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Abstract We study the threshold & > 2 contact process on a homogeneous tree
T}, of degree k = b + 1, with infection parameter A > 0 and started from a prod-
uct measure with density p. The corresponding mean-field model displays a discon-
tinuous transition at a critical point AEAF(/{, f) and for A > )»ICV'F(/(, f) it survives
iff p > pMF(k, 0, 1), where this critical density satisfies 0 < pMF(k,0,21) < 1,
lim; o0 inIF(K, 0,1) = 0. For large b, we show that the process on T, has a
qualitatively similar behavior when A is small, including the behavior at and close
to the critical point A;(Tp, 0). In contrast, for large A the behavior of the process
on T} is qualitatively distinct from that of the mean-field model in that the crit-
ical density has p.(Tp, 0, 00) = limy— oo pc(Tp,0,A) > 0. We also show that
limp— 00 DA(Tp, 0) = Pg, where 1 < O < O3 < ---, limg_ oo P9 = o0, and
0 < liminfy_ oo %=V p (T}, 6, 00) < limsup,_, o, %€~V p (T}, 6, 00) < o0.
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514 L. R. Fontes, R. H. Schonmann

1 Introduction and results
1.1 Preliminaries

Threshold contact processes form a natural class of interacting particle systems (see,
e.g., [8] for background to the area). They are most naturally defined on a graph or
oriented graph G = (V, E). In both cases V is an arbitrary countable set, whose
elements are called vertices or sites. When G is a graph, E C {{v,u} : v,u € V}is
its set of edges, also called bonds. When G is an oriented graph, £ C V x V is its set
of oriented edges, also called oriented bonds. We denote the influence neighborhood
of v e Vin G by

N {ueV:{v,u} e E}, if Gisa graph,

G = {ueV:(,u) € E}, ifG isan oriented graph.
The degree of the site v € V is the cardinality of N . The threshold 6 contact process
on G is now defined as the Markov process on {0, 1}V with flip rates at v € V at time
t > 0 given by
e [ flipstoOatrate I.
e O flips to 1 at rate A in case there are at least 6 sites of N , in state 1 at time 7,

and at rate O otherwise.

The parameter A > 0 is called the infection rate. The state of the process at each site at
each time is called the spin at that site at that time. A spin O is interpreted as a vacant
or healthy site, while a spin 1 is interpreted as an occupied or infected site. It is well
known (see, e.g., Chapt.I of [8]) that such rates define a unique Markov process. Note
that the flip rates above are attractive (see Chap.III of [8]), a property that has many
consequences.

When 6 = 1, the threshold contact process is easier to analyze, among other reasons
because it has an additive dual process. (In this dual process infected sites become
healthy at rate 1, and they infect simultaneously all their neighbors at rate A.) The
behavior of the process is not expected then to be qualitatively different from that of
the much studied (linear) contact process (see Chap. VI of [8] and Part I of [9]). For this
reason we will focus in this paper on the cases 6 > 2, which are more challenging and
do present a different qualitative behavior. As we will explain in the next subsection,
this difference in behavior is indicated by the associated mean-field model. In the end
of this introduction we will review some results about threshold & > 2 and related
models, from [2,4-6,10].

For coupling purposes, it is convenient to construct the process using a system of
Poisson marks. For this purpose, associate to each site in V two independent Poisson
processes: one with rate 1, and one with rate A. Mark the arrival times of the former
with symbols D (for “down”) and those of the latter with symbols U (for “up”’). Make
these Poisson processes independent from site to site. Use the marks now in the obvious
way, to define the process: A spin 1 at site v flips to O when it encounters a D mark
there; a spin 0 at site v flips to 1 when it encounters an U mark there and at least 6
neighbors of v have spin 1 at that time. The probability space on which these Poisson
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Threshold contact processes 515

processes are defined will be large enough to accommodate the process started from
arbitrary initial configurations.

We will denote by (ng’ 9. =0 the process started from a random distribution
picked according to law w at time 0. When p is product measure with density p we
will use the notation (’75,9, i - When there is no risk of confusion, G, 6 and A may
be omitted from the notation.

The point mass on the configuration with all sites in state i € {0, 1} will be denoted
8¢.i- The distribution §¢ g is trivially invariant for the threshold 6 contact process, when
6 > 0. By attractivity, an’ 9.1 = VG650, AS T — 00, where = denotes convergence
in distribution, and vg g, is called the upper invariant measure.

We say that the process started from the distribution p dies out when ngﬁ’ et =
8G.0, as t — oo. When this happens for every p, we simply say that the process dies
out. Attractivity implies that the process dies out precisely when vg ¢, = 6G,0. When
the process does not die out, we will say that it survives.

Forv e V, set

Pl 0@ =P (s 5 (0 =1).

We will use for pg 9. ,(v) the same conventions on notation as for ng 9.t Also, when

G is such that pG 0.0 ,(v) does not depend on v, we will omit v from this notation.
The critical point for the threshold 6 contact process on G is defined by

*e(G, 0) = sup{A 1 vG.0,5 = 86,0}
= sup {k :foreachv e V, plG,O,A;t(U) —0Qast — oo}

Clearly, the convergence of plG 0., (v) to 0 cannot be faster then exponential.
Explicitly:

Pé;,a,x;z(v) > IP(there is no D mark at v from time O to ¢) > e ™", (1.1)
for ¢+ > 0. It is natural to define
Aexp(G, 0) = sup {1 : foreachv € V, p(l;’g’k;l(v) — 0 exponentially fast as  — oo}.
Obviously
hexp(G, 0) = Ac(G, 0),

and it is interesting to decide when equality holds.
Even when the prOCCSS'Sl:ll‘VlyeS,'lt may happen that for small P> '0, NG.6.5u =
8G.0,ast — oo. By attractivity, if this happens for some value of p, it will also happen
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516 L. R. Fontes, R. H. Schonmann

for smaller values of p. This leads to the following definitions:

pe(G,0,2) =sup{p €[0,1]: ”é,e,x;t = 86,0, ast — oo}
=sup{p €[0,1]:foreachv e V,pl ,, (v) > Oast — oo},
Pexp(G, 0, 1) = sup {p €[0,1]: foreachv e V, pg,a,x;t(”)
— 0 exponentially fast as 1 — oo}.
As above, obviously
pexp(G, 97 )\') S pC(G7 9’ )")7

and again it is interesting to decide when equality holds.

When (ng 0.1:;) survives, itis natural to ask if it converges in distribution as t — 0.
This is in general a difficult question, but the following provides a partial answer and,

as a by-product, an estimate on p.(G, 0, 1).

Proposition 1 For any G, 6 and A, for p > A/(A + 1),
e gat = VGO0 AST—> 00, (12)

Therefore, if the process survives for a certain value of A, then

A
pe(G,0, 1) < T (1.3)

Proof Let B¢, be the product measure with density p. For any 6 > 0, the threshold
6 contact process is stochastically dominated by the threshold O contact process. This
latter process is simply an independent flip process whose unique invariant distribution
is BG,»/(.+1)- Hence, for p > A /(A + 1),

VG0 = ﬂG,A/(A_+]) < ,BG’[, < 3(;’1, stochastically.

But as t — oo, we know that nUGG‘;’i,[ = Vg.0.2 and nb 03 = VG0, Therefore
(1.2) also holds. O
Remark on case 6 = 1: In that case, duality can easily be used to show that in

Proposition 1, (1.2) holds for every p > 0 and hence (1.3) can be replaced by
pC(G7 97 )‘-) = O

1.2 The mean-field model

When G is regular of degree « (i.e., each site has « neighbors), it is natural to compare
the evolution of the threshold contact process on G with a corresponding “mean-field”
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Threshold contact processes 517

evolution. By this we mean the evolution of a deterministic density (,o)l(weF ’f,t) >0, which
is governed by

d PMFp MF, p ME.p \ p: F.p
vt =—pt (1= oL ) Bin (e olyl 0) . (14)

.. MF
with ,okﬂ”f;o = p, and where

Bin(k, x. 0) = Z('f)xi(l —x)ei
l

i=0

is the probability that a binomial random variable with « attempts and probability of
success x is larger than or equal to 6.

To explain the origin of this mean-field evolution and its relationship with the
threshold contact process on G, we observe that from the definition of that process,
foreachv € V,

p
dt 'OG 0.3:0(V) = =PG5, (V)

+ AP (100 =0, #{u e Noy iy, 0 =1} 26).

One then obtains (1.4) if one pretends that the « + 1 random variables ﬂf; 03V,

nG e L), u E NG v, are i.i.d., with common density ,o F.p

K,0,\;t"
Trivially, p P, 9 A , =0, forall# > 0. When p € (0, 1], it clearly follows from (1.4)
that p,l(vlg f,t > pe~! > 0, for all t > 0. It will then be convenient to rewrite (1.4) as
L roa (0MF2 ) = 1 (. 0.3 M7 15
21 P8\ Peot) = (K’ P Pieo ) (1.5)
where

1_
H(c,0,%: x) = —1 + A—Bin(k, x,0). x € (0. 1].

Note that when 6 > 2, then 0 < Bin(k, x, ) < (/(2/2)x2, and hence

lim H(k, 0, A; x) = —1. (1.6)
XN\ 0

Also important are the elementary facts that H (k, 6, A; x) is continuous in x and in A,
H(k,0,1;1) = —1, H(k,0,0; x) = —1, and, provided x > 0, for each x € (0, 1),
H (k, 6, A; x) is strictly increasing in A, with lim;_, o, H (k, 8, 1; x) = 00
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518 L. R. Fontes, R. H. Schonmann

These facts motivate the definition of the critical point

ASAF(K,O) = sup{k >0: sup H(k,0,Xx;x) < O} ,
x€(0,1]
and the critical density
PMEe,6,0) = inf{x € (0,1]: H(x, 6, X; x) > 0}.

Note that the facts above imply that, when k > 6 > 2,

0 < Mk, 0) < oo,
and

0 < pMFae,0,0) <1 for x> 2MF(k, 0).

Moreover pg/[F(/c, 0, )) is strictly decreasing in A > XICVIF(K, 0), with

lim P, 0,0) =0. (1.7)
Define

DMF (i, 9) = {(/\, p) €10,00] x [0,1]: & < AMF(e, 8) or p < pQ‘F(K,e,A)}.

Proposition 2 For every k > 6 > 2, the following dichotomy holds.
In case (1, p) € (DMF(k, 6))°,

oot = pM.0.0) >0, forallt >0. (1.8)

In case (A, p) € DME (i 6), then for some C € (0, 00),

pe! < piwé:f[ < Ce™', forallt>0. (1.9)

In particular, a discontinuous transition happens at AE/IF (x,0).

Proof The only statement that requires explanation is the upper bound in (1.9). To
prove it, note first that (1.5) implies that when (A, p) € DMF (i, 0) we have
lim; oo p}(VIOF f , = 0. Using (1.5) a second time now, this time in combination with

(1.6), shows that for any € > 0, there is C’ € (0, co) such that

p,lc\f[;’){zt < Cle™1=9% " forallt > 0.
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Threshold contact processes 519

Using this estimate in combination with (1.4) now yields, since 8 > 2,

d wF MF i “a(1—
Epm’k”;t < —Deo i +k?(c/)2€ 21—

Multiplying by ¢, we obtain

d MF K2 -

S (enih) = 2 enretizor,
Supposing € < 1/2, integration in ¢ from O to s yields

s
2
MF, « o
espf(ﬂ,)f);s — P = /)»E(C/)ze (1 Ze)tdl

0
00

2
< / A%(C/)ze_(l_ze)’dt =C" < .
0

(1.9) follows, with C = C” + p. O

It is easy to see that )\E/IF(K, #) — 0, as k — o00. The rate at which this con-
vergence occurs is also easily identified from standard facts about convergence of
binomial distributions to Poisson distributions. For this purpose extend the definition
of Bin(k, x, ) to be 1 when x > 1, and observe that straightforward computations
then yield

i
Bin(k, y /&, 8) — Poisson(y.0) == > ¢ 7L ask - oo, (110)
= i!
uniformly in y > 0. The corresponding limit for the function H (k, 6, A; x) is

Poisson(y, 0)
Hk,0,0/k;v/k) > —1+p—————, ask — 00,
14

uniformly in y > 0, for each ¢ > 0. From this it is easy to derive

lim kAMF(kc,6) = By = inf — L (1.11)
K—00 y>0 Poisson(y, 0)
The constants @y can easily be shown to satisfy
l<®) <P3<--- and lim Py = oo.
60— 00

Remarkon case = 1:Inthis case, incontrast to (1.6), we havelim\ o H («, 0, A; x) =
—1 4 Ak It is an instructive exercise to use this fact and the bound H(x, 0, A; x) <

@ Springer



520 L. R. Fontes, R. H. Schonmann

—1 + Xk, for x > 0, to analyze the behavior of the mean-field model in this case. In
contrast to Proposition 2, one finds a continuous transition at )\.CMF(K, 1) = 1/k, with
p‘l:VIF(K, 1,X) = 0 for all A > AIC\AF(K, 1). The analogue of (1.11) is also true, with
o, =1.

1.3 Results for the process on homogeneous trees

We will study threshold contact processes on the homogeneous tree Tj, of degree
b+1.

Our first result provides conditions for survival of the process on T; based on the
survival of the mean-field model with x = b (note: notk = b+ 1) and A/(A + 1) in
place of A.

Theorem 1 Ifb > 2 and 6 > 2 are such that Aﬁ”(b, 0) < 1, then

MME @ 0)
Ae(Tp, 0) < —<—~ , 1.12
and for » > AME (b, 0) /(1 — 3MF (b, 6)),
Pe(Tp, 0,2) < pXF (b, 0,1/0.+ 1) < 1. (1.13)

Since we know that limp_; AE/[F (b,0) = 0, the hypothesis of Theorem 1 are
satisfied when b is large. Moreover, combining this theorem with (1.11), we learn that

lim sup bA(Tp, 8) < Dg. (1.14)

b—o00

This result will be sharpened in Theorem 3 below. In our approach to the proof of
Theorem 3, we will prove first the somewhat technical Theorem 2 below. Note that
thanks to (1.14), this theorem covers the behavior near A (T, ), when b is large. This
theorem should be compared to Proposition 2.

Theorem 2 For each 6 > 2 and A € (0, 00), there are by, 5 € (0, 00) such that if
b > by and A < A/b, then for every p € [0, 1] the following dichotomy holds. Either

T
1 )
. . p
hTHl)loréf?/pThﬁJ»;tdt > B (1.15)
0
or, for some C € (0, 00),
prﬁb’e’m < Ce™', forallt > 0. (1.16)

Moreover, for b > by the set

Du(Tp, 0) = {(h, p) € [0, A/b] x [0, 1] : alternative (1.16) holds}
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is an open subset of [0, A/b] x [0, 1] in the relative topology induced by the Euclidean
topology of R?.

Note that alternative (1.15) implies that the process survives when it starts with
density p. For p = 1, (1.15) is equivalent to each one of the statements

1)
pﬂll‘b,e,x;t e forallz > 0,
and
1 ] 5
PTy.0.:00 _tl—lfgoprﬂ'be)m = l—]

The following is immediate from Theorem 2, (1.14) and (1.3).
Corollary 1 For each 6 > 2, the following statements hold when b is large.

0 < Aexp(Tp, 0) = Ae(Tp, 0) < 00,

and the process survives at this critical point. Moreover for A > A (Tp, 0) close to
this critical point,

0 < pexp(Th, 0, 2) = pc(Tp,0,2) < 1,
and the process started from this critical density p.(Tp, 6, A) survives.
Note that in particular, under the conditions in Corollary 1,
Pe(Tp, 0, 1c(Tp, 6)) < 1.

Theorem 2 and Corollary 1 show qualitative similarities between the behavior of
the threshold contact process on T}, and the corresponding mean-field model, when b
is large and A is small. The next theorem shows a related quantitative similarity.

Theorem 3 For each 0 > 2,

lim bhexp(Tp, 6) = lim b (Tp, 6) = Dy (1.17)
b—00 b—00

Remark on case 6 = 1: In that case, duality can easily be used to show that (1.17) also
holds, with ®; = 1.

In contrast to the results above, for large values of A, the process on T, and the mean-
field model behave differently, as the comparison between the following theorem and
(1.7) shows. Set

pexp(Tb, 93 OO) = hm pCXp(Tbv 97 )")7 pC(Tba 07 OO) = hm pC(’]rbﬂ 97 )")
A—00 A—00
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522 L. R. Fontes, R. H. Schonmann

Theorem 4 Foreachb > 2 and 6 > 2,
Pe(Tp, 8, 00) = pexp(Th, 0, 00) > 0.

We do not know if the critical densities pc(Tp, 0, 00) and pexp(Tp, 0, 00) are
identical to each other, but the next theorem shows that at least they display similar
behavior as b — oo.

Theorem 5 For each 0 > 2,

0< libm inf 5O~ peyr(Tp, 6, 00) < limsup b~ p (T, 0, 00) < o0.
— 0 b—o0

(1.18)

1.4 Results for the process on oriented homogeneous trees

As atool, for comparison purposes and for its own sake, we will also study the threshold
contact process on an oriented graph T}, obtained from T, in a fashion described next.

First we introduce some notation. We embed a copy of Z in T} and use the notation
L = Ly to denote the set of vertices of T; covered by this embedding. Abusing
notation, we will denote the elements of £ by the names of the elements of Z that
they represent in this embedding. We will also refer to site O as the root of T},. Define,
inductively in n > 1, £, as the set of vertices which are neighbors to some vertex in
L,,—1 and are not in U;‘;O] Li.

With this notation, include (v, u) in the set of oriented edges of 'ﬁ‘b ifv,u € £ and
u=v+1,orifveL,_1andu € L,, forsomen > 1. .

Theorems 1 to 5 have analogues for the threshold 6 contact process on Tj.
Theorem 1 for T}, is actually a corollary to the same statement for Tj. Theorem 2
and Corollary 1 admit much stronger versions for Tj; those are sEated as Theorem 6
and Corollary 2 below. The analogues of Theorems 3, 4 and 5 for T}, are also true and
can either be obtained from the corresponding results for T}, or can more easily be
proved directly.

Theorem 6 Foreachf > 2 andb > 2, the following dichotomy holds for every A > 0
and p € [0, 1]. Either

p MF
p’frb,e,xgz > p. (b,0,1), forallt >0, (1.19)
or, for some C € (0, 00),
p —t
pi‘b,e,/\;z <Ce ', forallt >0. (1.20)

Moreover, for every 6 > 2 and b > 2, the set

D(’]_I";,, 0) = {(A, p) € [0, 00) x [0, 1] : alternative (1.20) holds}
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is an open subset of [0, 00) x [0, 1] in the relative topology induced by the Euclidean
topology of R?.

Corollary 2 For each 6 > 2 and b > 2 for which Aexp(ffb, 0) < oo, the following
statements hold.

2B, 0) = hexp(Th, 0) = Ae(Tp, 6),
and the process survives at this critical point. Moreover for A > . ('ﬁ‘b, 0),
MF = T
Pe (D, 0,1) < pexp(Tp, 0, A) = pe(Tp, 0,1) < 1,

and the process started from this critical density p.(Tp, 6, ) survives.

We do not know if the first inequality in each display in Corollary 2 holds for the
threshold contact process on Tj. But it is known that the second of these does not hold
for the process on 74, d > 3, with @ = 2, as reviewed in the next subsection.

1.5 Related previous results

Threshold contact processes with & = 2 and closely related models have been studied
in [2,4-6,10], sometimes under the name “sexual contact process”, and mostly on 74,
In [10] discrete time versions were studied, and contour arguments were used to show
survival. In [6] these contour methods were adapted to con}inuous time; their main
result can be stated as follows using our terminology. Let Z? be the oriented graph
obtained from Z?2 by setting NZ% = {v+ (1,0),v + (0, 1)}. It is proved in [6] that

)»6@2, 2) < oo. Note that, by stochastic domination, this implies that AC(Zd ,2) < 00,
for d > 2. In [2] a renormalization procedure was introduced, which can replace the
contour methods in proving survival. In [4] and [5] continuous time models which can
be seen as modified threshold & = 2 contact processes on Z¢ were studied. In one of
these modified models the flip rates at v € Z¢ at time ¢ > 0 are given by

e 1 flipstoOatrate 1.
e O flips to 1 at rate A in case there are at least 2 sites of Nya , that are separated

from each other by Euclidean distance +/2 and are in state 1 at time 7.

The most important result from [4,5] in connection to the current paper is the fact
that for this modified model in d > 3, when X is large, survival occurs starting from
any positive density p. Since the threshold 2 contact process dominates that modified
model, we learn that when d > 3 and A is large, pC(Zd, 2, 1) = 0. This means that
the qualitative behavior of the § = 2 threshold contact process on Z¢, d > 3, deviates
from that of the corresponding mean-field models (for which pg’lF (2d,2, 1) > 0, for
all A > 0), but this deviation is in the “opposite direction” of the deviation observed in
the corresponding models on homogeneous trees (for which, contrary to the mean-field
model, lim) 0 pc(Tag—1,2, 1) > 0).

The only results that we are aware of for threshold 6 > 2 contact processes on trees
are the following ones, from [6]. There the authors consider the model with § = 2
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524 L. R. Fontes, R. H. Schonmann

on T,. They state that the contour methods used in that paper can be used to prove
that this process survives when A is large. They then prove, using this result, that the
transition at A (T, 2) is discontinuous (our Corollary 2 extends this result).

1.6 Organization of the paper

In Sect. 2 we prove the results about the threshold contact process on ’ﬁ‘b (obtaining
Theorem 1 as a corollary). In Sect. 3 we prove the results about the threshold contact
process on T, when b is large and A is small, namely, Theorems 2 and 3. In Sect, 4 we
prove the results about the threshold contact process on Tj, when A is large, namely,
Theorems 4 and 5; for this purpose the bootstrap percolation model will be introduced
as a tool.

2 Comparison between the model on 'ﬁ‘b and the mean-field model

In this section we will prove the analogue of Theorem 1 for ’]T‘b and Theorem 6.
Both theorems result from a fairly direct comparison with the mean-field model. This
comparison is based on writing down, for an arbitrary site v, the differential equation

d p P
Epﬁ‘bﬂ,)\;t - _,O,ﬁ,b 0,1t
AP (nl ) =0#{ueNg 0l w=1}=0).
2.1
and noticing that Tb has the special property that the random variables n,fr e (u),

u € ./\/ T, € independent and have the same distribution as 174 9.2 (v). If the

random vanable 174 O (v) were also independent of those, (2.1) Would reduce to

the mean-field equatlon (l .4), but this independence does not hold. In each one of the
two proofs below we deal with this lack of independence in a different way.

Proof of Theorem 1 and its analogue for 'ﬁ‘b We will prove that for arbitrary b > 2
and 0 > 2, if A\MF(b,0) < 1,and A > AMF (b, 0)/(1 — AMF(D, 6)), then

pe(Ty. 60.0) < pMEb, 6,2/ + 1)) < 1. (2.2)

This suffices, since it obviously implies

MF
Ae(Tp, 0) < — ©.6)  _ o, 2.3)

AMF(b 9)

and (1.12) and (1.13) follow respectively from (2.3) and (2.2), since the thresholg %
contact process on T}, stochastically dominates the threshold 6 contact process on Tj,.
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Only the first inequality in (2.2) needs to be proved. For this purpose consider the

arbitrary site v that appears in (2.1) and define the following event E: nrﬁ, ey 0(v) =0,

and either there is no U nor D mark at v between times 0 and ¢, or else the last such
mark is a D mark. By using the time reversibility of Poisson processes, a standard
computation gives

1
P(E) = )»_+1(1 — P 2.4

The event E is clearly independent of the random variables n,ﬁ, ot (), u € NTT;, ;
Since also £ C {r}T it (v) = 0}, it follows from (2.1), (2.4) and the observation
after (2.1) that
4 p —pP +XIP’(E #{ue/\/~ : } )
dt’ Tp.0,xt = Tp.0,2;¢ Tp.v - ’]T GAt
— _ P A —
= phﬁerm(E)P(#{u €Nz, ink ) = 1} > )
_ 5P _
= 0f et (- PBin (b PE 9). 2.5)
It is convenient to rewrite (2.5) as
4 p b,0, X, 2.6
E'O'ﬁ‘b,e,/\z— ( pp,ﬂ, 9;\:) (2.6)

where

A
Lb,0,x,p;x)=xH(b,0,1/(x+1);x) + g
x €0, 1].

lBin(b,x, 0)(x — p),

When AMF(b,0) < 1 and & > AMED,0)/(01 — AME(b, 0)), then A/(h + 1) >
AMEB,0). So pME(b,0,0/(A + 1)) < 1, and for p > pMED,0,0/(0 + 1))
arbitrarily close to pMF(b,0,1/(h + 1)) we have H(b,0,1/(A + 1); p) > 0. Tt
follows then that also L(b, 0, A, p; p) > 0. We claim that

: p

10008, 0. 2 P > O <
Indeed, set

tp=1nf{t>0 ’O’ﬁ‘bem <p}.
If (2.7) were false, we would have 7, < 0o. Then by the continuity of ,0% 0t int,
.0.2;
_ p _ . .

we would have ,oﬁ, e = p, and d/dtpfr,,,e,;\;z < 0, att = t,. But (2.6) implies
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d/dt,o%b 0,0t

which implies

> L(b,0,A, p;p) > 0,att = t,. This contradiction proves (2.7),

pc(ﬁ‘bv 91 )") S P

Since p can be taken arbitrarily close to pivﬂ:(b, 0, A/(A + 1)), the proof of (2.2) is
complete. O

Proof of Theorem 6 Applying Harris’ inequality to (2.1), we obtain

d p p p
2P0 = Po, 000 +AP (nfrb,e,x;z(v) - 0)
.op _
% P (# {u eNyink )= 1} > 9) .

From the observation after (2.1), now

d
—oF —oF —pf i P
dt'OTh,e,A;z = pr,e,A;t A (1 pTrb,e,x;r) Bin (b’ ’OTb,e,A;t’ 9)’ 2.8)

which for p > 0 is equivalent to

d p p
- log (,oi,b’ey)h;t) <H (b, 0, pfrh,mt) . (2.9)
If p = 0, then (1.20) holds. Suppose that p > 0 and (1.19) fails. Then (2.9) implies
that ,o% B3t — 0 ast — oo. The proof that (1.20) hold then can be completed as the
proof of Prbposition 2. This shows that for each A and p either (1.19) or (1.20) hold.
The statement about the set D('ﬁ‘b, 0) follows now from the fact that the negation
of (1.19) is a “finite-time condition”:

0 < pME(b,6,2), forsomer > 0. (2.10)

P
Tp,0,A:t
If (2.10) holds for some (A, p), then, by continuity, it also holds close to this point,

with the same 7. O

3 The regime of small A

In this section we will prove Theorems 2 and 3. We will abbreviate the notation,
omitting T, 6 and A for instance in:
P P p P
Ny =M PTyo0: = Pis NTpw =No
We will compare the threshold contact process on T}, with the similar process in
which the spin of one of the neighbors of the root is frozen in the state 1. Recall the
definition of £ from Sect. 1.4, and the corresponding terminology and notation. In
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our modified process the flip rates are as in the threshold 8 contact process on T,
except for the site —1, where the spin is kept frozen in the state 1. We will start this
modified process with each site other than site —1 taking independently the value +1
with probability p, and being in state 0, otherwise. The notation 7;"” will denote this
process. Define also

=P, ") =1), 1€Z,
and abbreviate o/ = 0.7
For comparison, we will also consider the trivial threshold 0 contact process on Tj,
i.e., the process in which the spin of each site flips independently of anything else,
with O flipping to 1 at rate A, and 1 flipping to O at rate 1. Let 7z be the probability
that in this process a given site is in state 1 at time #, when at time O this probability
is set to 7§ = p. It is elementary that for every p € [0, 1], 7/ < 7} \( /(A + 1) as
t — oo. In particular, there is #(A) such that

nl <, fort>7(L). (3.1)
By attractivity, forany p € [0, 1],7 > 0and 0 <1 <,
pf <ol <o <l (3.2)

Lemma 1 For arbitraryb > 2,60 > 2, p € [0, 1]andt > 0,

d
dta,lpg —ol'P +abo! TP 1> 0. (3.3)
And
d
Ea,l P < —o!'? 4 3{xlbol + Bin(b, o/, 6)}, 1> 1. (3.4)

Proof We will use the following terminology. For each site v of T, the b sites in
N i, Will be called forward neighbors of v and the single site in N, U\N , will
be called the backward neighbor of v.

From the definition of (n;"”) and at

d
Ea,l P = ol 4P (P () = 0, #{u e Ni P () = 1) = 6)

IA

—o P AP (#{u e NPy =1} = 0). (3.5)

Inequality (3.3) follows from (3.5) and the observation that, since 6 > 2, for the
site [ to have at least & occupied neighbors, it must have at least one occupied forward
neighbor.

To derive (3.4) from (3.5), we compare the process nt*’p with a further modified
process in which the spins at the sites —1 and / are both frozen in the state 1, while
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the spins at other sites evolve as in the threshold 6 contact process. In this modified
process, the spins at the neighbors of / evolve independently of each other. Note that
by attractivity, the distribution of (17;k P(U)) e \; is therefore stochastically dominated
by a product measure in which the forward neighbors of / have probability o of being
occupied, while the backward neighbor of / has probability 77/ of being occupied. The
probability in the r.h.s. of (3.5) is now estimated from above by the probability that
either the backward neighbor of / and at least one of its forward neighbors are both
occupied (recall & > 2), or else that at least 6 of its forward neighbors are occupied.

O

Lemma 2 For arbitrary 6 > 2 and A € (0, 00), there are b*, §*,t* € (0, 00), such
that if b > b* and . < A/b, then for every p € [0, 1] the following dichotomy holds.
Either

8*
ol > 7 forall t > t*, (3.6)

or, for some C € (0, 00),
otp < Ce70'6', forallt > 0. 3.7

Remark The exponential rate 0.6 in (3.7), could be replaced with any rate smaller
than 1, with minor modifications in the proof and a larger value for 5*. In our proof
of Theorem 2, all that we will need about this rate is that it is larger than 1/2.

Proof For later convenience, we take b* = 9A3. We will use Lemma 1, and for this
purpose we need to estimate 77/”. Under the assumptions in the lemma that we are
proving, we have A < A/b < A/b* = 1/(9A%) =: A. Let (7):=0 be defined in the
same way as (1/);=0, but with A replacing 1. Clearly 7/ < #7. So, by (3.1), there is
=7 ()AL) which depends on A, but not on » or A (once they satisfy the conditions in
the lemma), such that ntp < A= 1/(9A2), forevery p € [0, 1] and ¢ > r*.

We use now the two inequalities in Lemma 1. The first one with /[ = 0 and the
second one with [ = 1. We suppose that ¢ > ¢*, so that we can use the estimate above
on ntp . Since also A < A/b, these inequalities read then

d
Z‘Ttp < —otp + AUtl’p,
d 1 A
Ea,"” < -—o!? ¢ 9—Aa;" + 2 Bin(b. o’. ).

Multiply the first of these inequalities by 1/(3+/A) and the second one by +/A, and
add the resulting inequalities to obtain

d 2 A3/2
— X = =X+

TR Bin(b,a”,0), t>1t*, (3.8)
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where

1
Xy = —crtp + \/Zatl’p.

3JA

By (3.2) a,l’p < o/. Therefore we obtain the following comparison between x;
and o/

1 1
mo’tp <x; < Im + \/Z] O'tp (39)

From (3.8), the fact that Bin(b, 0/, 0) < b*(6/)?/2 (since & > 2) and the first
inequality in (3.9),

d 2 3

% S —axt E/45/219(x,)2 = G(x;), >1*.
Note that G(x) < 0 for 0 < x < 4/(9A%?b), and limy\ o G(x)/x = —2/3 < —0.6.

One can use these facts, as in the proof of Proposition 2, to conclude that if there is
some 7 > t* such that

4
then there is some C’ < oo such that
x; < Cle™ %% forallr > 0. (3.11)

But from (3.9), the condition (3.10) is implied by

» 4
0: < —— 7,
i T 3A2(1+3A)

and (3.11) implies (3.7) with C = 34/AC’. This completes the proof of the lemma,
with §* = 4/(3A%(1 4+ 3A)). o

Lemma 3 For arbitrary 6 > 2 and A € (0, 00), there is by € (0, 00), such that if
b > by and A < A/Db, then for every p € [0, 1] and [ > 0,

) Ly 1\ +!
>0, — | —= 3.12
Iol —_ Yt (\/E) ( )

Proof To derive (3.12) we consider the discrepancies between the processes (n[p ) and

(nf’p ). We construct these two processes using the same structure of Poisson marks,
and for every site v of T we set

8:(v) = n; P () = nf (v).
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In this fashion, §; takes the value 1 at the sites where the processes disagree at time ¢,
and O at the other sites.

Observe that a D mark eliminates a discrepancy, while a U mark will possibly
create a discrepancy at a site v only if at least one neighbor of v has a discrepancy at
the time of this mark. Therefore §; < ;,*’0, where (;‘,*’ ) is a process in which the spin
at the site —1 is frozen in the state 1 while all other spins are initially set to 0, and
evolve with the following rules at each site v # —1:

e 1 flips to 0 at Poisson D marks at v.
e O flips to 1 at Poisson U marks at v if and only if at least one of the spins in A, is
in state 1 at the time of that mark.

Note that these flip rules are those of the threshold 1 contact process on T}, with
infection parameter A.

The threshold 1 contact process is stochastically dominated by the contact process,
in which spins flip at rates:

e [ flipstoOatrate 1.
e Oflips to 1 at rate A times the number of sites of \V;, in state 1 at time ¢.

We denote by (&t*’o) the process on T, in which the spin at the site —1 is frozen in the
state 1 while all other spins are initially set to 0, and then allowed to evolve according
to the flip rates of this contact process.

The chain of comparisons presented above implies that

of " — ol =P(5() = 1) =B W) = 1) B0 = 1).

Let (Et{v}) denote the contact process started from the configuration in which only
the site v is occupied (and no spin is frozen). Self-duality for the contact process
implies

P(Ez*’o(l) = 1) = ]P’(Es{l}(—l) =1, for some s € [0, t])
< P(E(~1) = 1, for some s > 0)
IP’(ES{O}(I +1) =1, forsome s > 0) =: u(l + 1).

The function u(-) has played an important role in the study of the contact process on
Ty. The proof of (3.12) will be complete once we argue that under our hypothesis,

1 [
u(l) = (—) .
Vb
For this purpose we refer to results in Chap.4 in Part I of [9], where references to the
original contributions can be found. The contact process on T, b > 2, has two critical
points 0 < A1(b) < A2(b) < oo. Theorem 4.1 in Part I of [9] tells us that 1> (b) >
1/(2«/5). Therefore we can find by so that A < A/b < X>(b), when b > by. Display
(4.49) of Part I of [9] tells us that u(/) < (B(X))}, where B(A) := lim;_, o0 (u(1))/!.
Finally Theorem 4.65 in Part I of [9] tells us that S(1) < 1/\/l_7 when A < A,(b). This
completes the proof of (3.12). O
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Lemma 4 Forarbitrary0 > 2 and A € (0, 00), there are by, 8, §*, t* € (0, 00), such
that if b > bg and A < A/b, then for every p € [0, 1] the following dichotomy holds.
Either (3.6) and (1.15) both hold, or else (3.7) and (1.16) both hold.

Proof Let b*, §* and t* be as in Lemma 2. We will take by > b*, so that under the
hypothesis of the lemma that we are proving we know from Lemma 2 that either (3.6)
or (3.7) holds.

Suppose first that (3.6) holds. Define

1 1
o7 =1iminf—/p;’dt, &P =liminf — [ o/'Pdr, &7 =5%P.
T—oo T T

T—o0

From (3.3) and A < A/b, foreach [ > 0,

T T I,
: _Gp
0 0

ﬂl
N -

Hence,

Agltlr > glp,

By induction in / and (3.6), we obtain now

) .
61*1’>0— o
- Al T Alp

(3.13)

We use now Lemma 3, and for this suppose that b > max{b*, b;}. Then, from (3.12)
and (3.13), we obtain

) ) 1 +1 5* 1 +1 5* A A -1
,Op>O‘l’p— — > — = — >—f11——— .
= b)) T A \A) T an 5\ /b

Taking 1{0 > max{b*, b1} large enough, we have A/\/E < 1/2, when b > by. Hence
there is [ such that
k
pr > ’ —,
2AD

for all b > by. We conclude that (1.15) holds then with § = §*/ (ZAZ
Suppose now that (3.7) holds. From the definition of (17, ) and ,0, ,

d
—p! =—=p +AP(n/(0)=0,#{u e N;:n/(0) =1} >0)

dt
—ol + AP (#{u e N :nf(0)=1}>0). (3.14)

IA
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We compare the process (1) with the modified process in which the spin at the root
is frozen in the state 1, while the spins at other sites evolve as in the threshold 6
contact process. In this modified process, the spins at the neighbors of the root evolve
independently of each other. Note that by attractivity, the distribution of (! ()),,c N
is therefore stochastically dominated by a product measure with density o, . Therefore,

d
—pl +pf <ABin(b +1,07,6) <1 (/)2 < Cle ¥,

(b+1)?
dt 2
for some C’ < oo, where in the last step we used (3.7). Multiplying both sides of this
differential inequality by e’ and integrating yields (1.16) (see the end of the proof of
Proposition 2 for an identical estimate). O

Proof of Theorem 2 Lemma 4 established the claimed dichotomy. It also implied that
under the hypothesis of Theorem 2, (1.16) is equivalent to the negation of (3.6), i.e.,

*
ol < 7 for some ¢t > t*. (3.15)

The statement about the set D4 (T, ) follows then from the fact that if (3.15) holds
for some (A, p), then it also holds close to this point (with the same ¢). (As in the proof
of Theorem 6, this is a typical “finite-time condition” argument.) O

Proof of Theorem 3 Since (1.14) has already been proved, we only have to prove that

lim inf bAexp > Pg. (3.16)

b—00
For this purpose, let A < ®y and L = A/b. We will show that then

1 .
pgo < PR when b is large. (3.17)

From Theorem 2 and the remarks after that theorem, we know that this implies that,
when b is large, alternative (1.16) must hold and hence A < Axp. Therefore biexp > A,
and since A can be taken arbitrarily close to ®y, (3.17) implies (3.16).

From the proof of Proposition 1, in the introduction, we know thatif p > A/(A+1),
then péo < p,p , for every t > 0. Therefore (3.17) will follow once we show that

1
inf p}' < TR when b is large. (3.18)

t>0

To prove this claim, we use again (3.14), but this time we compare the process
(nf’ )+>0 with the modified process in which the spin at the root is frozen in the state 0,
while the spins at other sites evolve as in the threshold 6 contact process. We denote
this modified process by (ntO "P),50. Let Fr be the event that the origin is vacant at
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time 0 and that between time 0 and time 7 there is no U mark at the origin. Then, for

O0<t=<T,

P#{ueNi :nf©) =1} 26) <P#{ueci:n/w =1} =6, Fr) +P(F))
=P {ue N :nP T =1} 20, Fr) +P(F))

51?’(#{146/\/}:17?”’(14):1}z@)—i—p—i—)»T.

In the modified process (nle’p )r>0, the spins at the neighbors of the root evolve inde-
pendently of each other. Note that by attractivity, the distribution of (n,O P(U))ye Ny 18
therefore stochastically dominated by a product measure with density p. Therefore,
(3.14) yields

d
o0 = =p +2(Bin®b+1,07,0)+p+2T), 0=t=T

We will use this inequality with p = A = A/band T = b'/*. We also change variables
to x; = (b + 1)p!. The inequality above then implies

d . X; A 247 |
—x < — ABin (b + 1, O)+ =+ 0<r<b/*
dtxt_ Xt + ln( + bl )+b+b3/4 =t =

If (3.18) were false, then there would be arbitrarily large b for which

forall £ > 0. (3.19)

1
X > _bl/z’

We would then have, for the b for which (3.19) holds,

A 242

ay <14 2Bin (b1, g
—Og(x[)_—-}-x—t n +1, —— +m+m,

dt b+1’

Thanks to (1.10), as b — o0, the right hand side of this inequality, as a function of x;,
converges uniformly to

Poi ,0
Fla) = —14A 01sso;1(xt )'
13

Since A < &y, we have sup,.o F(x) = —C, for some C > 0. Therefore (3.20)
yields, when b is large,

d C
Elog(x,) <-7 0<r<bl/*
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This implies

_ 1/4 b+1 _ 1/4
Xp1/a < Xpe /2! =A—b e~ (C/2b T

which for large b contradicts (3.19). This contradiction proves (3.18), and completes
the proof of (3.16). O

4 The regime of large A

In this section we will prove Theorems 4 and 5. Our lower bounds on pex, (T, 6, 00)
will be obtained by comparison with a bootstrap percolation model that we describe
next.

The continuous time bootstrap percolation model on the graph or oriented graph
G = (V, E) with threshold 8 and infection parameter A can be defined by taking the
threshold contact process (16.6.1::)i>0 on G, with same threshold 6, and suppressing
all the flips from 1 to 0. In other words, the bootstrap percolation process has flip rates
atv € V attime ¢ > 0 given by

e 1 flips to O at rate 0.
e Oflipsto I at rate A in case there are at least 0 sites of N, in state 1 at time ¢,
and at rate 0 otherwise.

We will denote by (;g 0.1 r=0 theresulting process, started from a random distribution
picked according to law p at time O. If one uses the same Poisson system of D and U
marks to construct (ngﬁ’)\;t) and ({gﬁ’)\;t), then, clearly

NG.oxt = 8Gpay forallt = 0. @1

It is also clear that ;’le 9.t is increasing in time, and therefore has a limit, ;‘le 9.3:00"
Also note that ;’GL’Q’ 700 does not depend on A > 0, and that it can be obtained by the
following iteration. Let So be the set of sites which at time O are in state 1. Recursively
define then

Sn=Su—1Ufv e (Sp—) :#{NgoyNSu—1} =26}, n>1.

The sets S, increase, and their limitis U, S;, = S = g“g’ 0.3:00" (This iteration is often
taken as the definition of bootstrap percolation in discrete time.)

From (4.1), it follows that, for any A > 0, the sites that are vacant in Sy, are vacant
in the process (ngﬂ,k;t) at all times.

When G = T, the observation in the last paragraph can be used as follows.
Consider the clusters of occupied sites in S, i.., the connected components of the
subgraph of T}, induced by the sites in Sx. It is easy to see that since 6 > 2, the sites
that belong to finite clusters of S, will eventually be in state O in the process ng’ 9.t
Suppose that p is product measure with density p. If S, contains almost surely
only finite clusters, then for any A > 0 the process (777117";;, 9.3:1)1=0 dies out. Therefore
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p < pc(Tp, 6, 00). The next lemma provides a stronger conclusion under a stronger
assumption. In its statement and its proof, we will use the following terminology and
notation for T. The distance between two sites is the length of the path that connects
them. We will use B,, for the ball of radius n and center at the origin. The outside
neighbors of a site v are the neighbors of v that are farther apart from the origin than v
(each site v 7~ 0 has b outside neighbors, and the origin has b + 1 outside neighbors).
Denote by R, the event that the site 0 and some site separated from it by distance n
are in the same cluster of Soo.

Lemma 5 Suppose that for bootstrap percolation on Ty, started from product measure
with density p, P(R,) decays exponentially with n. Then p < pexp(Tp, 0, 00).

Proof Let (n% 0.5.;) be the threshold contact process started with the ball of radius
n around the origin fully occupied and all other sites vacant. From the observations
above,

P (n'ﬁ:bﬁl:t(o) =1 (Rn)c) =P (’7%,9,)»;1(0) - 1) ) 4.2)

The process (n%lv 0. ;) is stochastically dominated by the process started from the
same configuration, in which a spin 0 never flips and a spin 1 flips to 0, at rate 1, iff
all its outside neighbors are in state 0. For this process, let 7, v € B,, be the random
amount of time needed for the spin at v to flip to 0 after the moment when it became
allowed to flip. Clearly the t,, v € By, are i.i.d., with exponential distribution with
mean 1. A simple induction argument, starting from the sites at distance n from the
root, and moving inwards, shows that the root will then flip to 0 at the random time

max E Ty,
mell,
vemw

where I, is the set of (b4 1)b" ! paths from O to the sites that are at distance n from
it.
We obtain therefore, from (4.2), and the hypothesis of the lemma

P (nq’%b,e,k;t(O) = 1) < P(R,) + P (n%bﬂ,k;t(O) —1, (Rn)c)

<Cie "4 p >t
S )

vemw

<Cie " + b+ 1)b"119>(2 — t),

VET

where C1, C, are positive finite constants and 7 is an arbitrary element of I1,,. Taking
n = |et], for some € > 0 small enough, a standard large deviation estimate for
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Poisson random variables (see, e.g., (A.1) in the Appendix of [7]) shows that

IP’(Z 7, > t) < Crye G,

VET

where C3 € (0, 00) and Cy is large enough that e=* < b. The last two displayed
inequalities imply then that P (n%b 0.0 = 1) decays exponentially with ¢, com-
pleting the proof. O

Bootstrap percolation on homogeneous trees has been studied in [3] and [1]. Below
we could build on some of their estimates. Nevertheless, for the reader’s benefit, and at
little extra cost, we will present a self-contained approach to our problem of estimating
P(R;), in order to use Lemma 5.

To study the bootstrap percolation process on T, it is convenient to study also,
as a tool, the bootstrap percolation processes on its subgraph T}, induced by the
following subset Vb+ of vertices. The set VbJr is the minimal set of vertices of T, with
the properties that 0 € Vb+ and if v € Vb+ then N’ﬁ‘b.v C Vb+. We will also consider

bootstrap percolation on the oriented graph 'ﬂ“;' which has as set of vertices also Vb+,
and defined then by N5+ | = N5
b

First we observe that bootstrap percolation on ']I‘;f and on TT; are strongly related
to each other in the following way. If we start them from a same set of occupied sites,
So, then for n > 0, either both will have the root in S, or neither one will have it. To
see this, given a set of sites R of T}, say that a site v € R is hidden from the root in
R if there is another site # € R which belongs to the path which connects the root to
v. Observe that if in the iteration which defines S, for either one of the two processes
that we are considering we eliminate all the sites that are hidden from the rootin S,,_,
we do not change the truth or falsehood of the statement that the root belongs to S;,.
But with this modification, the sets S, are the same for both processes.

It is easy to write down a recursion for the probability p; that the root belongs to

bV’

Sy in the bootstrap percolation process on "JI‘[;Ir or 'JI‘;, started from product distribution
with density p. In the last paragraph we argued that p;’ is the same for both processes.

Now, for the process on "_JI"JF, the root will belong to S, in case it belongs to Sy, or in
case it does not belong to Sy, but at least 6 of the sites in NTT+ o are in S,,_1. This
b k]

observation and some obvious facts about the geometry of T; yield:
+ _ : +
p, =p+ (1 —p)Binb, p,_,,0), 4.3)

with initial condition pj = p.
The right-hand-side of (4.3) is an increasing continuous function of p,". Therefore

pr /pL i=inf{x > 0:x = p+ (1 - p)Bin(b, x, 0)}. (4.4)

The limit p is the probability that the root belongs to Sy in this bootstrap percolation
process on ']I‘Z' or ’I[‘Z. Since § > 2, pt <inf{x >0:x=p+ (b/2)%x?%}. 1t is easy
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to use this observation to conclude that

PN\ 0 as p N\ 0. 4.5)

The following concept will be used in the proof of Theorem 4. Consider bootstrap
percolation on G = (V, E),and let W C V and w € W. We will say that “w is
eventually W-internally occupied” if w becomes eventually occupied in the bootstrap
percolation process restricted to W. To make the definition precise, set SV = SoN W,

SV =SV UulveW\S", #Ng,NSY } >0}, n>1.

We now say that w is eventually W-internally occupied in case w € sgg = Uy, S,YV .
Note that this event depends only on the initial configuration of occupied sites in W.

Proof of Theorem 4 We will use Lemma 5, and for this purpose we need to estimate
P(R,). Consider bootstrap percolation on Tj, and let {0 <> n} denote the event that
the sites 0 and n belong to the same cluster of So,. Note that this is the same as the
event that the sites 0, 1, . . ., n are all eventually occupied in this bootstrap percolation
process.

We will use the definition in the last paragraph before this proofin the case G = T,
W = L. Note that the subgraph of T;, induced by W (i.e., the subgraph of T}, obtained
by removing £ from the set of vertices, along with the edges incident to these vertices)
is an infinite collection of copies of T,f. The roots of these copies of ’]I‘Zr are neighbors
to the sites in £, with each site in £ being neighbor to b — 2 of these roots. For j € L,
define X ; as the number of neighbors of the site j which are eventually W-internally
occupied. When bootstrap percolation on T}, is started from product measure with
density p, it follows from the remarks above that each X ; has a binomial distribution
corresponding to b — 2 attempts each with probability pi of success, where pZ is
given by (4.4). Clearly the X ; are also mutually independent.

For each j € L define a grade as follows. If the site j is in state 1 at time 0, give
this site grade A. If not, give this site the grade according to: also grade A if X; > 0,
grade Bif X; =60 — 1, grade Cif X; = 0 —2, grade Fif X; < 6 — 3. The probability
of obtaining grades A, B or C are then, respectively:

pa = p+ (- p)Binb -2, pt,0),
pg = (1 — p)Bin(b — 2, p,0 — 1), (4.6)
pc = (1 — p)Bin(b — 2, pL, 0 —2).

Observe that if {0 <> n} occurs, then the following must happen:

(i) Nositein O, 1, ..., n can have grade F.
(ii) If the sites j and k, with 0 < j < k < n both have grade C, then there must
exist a site f with j < i < k with grade A.

For a given realization of the process, denote by n4, np and nc, respectively, the
number of sites in {0, ..., n} which receive grades A, B, and C. Then (i) implies

nga+npg+nc=n+1, “4.7)
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while (ii) implies
ng >nc — 1. (4.8)

Since there are 3"*! ways to assign grades A, B and C to the sites in {0, ..., n}, it
follows that

PO < n) < 3"*! max (pa)"(pr)"® (pc)c

na,np.nc
na+np+nc=n+l
na>nc—1

< 3" max  (pa)"(pp)" (pc)"C
na,np,nc

2na+np>n
+1
<3" max  (pa)"*(pp)"®
na,np
na+np>n/2

< 3" (max{pa, pg})"/*. (4.9)

From the geometry of T}, and (4.9) we obtain
n—1 b+1 121"
P(R,) < (b+ Db 'PO < m) = 37— [3b(max{pa. pa 2] .

But (4.5) and (4.6) imply that for p > 0 small enough, max{pa, pg} < 1/(3b)?, and
hence

P(R,) — 0, exponentially fast as n — oo.

Lemma 5 now implies pexp(Tp, 6, 00) > p > 0. O

We turn now to the proof of Theorem 5. The origin of the exponent 6 /(6 — 1) there
is the following. Bin(b, y /b%, 0) is of order 1/b* for large b iff « = 6/(60 — 1). The
precise version of this statement that we need below is the following one, which can
be checked by elementary computations. For arbitrary y > 0,

0!
— b= UBin(b, y b0V 6) > 1, asb — oo, (4.10)
Y

uniformly in y € (0, y]. This has the following consequence for the mean-field model.
For arbitrary y > 0,

6—1
H(b,0, y/be/(e_l)) — —1 +Ay0' ., ash — oo,
uniformly in y € (0, y]. Therefore, for arbitrary A > 0,
BV pMEpB 0, 3) — (01/MVOD ] ash — . (4.11)
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Proof of Theorem 5 From (1.13), in Theorem 1,
Pe(Tp, 0, 00) < p'F (6,6, 1).
Combined with (4.11), this implies
lim sup b7 C=V p.(Ty, 6, 00) < (91)!/E=D,
b— o0
which provides the upper bound in (1.18).
The proof of the lower bound in (1.18),
%gggbww—“pngeﬂm)>(x (4.12)

builds on the proof of Theorem 4. We will use the same notation as in that proof.
Define also y = pb?/ =Dy, = p+p/6=D ‘and yo, = pL @~V The recursion
(4.3) implies

yo <y + b€ DBin(b, y,—1 /b1, 0)

(4.13)
Set

y =inf {x > 0:x =y +2x%/01}.

(In this definition the factor 2 is arbitrary; any number larger than 1 could be used
instead.) Since € > 2, for small y > 0 we have 0 < y < o0, and

- (4.14)

Moreover, similarly to (4.5),

Yy N\ 0 asy (0.

(4.15)
Our next goal is to prove that when b is large
L7
Do = HID (4.16)

From (4.10), there is b such that for0 < y < y and b > b,

2 0
B9/6=DBin(p, y/b%/0-D ) < % (4.17)

Since y + 2x?/60! is increasing in x, when y < 7, we have y 4+ 2y?/6! < 7. Note
that y < y. Hence (4.13) and (4.17) imply, by induction on n, that y,, < y. Therefore
Yoo < ¥ and (4.16) follows.
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Combining (4.6), (4.16) and (4.15) we obtain, when b is large,

YA
pPA = H0/6-1)
VB
b’
yc
bO=2)/(-1)"

IA

DB (4.18)

pc

where lim,\0ya = lim,\oyp = lim,\oyc = 0. Note that (4.18) implies the
following technical estimate:

r

max {(pa)?, (pp)*, pepa} < 45, (4.19)

where lim,\ o ¥’ = 0. This estimate is useful in combination with the following one:

(n/2)—1
PO < m =3 (max {(pa)% 00 pepal) . (420)

To prove this inequality, one can match pairs of sites in {0, ..., n} in the following
way. Recall that if the event {0 <> n} happens, then the facts (i) and (ii) in the proof of
Theorem 4 must happen. From fact (ii) we know that each site which receives a grade
C is followed eventually by a site with grade A, except possibly for the last site with
grade C. Pair each site with a grade C with the first site with grade A after it, leaving
possibly one unmatched site with grade C. Considering the sites with grade A which
are unmatched to any site with grade C, we match the first of these sites to the second
one, the third to the fourth, etc, leaving at most one unmatched site with grade A.
Finally we match the first site with grade B to the second such site, the third site with
grade B to the fourth such site, etc, leaving at most one unmatched site with grade B.
Since the number of sites in {0, ..., n} is n+ 1 and there are at most 3 unmatched sites,
the number of matched pairs is at least ((n + 1) — 3)/2 = (n/2) — 1. The estimate
(4.20) now follows from the fact that the number of ways to assign grades A, B and C
to the sites in {0, ..., n}, is 3" 1.
Combining (4.19) with (4.20), we obtain, when b is large,

N\ (n/2)—1
P(R,) < (b+ D" 'P(0 < n) < (b+ Hp" 13! (V_)

b2
—27(b+ 1)b (3&)"_2 .

By taking y > O sufficiently small, we can make 3\/7 < 1. Then
P(R,) — 0, exponentially fastasn — oo.

Lemma 5 now implies 5%/~ poy (T, 6, 00) > b9~V p = 3 > 0. This proves
(4.12). O
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