1). Suppose that only a finite number of the radii s; are
bigger than 7. Then there exists an infinite chain of balls of radii smaller than or equal to 7. By
the previously stated property, we know that a.s. this infinite number of balls cannot stay in any
bounded region, thus X<, has to percolate, which is absurd by our choice of 1. We conclude that
an infinite number of these balls (B; = B(x;, s;),i > 1) satisfy 5; > 1. A.s. these balls cannot
stay in any bounded region, thus up to extraction we obtain a sequence (c;, r;);>0 of points of &
such that, foralli > 1,

B(ci,ri) CC, lleill = llci—ill +1,  ri =n.

Therefore, |C| = oo almost surely on the event {¢ = oo}. As this event occurs with positive
probability, we get E(|C|) = oco. (]
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Lemma 14. Let A > 0. Assume that E(R*) and E(|C|) are finite. Then there exists p > 2 such
that

1/2
ME(ap(S1,5%)]* < 1.
Proof. As E(|C)) is finite, £ is almost surely finite by Lemma 13. For any » > 0, B(0, r) can be
covered by a finite number of balls of radius 1. Therefore, by stationarity, the maximal number
£(r) of balls in a chain starting in B(0, r) is almost surely finite. As a consequence, for all r > 0,
P(t(r) = p) >0 as p— oo.
Thus, forallr,s >0and y € R,

P(L,(0,r,y,5)) >0 asp— oo,

as L,(0,r,y,s) C{€(r) > p — 1}. Moreover, forall r,s >0, y € R4 and p =2,

P(L, (0,7, y,5) <B(BO,r) <= B(y,s)). (14)

But, by Lemma 11,
/d dyP(B(O.r) <= B(y,5)) < K21 +n¢(1+)E(|C) +BO. D). (15
R

Moreover, as E(|C|) is finite, we get
E(|C(1) + B(0, 1)]) < o0 (16)

by Lemma 10. Therefore, by dominated convergence theorem, for any r, s > 0,

/ dyIP’(Lp(O,r,y,s)) -0 asp— o0
R4

that is, using Definition (12),
ap(r,s) —> 0 as p— oo.

By (14) and (15),
ap(S1, $) < K2 (1+ S+ SH)YE(|[C 1) + B(O, D).

Using (16) and the finiteness of E(R??) we get that the square of the right-hand side of the above
inequality is integrable. Using dominated convergence theorem again, we then get

E(a[z,(&, Sz)) —0 asp— oo.

The lemma is proven. ]
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Proof of 4 = 2. By Lemma 14, there exits p > 2 such that

= A[E(ap(S1, $2)%)]* < 1.
By Lemma 12, for any £ > 1,

P(¢ > kp) < «*.
Therefore there exists A, B > 0 such that, for any n > 1, P(£ > n) < Aexp(—Bn). U

3.3. Proof of the others implications

Proof of 2 — 1. Let K = K(d) be such that, for any r > 1, the sphere S(r) can be covered
by Kr¢~! balls of radius 1. Let » > 1. Let us first prove

P(S(r) <=> S(2r)) < P(H(r)) + Kri= Pt > V/7/2), (17)
where

H(r)={3(c.s) €& :5 > /r and B(c,s) N B(0,2r) # &}.
Indeed, if {S(r) <i> S(2r)} holds, then there exists a chain of random balls from a point of S(r)
to a point of S(2r). If moreover H (r) does not hold, then the number of balls of this chain is at
least /7 /2. The sphere S(r) can be covered by Kr?~! balls of radius 1 and the starting point of

the chain is in one of these balls. Using the union bound and stationarity, we get (17).
As

P(¢ > /r/2) < Aexp(—B+/r/2),
we get
Kré Pt > \/r/2) > 0 asr— . (18)

Furthermore,

P(H(r)) <E(card[{(c,s) € & : s = +/r and B(c,s) N B(0,2r) # &}])

< x/ va2r + $)%v(ds)
[V/F,00)

IA

x/ va (252 +5)v(ds),
[V/r,00)

where vy denotes the volume of the unit ball of R4 Therefore
P(H(r)) >0 asr— oo. (19)

The result follows from (17), (18) and (19). U
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Remark. Replacing /r by ar/logr for some big enough « in the definition of the event H (r),
and replacing accordingly the event {£ > \/r/2} by {£ > logr/(2a)}, we could weakened the
hypothesis IE(RZd) < oo to E(Rd (log R)#) < oo for some B, but only for the implication 2 = 1.

Proof of 1 = 3. This is a consequence of Theorem 1. |

Proof of 3 =— 4. Note that C is a subset of B(0, D). As a consequence, |C| < vdDd . The
result follows. O

Proof of 4 <= 5. There exits actually simple inequalities between E(|C|) and E(#C). Using
Slivnyak’s theorem, see Proposition 4.1.1 in [16], we get

E#C) = E(Z 1cec)

cex

=A/ dcf v(dr)IP’(ceC(éU(c, r))),
R4 (0,+00)

where C (£ U (c, r)) denotes the connected component containing the origin in the Boolean model
with the extra ball B(x, r). Thus,

E#C) = Af dcf v(dr) ]P’(B(c, r) touches 0 or B(c, r) touches C)
R4 (0,4-00)

=)\./ dc/ U(dr)]P’(ceB(O, r)U(C—I—B(O, r)))
R4 (0,400)

),

where R is independent of £ and where the distribution of R is v. Thus,

=AE(|B(0, R)U (C + B(0, R))

AE(|C|) <E®#C). (20)
Moreover, using Lemma 11,

E#C) < A E(RY) + AE(|C(1) + B(0, R)|)

< MgE(RY) + 2K*2/E([1 + RI))E(|C(1) + B(0, 1)]). @1
But, by Lemma 10, E(|C (1) 4+ B(0, 1)) is finite. As E(R?) is also finite, the equivalence follows
from (20) and (21). O
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