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Abstract

We consider two cases of the so-called stick percolation model with sticks of length L. In
the first case, the orientation is chosen independently and uniformly, while in the second all
sticks are oriented along the same direction. We study their respective critical values A.(L)
of the percolation phase transition, and in particular we investigate the asymptotic behavior
of X.(L) as L — oo for both of these cases. In the first case we prove that L. (L) ~ L~2 for
any d > 2, while in the second we prove that A.(L) ~ L~! for any d > 2.

Keywords Continuum-percolation - Stick percolation - Scaling exponent

Mathematics Subject Classification Primary 60K35 - Secondary 60D05

1 Introduction

The two-dimensional Poisson stick model is a classical continuum-percolation model. The
first paper focused on this model was [9], although earlier papers such as [2] and [4] included
this model in their general framework. As explained in [7], the model was motivated by
material sciences. For instance, it can be used to model the effect of fractures in a material to
the overall strength and brittleness of said material, or when studying fault lines in geological
structures.

Since the introduction of this model, a host of papers on the subject has appeared in
the physics literature (see for example [8] and [10] and the references therein). Many of
these deal with a three-dimensional variant where the two-dimensional stick is replaced by
other percolation objects, such as nanotubes or nanowires, which are suspended in some
other material. These models have been used to model various phenomena such as thin film
transistors, flexible microelectronics, microelectromechanical systems, chemical sensors and
the construction of transparent electrodes for optoelectronic and photovoltaic devices (as
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stated in [8]). In order to have a concrete example in mind, we can consider a material
consisting of conductive nanowires suspended in a non-conductive substance. The material
is then said to be conductive if large connected components of nanowires exist through which
current can flow.

The main purpose and motivation of this paper is to perform a rigorous mathematical
analysis of such models in higher-dimensional space. The physically most relevant examples
are clearly when d = 2 (e.g. thin films) or d = 3 (e.g. conductivity of suspended nanowires),
but from a mathematical viewpoint it is desirable to obtain a general result that works for all
d>2.

A secondary motivation comes from the recent study (see [11] and [1]) of the so-called
Poisson cylinder model. This is a model where the percolation objects are infinitely long,
and while it was shown in [11] that the vacant set undergoes a phase transition, it was later
shown in [1] that the occupied component does not. (We point out that, since the cylinders are
unbounded, the phase transition in question is not whether there exists unbounded connected
components, but rather whether all cylinders in the model belong to the same connected set.)
It is natural to think of the Poisson cylinder model as a limit of the Poisson stick model as
the length L of the sticks diverges. From this viewpoint it then becomes natural to ask how
the percolation threshold behaves in this limit.

The main model (see Sect. 2.1 for a precise definition) studied in this paper can informally
be described as follows. Start with a homogeneous Poisson point process in R? where d > 2.
For every point x belonging to this process, we place a stick centered at x and we let this stick
be of length L and radius 1. Then, we let the orientation of the sticks be chosen independently
and according to some distribution. In this paper we will mainly focus on two cases. Firstly,
the uniform case in which the orientation distribution is uniform, and secondly, the rigid case
where the orientation is always along the same direction. The reason for considering these
two cases is that they represent two extremes among all possible choices of distributions. We
point out that, while these two cases are our main focus, our results hold for a more general
setting (see Theorem 3.1).

Let X denote the intensity of the Poisson point process. As usual, we say that percolation
occurs if the sticks form at least one unbounded connected component. Furthermore, we let
Aew = Aeu(L) denote the critical value of the percolation phase transition (see Sect. 2.1 for
a precise definition) in the uniform case, and we let A, , = A, (L) denote the corresponding
critical value in the rigid case. The focus of this paper is the behavior of A, , (L) and A, (L)
as L — o00. As a motivation we informally consider a variant of the uniform case when
d = 2. Consider in this case a model with sticks of length 1 and width 0, while the intensity
is A. Then, we increase the length to L > 1, after which we rescale space by a factor of
L~ to recover sticks of length 1. After these two steps we are back with the original model,
but with a new intensity which is L?).. From this, one sees that the critical value for this
model must scale like L=2. Of course, this scaling is exact since the width of the sticks is 0
rather than 1, but morally we should then have that also A, (L) scales like L2 whend = 2.
The reason for this is that when d = 2, in order for two sticks to overlap, the center lines
of the sticks tend to cross each other, rather than the sticks just touching. Thus in this case,
the width plays a minor role. However, when d > 3, no center lines will cross and so the
width is crucial. We can therefore not generalize the intuition from d = 2, and it is natural
to investigate what happens when d > 3.

There are two main results of this paper corresponding to the two above mentioned cases.
The uniform case will by far require the most effort and so we present this result first.
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Theorem 1.1 For any dimension d > 2, there exist constants 0 < ¢ < C < 00, only
depending on the dimension, such that for every L large enough,

L™ <Aeu(L) <CL72

Remarks Let us informally turn to the applications of conductivity of nanowires suspended
in some other substance. Then, the implication of Theorem 1.1 is that a doubling of the length
of these wires implies that roughly a quarter of the original number of sticks will suffice in
order to maintain connectivity. Theorem 1.1 shows that this result does not depend on d other
than (possibly) through the values of the constants.

We do not have an easy intuitive argument for why the scaling should be the same in all
dimensions. However, it is possible to provide a back-of-the-envelope calculation indicating
that the scaling should indeed be L~2. This is done in Sect. 3.

We prove a slightly stronger version of Theorem 1.1, (i.e. Theorem 3.1) in which we
provide explicit bounds on the constants ¢ and C of Theorem 1.1. Furthermore, this theorem
also provides a lower bound on how large L must be in order for the result to hold. However,
since both the values of the constants and the bound for L are presumably far from optimal,
we chose not to state them here.

As will be clear from the proofs, the lower bound of Theorem 1.1 is in fact universal for
every orientation distribution of the sticks. Furthermore, Theorem 3.1 provides a result which
holds for every orientation distribution where the density is uniformly bounded from below.

It is natural to suspect that L~ is not the correct scaling for every orientation distribution,
and indeed, the rigid case exhibits a different scaling as stated in our second main result.

Theorem 1.2 For any dimension d > 2, there exist constants 0 < ¢ < C < 00, only
depending on the dimension, such that for every L large enough we have that

cL™V <., (L) <cL7h

Remark As we will see, the proof of Theorem 1.2 will be easier than the proof of Theo-
rem 1.1. Again, we will in be able to provide explicit bounds on the constants ¢ and C (see
Theorem 3.2), but as with Theorem 1.1, these are presumably far from optimal. In addition
we will provide a lower bound on L such that the statement holds.

One may ask whether any of the two cases considered here are physically realistic, and
one might desire a more complete picture. Ideally, one would like to have a result where the
scaling can be expressed as a function of the orientation distribution for any such distribution.
At this point we do not see a way to prove such a result. However, we do believe that the
techniques used in this paper can be used to study also other (special) cases of orientation
distributions, but that including more cases would obfuscate the clarity of the arguments and
would unnecessarily lengthen the paper.

Even though the results of Theorems 1.1 and 1.2 differ in the sense that they establish
different scaling behavior, they in fact rely on the same proof techniques. The proofs of the
lower bounds (i.e. A, > cL™% and Aer = cL™1) will be completed by coupling the stick
percolation model with a subcritical Galton-Watson process (see the beginning of Sect. 4 for
a somewhat longer heuristic explanation). The proofs of the upper bounds (i.e. A, < CL™2
and A, , > C L_l) will be based on an explicit construction of the unbounded components,
comparing them to so-called oriented percolation (see the beginning of Sect. 5 for some
heuristics).

The rest of this paper is organized as follows. In Sect. 2 we introduce necessary notation
and define and explain the models and setup. In Sect. 3 we will state the stronger versions of
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Theorems 1.1 and 1.2. In Sect. 4 we will prove the lower bounds of these two theorems, while
the upper bounds will be proven in Sect. 5. The arguments of Sects. 4 and 5 (in particular the
latter) will rely on some fairly long calculations. In order not to interrupt the flow of reading
more than necessary, these calculations have been put in an appendix (Appendix A).

2 The Poisson Stick Model

In this section, we will give formal definitions of the general Poisson stick model and the two
orientation distributions considered in this paper. However, we will start by briefly addressing
some basic notation.

We will let ||x|| denote the regular L%-norm of x € RY, and for A, B C R? we will
write dist(A, B) :=infye4,yep |x — y|| for the distance between the sets A, B. For any set
A C R? we let Vol(A) denote the d-dimensional Lebesgue measure of A, and we will let

AT = {x e RY : dist(x, A) < a}, 2.1)

denote an enlargement of A.

Throughout, B(x, r) C R will refer to a (closed) ball centered at x and with radius r > 0.
In a few places we will work in R but consider balls in R?~!. In these places we will write
By_1(x, r) in order to emphasize that it is a subset of R4—!_ Furthermore, Vol(By_; (x, 7))
will then refer to the (d — 1)-dimensional volume of said ball.

We will let ey, . . ., eg denote the standard unit directions in R while we let (x, y) denote
the usual scalar product of x, y € R?. Furthermore, for any x = (x1,x2,...,X4) € RY we
will let

x"=(r,x2, ..., %a). (2.2)

Throughout, we will use 0 € R? and 0 € Z? to denote the origin.

2.1 The General Poisson Stick Model

We start by considering the space R? x S where S = {p € R? : ||p|| = 1} is the unit sphere
in RY. Then, for any pair (x, p) € R? x S we associate the line segment

Lypr={x+tp:—L/2<t=<L/2}.
This is a line segment of length L with orientation vector p centered at x. Then, we define
SepL =y € RY 1 dist(y, bx,p,1) < 1), (2.3)

so that Sy 1 = E+ - We will refer to Sy, as a stick. Note that the “tips” of the sticks
are rounded, and so the sticks are not truncated cylinders. This is a matter of convenience
and will have no qualitative effect on the results of this paper (although it may affect the
constants involved in the bounds of Theorems 1.1 and 1.2). Indeed, one can easily sandwich
a stick in between two truncated cylinders of lengths L and L + 2 respectively. Clearly,
Sx,p,L = Sx,—p,L, but this will not be an issue.

Next we define the intensity measure ) on R x S which we will use for our Poisson
point process. Let

15.(dx, dp) = ALeb(dx) ® O(dp), 2.4)
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where A > 0 is a parameter, Leb(dx) denotes Lebesgue measure on R? and ©(dp) denotes
a probability distribution on S. Next, let

Q={wC RY xS : loN (A x S)| < oo whenever Leb(A) < oo},

be the space of configurations. We will let IT* denote a Poisson point process on R? x S
with intensity measure ;. Since ®(S) = 1, it follows that [T* is a random element of 2.
We will write (x, p) € IT* for a point in IT*. Clearly, IT* induces a Poisson point process of
sticks in R? by identifying a point (x, p) with the stick S, p,L- Consider then

ca = (J Sepr

(x,p)elt*

which is referred to as the occupied set. We say that percolation occurs if C(IT") contains
a connected unbounded component. Following Sect. 2.1 in [7], one can use ergodicity to
prove that percolation is a 0-1 event. It is therefore natural to define the critical threshold
Ac,® = Ac,0(L) for which percolation occurs by letting

Ac,o :=Inf{A > 0: IF’(C(H’\) percolates) = 1}. 2.5

2.2 The Uniform and the Rigid Cases

Let H(dp) denote the (d — 1)-dimensional normalized Hausdorff measure on S so that
H(S) = /H(dp) =1. (2.6)
S

Clearly, H(d p) corresponds to uniform distribution of the sticks, and in this case we let A,
denote the quantity defined by (2.5).

The second case we consider in this paper is when all sticks are oriented in the same
direction. Clearly, the choice of direction is not important and so for definiteness we will
consider ®(dp) = &,,. Here, we let A , denote the quantity corresponding to (2.5).

3 Alternative Statements

We will now state the stronger versions of Theorems 1.1 and 1.2 mentioned in the introduction.

The statement of Theorem 3.1 (which is the stronger version of Theorem 1.1) contains a
lower and an upper bound. The lower bound holds for any orientation distribution while the
upper bound holds for any orientation distribution ®(dp) such that ®(dp) = ¢(p)H(dp)
where for some § > 0,

¢(p) = § H-almost surely. (3.1)
Since ®(dp) is a probability distribution we clearly have that fS ¢(p)H(dp) = 1.

Theorem 3.1 For any d > 2 and any orientation distribution ®(dp) we have that

r@d+10/2)

Ac,@ > n(d—l)/22d s
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for any L > m. Furthermore, for any d > 2 and any orientation distribution such that
Odp) = ¢ (p)H(dp) where ¢ (p) satisfies (3.1) for some § > 0, we have that

d
20 (1000\/2) Jar@d — 1
05252 /22T (d/2)?

kc,@ =

for L > 200+/d.

Remark The requirement that L > 200+/d can be improved. However, this would mean
more technical details in the proofs, and since we are interested in the asymptotics, this does
not seem worthwhile.

Proof of Theorem 1.1 from Theorem 3.1 This is a trivial consequence of Theorem 3.1 by con-
sidering the case when ¢ (p) = 1. O

Before turning to our second result, we will provide the back-of-the-envelope calculation
showing why L~2 should be the correct scaling in Theorem 1.1. We will be very informal.

Step 1: Start by considering an “almost-horizontal” stick. Since that stick is of length L,
there should be order L independent segments where an “almost-vertical” stick can hit
it.

Step 2: Most almost-vertical sticks that are within range to hit the first stick, have their
centers at distance order L from the first stick. Ignoring all other sticks, such a stick must
by spherical symmetry have probability of order L=4*! to hit one of the independent
segments on the first stick.

Step 3: The volume at which the center of the almost-vertical stick can be located and
still hit the almost-horizontal stick must be of order L?. The constant in front of L¢ will
be small. How small depends on the exact definition of almost-vertical.

Step 4: We see that the expected number of almost-vertical sticks hitting the almost-
horizontal is then of order A - L - L=+ . L4 = AL2. Thus, if A equals a large constant
times L~2 we should have a good chance of finding a pair of sticks forming an L-shaped
figure. With this basic building block we should be able to construct an unbounded
component. From this we deduce that the correct scaling of A , (L) must be L2,

There are of course several issues with the above calculations. For instance, we are ignoring
everything which is not almost-horizontal or almost-vertical. Perhaps this is giving up too
much? In addition, we ignore almost-vertical sticks whose centers are closer to the almost-
horizontal than order L. Perhaps these are essential since they have a better chance of hitting
the almost-horizontal stick? The answers to both of these questions are (in light of the results
of this paper) no, but clearly some care will be needed in order to provide a rigorous proof.

We now turn to the stronger version of Theorem 1.2 that includes explicit values of the
constants involved. Recall that the rigid model is when all sticks are oriented along the same
direction, and that we chose ®(dp) = ., for definiteness.

Theorem 3.2 For any dimension d > 2, and for every L > 3, we have that

I'((d+1)/2)
2d d/2

Furthermore, for every L > 10, we have that

291 ((d 4+ 1)/2)
7d/2—1

her (L) = L

Aer(L) <4 L=
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Remark We see by comparing the lower bounds of Theorems 3.1 and 3.2, that even though
the lower bound of Theorem 3.1 holds for any orientation distribution, it does not mean that
it is always a good bound.

We will consider the upper and lower bounds in Theorems 3.1 and 3.2 in separate sections.
It makes sense to group the bounds in the same direction together, as the proof techniques
are similar.

We end this section with a short discussion on the bounds provided by Theorems 3.1
and 3.2. Considering that the constants in the upper bounds and the lower bounds of these
theorems differ so greatly, one realizes that at least some of them (and maybe all of them)
must be far from optimal. Considering the somewhat complicated expressions of the involved
constants, one may also question the value of providing these explicit expressions at all. The
reason for doing so is in part that it makes it easier to follow the proofs, since we never have
to write things like “for ¢ small enough” or “for L large enough” (except when providing
heuristics). It also makes it easier for the reader to verify just how poor the bounds are. For
instance, one could compare these to numerical bounds that may be provided in the future.

4 The Lower Bounds

The lower bounds of Theorems 3.1 and 3.2 will be proven along the same lines. We will
begin this section by giving an informal explanation of the involved argument.

To thatend, consider a single stick placed at the origin (the orientation will not be important
here). Then, explore the Poisson point process in order to find any sticks intersecting this
first stick. The next step in turn then consists of exploring those sticks found in the previous
step, and so on. This stick exploration procedure will be coupled to a Galton-Watson process.
Elementary measure calculations (which can be found in Appendix A.1) will show that this
Galton-Watson process is subcritical whenever A < cL =2 and ¢ = ¢(d) > 0 small enough in
the uniform case, while it is subcritical whenever & < ¢L~! and ¢ = ¢(d) > 0 small enough
in the rigid case. For such A, we can conclude that the component of the original stick at the
origin will be finite almost surely, and the lower bounds will follow.

We now turn to the proof of the lower bound of Theorem 3.1. This will require us to know
the measure of the set of line segments that hit a ball of radius 2. However, we will prove
the statement for any radius p > 0 as this can be done with no extra effort. The proof of this
result (Lemma 4.1) is postponed until Appendix A.1.

Lemma 4.1 (Measure of line segments hitting a ball) For anyd > 2, L, p > 0 and any
distribution ©(dp) we have that

1. ((x, p) € RY x S £y p. 1 N B(o, p) # B)
g d=1/2 dt 7d/2 J

Equipped with this lemma we can now prove the lower bound of Theorem 3.1. Throughout
most of this section, the location of the center point x and the direction p of a line segment
Ly, p,. Will not explicitly be used. It is therefore convenient to abuse notation and simply
write £ € IT* for a line segment corresponding to some point in the Poisson point process,
and S, for the corresponding stick. For A C RY, we will also write W SiNA #£ 0)
instead of 1 ((x, p) € R x S : Se.p, L NA #0).
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7 Page8of32 E.l. Broman

Proof of lower bound of Theorem 3.1 Although the idea behind the proof is fairly straightfor-
ward, some care is needed when constructing the actual coupling. In order to explain the idea,
fix some line segment £, let IT* be as in Sect. 2.1, and let (Hl)g,n)k,nzl be an i.i.d. collection
of random variables which are independent copies of [T*. Then, we let Co(IT") denote the
connected component (if it exists) of C(IT*) such that Sep N Co(IT") # @. The aim is to
prove that Co( IT") is a bounded set almost surely whenever A < cL ~2 where ¢ = ¢(d) is
small enough. We will prove this by stochastically comparing Co(IT") to something larger,
but which is easier for us to analyze. By our construction, this larger object will naturally
correspond to a subcritical branching process. We can then conclude that this larger object
must be bounded, and from this it will immediately follow that C(IT*) cannot contain any
unbounded connected components.
We start by letting

W= {0 el*: S NSy, #0),

so that \Ili\ consists of those line segments in IT* whose corresponding sticks intersect Sg, .
Letdyq,..., E\‘I' I be an enumeration of the line segments in W! and we think of these as
the line segments of generation 1.

Next, we let

Wiy = (L e P\ W] 1S NS, #B) ULl < SN Sy, # 0,50 Se, # 9).

The first set of line segments in this union are the segments £ € I1* such that Sy N Se,, #9,
but that we did not already encounter when defining \IJi\ (i.e. they did not intersect S,). The
second set of line segments are then “extra” segments from I'[’} | Which are required to hit

both S;, | and Sg,. The reason for adding these extra line segments is that now, \Ili\ and \IJi\ ’
are both generated by considering a Poisson point process of line segments intersecting SZ)I
and Sle (recall (2.1)) respectively. Therefore, |\IJ{\| and |\IJ{\2| are equal in distribution, and

furthermore, any ¢ € TT* such that Sy intersects Sg, or S¢, , must by construction also belong
to \IJ% U \I-'f‘z. Fork=2,..., |\IJf‘| we then let

Uiy = (e (WU W) i sen sy, #0)
A k—1
ULe € TT} 2 Sen Sy # 0, Se0 (St U2 iy, ) # 0.

As above, the first set is the set of line segments in TT* not yet encountered. We think
of this as using IT* wherever IT* has not already been explored/used. The second part is
then an “extra” set of line segments, i.e. we use H% | Wherever I1* has already been used.

By adding these segments, we compensate for the space already explored, and so |\IJ,?’2|

wherek =1,2,..., |\IJI)‘| becomes an i.i.d. sequence of random variables, all with the same
distribution as |W}|. Next, we let

Wil
r_ A
vy = U Wios
k=1

and note that if £ € IT* is such that we can jump from S¢, to S¢ by using at most one other
stick in IT*, our construction gives us that £ € \Ilf‘ U \IJQ We then enumerate the line segments
012y, Z\\Pél 5 in \IJ/%, and think of these as the segments of generation 2.
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The general step is performed in the same way. We define the collection (‘l’,ﬁn FD1<k<|W}|
and let
Wyl 00
\I’,i‘ﬂ = U \IJ,?‘,,H_I and finally W = U Wt
k=1 n=1

If we let Co(WH) = Seo UZG\W S¢ (which by definition is a connected component) we see
from our construction that

Co(IT) C Co(WH). 4.1)

Itis not hard to see that the sequence (|W} [)o2 | corresponds to the sizes of the generations
of a Galton-Watson family tree. In order to show that this is subcritical for small enough values
of A, we must now estimate IE[|\IJf‘|]. To that end, note that since the length of £ is L, we
can cover any stick Sy by using at most L balls of radius 2 whenever L > 1 (which holds
by assumption). If S is such a stick and zy, ..., z; denote the centers of the balls in such a
covering, we see that for some C < oo,

ur(l: 8¢ NS # 9)

L
= UMA(Z SN B(zk,2) #9) = Lup(€ : £N B(z1,2) # 0)
k=1

=12 7d/2 Td=1)/2
=LrlL 241 4 2 ) <al?———— 29 (4.2
L' ((d+1)/2) rd/2+1) L'((d+1)/2)

by using Lemma 4.1 with p = 2 and where the last inequality holds for any

L> 2ﬁr((d + 1)/2).

rd/2+1)
By using that the gamma function is a logarithmically convex function, it is easy to show
that the right-hand side of (4.3) is decreasing in d > 2. Furthermore, the expression equals
7 for d = 2 and since we assume that L > 7 we conclude that (4.3) holds, and in turn that
(4.2) holds. Using this, we then see that

(4.3)

N , mw@-b2
E[[Wil=ur(€: S NS #P) <AL ————-2 44
Wil = ua(t:SenNS #0) < rd+1)/2) (4.4)
which is strictly smaller than one whenever

I'(d+1)/2)

-2
xd—1)/27d L

A<

For such values of X, the corresponding branching process is subcritical and therefore it dies

out almost surely. Then, we conclude that |W*| < oo almost surely, and so by (4.1) we must
also have that Co(IT*) is bounded almost surely.

Since the choice of Sy, was arbitrary, it follows by standard Poisson point process theory

that C(IT*) cannot contain any unbounded connected components, and so we conclude that

Fd+1/2), 5
¢0 = " @-1/2d :

Next we turn to the rigid case.
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Proof of lower bound of Theorem 3.2 The proof is very similar to the proof of the lower bound
of Theorem 3.1; the only difference lies in the estimate of wy (£ : Sy NS # ¥) in (4.4). In
order to estimate this, consider a stick Sy ¢,. 1. If Sx ¢;,L N So,¢,;.1. 7 ¥, itis necessary (but not
sufficient) that x; € [—L — 2, L + 2] and that ||x0|| < 2 (recall (2.2)). Note that the reason
that it is not x; € [—L, L] is due to the “tips” of the sticks. We therefore see that (recall the
notation By_1(x, r) from Sect. 2)

E[[W]] = pa((x, 1) : Sv.e.r. N Soer.1. # 9)
(d-1)/2

2d—1
T(d—1)/2+1)

<AQRL +4)Vol(By-1(0,2)) = AQ2L + 4)

dj2

< )\‘2‘1717
rad+1)/2)

where the last inequality holds for L > 3. Replacing the estimate in (4.4) with this expression
gives us the result. O

)

5 The Upper Bounds

In this subsection we will provide proofs of the upper bounds of Theorems 3.1 and 3.2.
Here, we will couple the stick process with a so-called oriented percolation model. We will
attempt to construct an unbounded component, and the coupling will then show that this
construction has positive probability of succeeding when A > CL~2 (with a suitable choice
of C = C(d) < oo) for the uniform case. A similar construction and coupling will work
analogously whenever A > CL~! (again with a suitable choice of C = C(d) < 00) in the
rigid case. This construction will require measure calculations which are mainly postponed
until Appendix A.2.

Since both proofs are done through a comparison with the oriented percolation model
(although using slightly different variants in the two cases), we will start by introducing said
model. To that end, consider the following lattice in the upper half-plane,

H:={u € 7% : uj + uy is even, and u» > 0}. 5.1

We will consider a collection (A),>0 of random subsets of H where Ag = {0} and where
A, 18 such that

A, C{ueH:uy=nj.
Given A,, the events {u € A, 41} are conditionally independent with

B if|[A,N{u+ (=1, —D,u+ 1, -} =2
P e AprtlAy) = { o if [A,N{u+ (=1, =D, u+1,=-D} =1 (5.2)
0 if A, N{u+ (=1, =D, u+1,-1D} =0.

Here, 0 < «, B < 1, and we will consider two variants. In the first, 8 = 1 — (1 — «)? and in
the second, 8 = «.

We will give an informal description of this model and the two variants. Consider the first
variant where § = 1 — (1 — @)%, With Ay = {o}, we obtain from (5.2) that foru = (-1, 1)
and u = (1, 1) we have that

PueA)=a
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Higher-Dimensional Stick Percolation Page 11 of 32 7

independently for u = (—1, 1) and u = (1, 1). We can think of this as drawing an arrow
with probability « from o to (—1, 1) and independently, with the same probability, drawing
one from o to (1, 1). In general, conditional on A,,, then if u € A,, we draw an arrow with
probability o from u to u + (1, 1), and independently (again with probability «), from u
to u + (—1, 1). This is done independently for every u € A,. Then, every v € H which is
pointed at by an arrow emanating from some u € A, belongs to A, 1. Clearly, this is a bond
percolation model. The second variant (i.e. when 8 = «) is in contrast a site percolation model
since here P(u € A, +1]A,) = « whether there are one or two sites in A, “preceeding” u.

The bond version of this model was introduced in [3] where it is proven that if ¢ < 1 is
large enough,

P(A, # 9% ¥n > 0) > 0. (5.3)

In order for us to obtain the explicit bounds required in Theorems 3.1 and 3.2, we shall need
some explicit bounds on « such that (5.3) holds, and we require this for both variants. It was
proven in [6] that for the bond version, any @ > 2/3 is such that (5.3) holds, while for the
site version, (5.3) holds whenever « > 3/4.

We will use the bond model to prove the upper bound of Theorem 3.1, although we do
this on the lattice 2H (this is a matter of notational convenience and clearly does not matter).
When proving the upper bound of Theorem 3.2, we instead use the site model on H.

5.1 The Upper Bound of Theorem 3.1

We start this subsection by providing the intuition along with some necessary notation. The
proof will rely on a construction of an unbounded component which essentially will be
performed on a two-dimensional lattice. To that end, for any u € Z? we will write

DY = (ur, un, 0 o>L+[ L L T (5.4)

=y, u2,9, ..., - T =y = ’ .
4 16/d " 163/d

where (u1,up,0,...,0) € 74 . Note that D* N DY = (J whenever u # v. We then start

by considering the three boxes D=2 D10 and D°. For any A > 0 there is a positive
probability that there exists (x, p) € IT* with the following three properties. Firstly, the
center of £, , 1 (i.e. x) belongs to DL, Secondly, £y, ; intersects D29 and lastly
£, p,1 intersects the “right-hand” boundary of D°. The corresponding stick Sy , ; will then
present a target for a second stick (see Fig. la for an illustration). This second stick Sy 4 L
will be required to have its center in the box DD, to hit the target presented by S, p.L and
to intersect the “top” boundary of D©2) (see Fig. 1b). This in turn then becomes a target for
two additional sticks centered in D~1-2 and D12, presenting targets in D~2? and D>
respectively. This procedure can be continued and coupled with the oriented percolation
model described above.

Our next step is to introduce the following notation which will make the notion of “right-
hand”, “left-hand” and “top” part of the boundary of the boxes D" precise. For any u € Z?,
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D D Target
(a) (b)

Fig.1 In a the stick Sy p f is centered in DL Singersects D29 and “exits” the right-hand side of D?.
It presents a target for the next step. In b the stick Sy, 1 hits the previous target and presents a new one. Here,
blue boxes are those where centers of our sticks will be found, while red boxes are where intersections occur

let
L_16(D”):{xeD“:x1:u1£—L —uzé‘fi—m
4 4]~ 16vd
and |xz| < L — 16fork=3,...,d},
16+/d
RilG(D”):{xeD”:x12u1§+ xz—uziyfml:/g—%
and |x;| < L — 16fork=3,...,d},
16+/d
and
T_IG(D“)=ixeD”:x2=u2£+ —ulé‘si—m
- 417 16vd

L
and |xg| < ——= — 16fork =3,. d}.
k 16v7d

We see that L~10(D"), R~19(D") and T~1°(D") are subsets of the left-hand, right-hand and
top part of the boundary of D" (see also Fig. 2). We will require the line segments of our
construction to hit these sets (rather than anywhere on the corresponding faces of D*). The
reason for this is that unless the line segments hit “well inside” the faces, then they will not
behave in a way that makes a continuation of the construction possible. We note that we will
not need a notation for the bottom part.
For two sets A, B C RY we will write
Ly.p.L

A <% B (5.5)

Ly.p. .
fortheevent {{y , 1 NA #= @YN{Lx p L NB # @}. Thus, B(y, p) PLilN B(¢, p) is the event
that the line segment £, , ;. connects the two balls B(y, p) and B(¢, p). Let y € D20
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Fig.2 We see a box D" centered
at (u1, uz, 0)L/4 and with side &
length 8L73 We can also see

/3
R™16(D!) as the solid black area
on the right-hand side of the box

be such that B(y,2) ¢ D29 and let ¢ € D°. Note that

. (-1.0) bopt
{(x,p):xeD ,B(y,2) <—— B(,2)}
={(x,p):x e DT By, DN Sy pr #0, BE, 1) NSy 1 # D),

since the ball B(y, 1) and the stick S, , ; touches if and only if £, , ; comes within distance
2 from y. (This is where our choice of definition of a stick with rounded tips, i.e. (2.3),
becomes convenient.)

Our next lemma is proved through a number of intermediate steps, and we postpone the
proofs of these and the lemma itself until Appendix A.2.

Lemma 5.1 (Measure of line segments connecting two balls) Let ®(dp) = ¢(p)H(dp)
where ¢ (p) satisfies (3.1) for some § > 0. For everyd > 2, L > 32 and any y € D20,
¢ € R™9(D°) we have that

Ly, p, _
W <<x, p):x € DELO B(y,2) <25 B(;,z)) > AScqgL™9F2,

where we may take
25(d—2)nd/2—2 F(d/Z)’;
“ETT4 Ted-1y

Lemma 5.1 will be used to estimate the probability of hitting a target and simultaneously
providing a new one (as discussed at the start of this subsection). However, before we are
ready to obtain such an estimate, we need to make precise what these notions mean. Recall
therefore (2.1) and let D*+2 := (D*)*? be an enlargement of D*. Note that D" *2 is not
the same as D“t22) | since the latter refers to the box defined by (5.4) with u = (uy, us)
so that u + (2,2) = (u1 + 2, us + 2). Note also that while R~!9(D°) denotes a “shrunk”
version of the right-hand boundary of D? (and therefore of a (d — 1)-dimensional object),
A4 as defined in (2.1) denotes an enlargement in all dimensions.

Fix some £, , 1 such that

ez\’, i —_
p-20+2 ko p ]G(D").
Given this £, 1, let

T(ly pr, D% = {y e R? : dist(y, £y, N D°) < 1},

@ Springer



7  Page 14 0f 32 E.l.Broman

which we think of as the (horizontal) farget presented by Sy , ;. for the next step. Note that
Ty, p,L, D) C Sx,p,1 and while T (£, 1, D?) ¢ D itis the case that 7 (¢, 1, D?) C
D0,+1 .

The key lemma used for the comparison of the stick process and the oriented percolation
model considers the set of line segments £y, 4, such that Sy ;1 N7 (£y,p,1, D?) # ¥ and
suchthat £y , 1 N B(gy,2) # @ for some ¢, € 7-19(D©2) Thatis, the corresponding stick
Sy,4,L connects with the target, and also presents a new (vertical) target in the box D02
that can be used for further connections (see Fig. 1). The proof of this lemma considers two
collections of balls, and the proof will use the elementary case in Lemma 5.1 (which concerns
only two balls). The first collection will be embedded in the target, while the second will be a
collection with centers embedded in 7~1°(D©-2)). Then, we will sum over these collections
to obtain our estimate. For further steps in the construction, we will need to define collections
with centers in L~16(D©-2) R=16(D©-2)y and 7-16(D©-2) respectively as follows. Let

L(D") = {x e L719D") : (xa, ... xq) € 1zzd—‘],
R(D") = {x e R7IDY) : (xa,...,x4) € 122”’*1} and
T(D") = {x e T79(D"Y) : (x1,x3. ..., %) € 1zzd—1}.

We see that these are discretizations of their respective boundary pieces with points separated
by a distance of at least 12. The reason for this separation distance is that certain hitting events
will become independent. In order to show this, we will need a “disjointness” result, namely
Lemma 5.2 whose proof is provided in Appendix A.3. We also note for future reference that
the number of points |T(D")| in T(D") can be bounded below by

d—1

L
L _13p I d—1
T = [ M— 1) = (* —4> ! (5:6)
12 96+/d
since the side length of T~16(D") is ﬁ — 32, the spacing of the lattice is 12, and then we

subtract 1 for boundary issues.
Similar to the definition of £y , 1, let

Ly poo=1{x+1tp:—00 <t <00}
and
Ly goo=1{y+19:—00<T <00},

where p, g as before are vectors such that | p|| = ||g|| = 1, be two parametrized (infinite)
lines. Informally, Lemma 5.2 shows that if the angle between two orientation vectors p and g
is not too small (or equivalently if [{p, g}| is not too large), then the lines £y , ~ and £y 4 0
will not be close for very long.

Lemma 5.2 Assume that p,q € S are such that |{p, q)| < and that ty, T are such that

1
2
I1€x, p,00(t1) = £y,q,00 (T < 2. (5.7

Then we have that for every (t, T) such that max(|t — t1|, |t — t1]) > 12,

”ex,p,oo(t) - gy,q,oo(f)” > 6.
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Remark 1f|(p, q)| < 1/ﬁ, andif B(£y 4,00(71), 2) issuchthat £y , ccNB(€y 4,00(T1), 2) #
¢, then for some 1y,

[1€x, p,00(t1) = £y,q,00 (T = 2.

It follows from Lemma 5.2 that if |t; — 72| > 12, then for every value of ¢,
[1€x, p,00(t) = £y,q,00(T2) || = 6.

We therefore see that
Ly, poo NB(y 4 00(12),2) = 0.

Informally, this means thatif the line £, « hits a ball of radius 2 centered on the line £, 4,
it can not hit any other such ball as long as the distance between the centers exceed 12. This
is how Lemma 5.2 will be used.

We can now state and prove our key lemma.

Lemma5.3 Lety, € D29 ¢, € R(D?) and Ly, 1. be such that

ex,p,L
B(yx,2) «<—— B(:,2).

Foreveryd > 2, yy, {x and £y, 1 as above, we have that
0y
P (a<y, g e ", ¢, e T(DO?) 1y € DOV T(4y 1. DT <5 B, 2))

1
>1- EYSEE
cyASL
for L > 200+/d and where

Cd

(1000ﬁ)d

oy =

with cq is as in Lemma 5.1.

Proof As mentioned, the proof will rely on Lemma 5.1 and two collections of balls. Our first
collection is simply all B(z, 2) where z € T(D©2). In order to find our second collection,
we start by fixing some yy, {x and £y p 1 as in the assumption. Then, lett; <, <--- <ty

be such that £, , 1 (#;) € D’ foreveryi =1,..., N, and such that |[f; — ;41| = 12 for every
i=1,..., N — 1. Next, consider any z = (21, ..., 2q) € x,p,L such that
€ [ L L ] (5.8)
z —_, —— |- .
: 16vd’ 16v/d

It is a straightforward, although somewhat tedious, exercise in trigonometry to show that
since £y, 1 N DE20).+2 #@and £y 1 N B(&x,2) # @, we must for such a z have that

lzx| < fork=1,2,...,d. (5.9

L
16+/d
We will leave the details of this fact to the reader, although we remark that we outline
the argument for a similar statement in the proof of Lemma 5.1 in Appendix A.2. Thus, if
7 € £y p, 1 satisfies (5.8) it follows from (5.9) that z € D?, and so we conclude that the length
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of £x,p,.. N D° must be at least ﬁ. (Observe that if we would not have required £, . to

hit “well inside” the right boundary of D?, i.e. R™19(D?), then ¢ x,p,L could potentially have
missed most or all of D?.) From this it then follows similarly to (5.6) that we may take

L L L

1
R — 1 = — 1> _
12 8/d 96+/d ~ 10004/d

which holds since we assume that L > 200+/d. Informally, this simply means that one can
find a string of order L balls within the target 7 (£, 1, D) such that the distance between
consecutive centers of these balls is always 12. This is our second collection of balls.

Our next step is to prove that

N>

(5.10)

ly Ly.q,
Wygr B, 2) <25 B, 2} N {ly g1 B(tj.2) <225 Bw,2)} =0

whenever either i # j, orz, w € T(D©-?) is such that z # w, or both. We will show this
fori # j and for z = w. All other cases follow in the same way. Therefore, assume that
Ly 4L NB(z,2) # ¥ and that £y 4 ; N B(;,2) # #. We claim that £, , 1 N B(t;,2) =¥
for j # i. The key to showing this claim lies in analyzing the orientation vectors p, g and
then using Lemma 5.2 (see also the remark after the statement of that lemma). In order to
use Lemma 5.2 we need to prove that |{p, g)| < \% We will do this by showing that | pg| is
small for k = 2, ..., d and that |g| is small fork = 1,3, ...,d.

Recall that €, , 1 N B(yx,2) # ¥ and £y p 1 N B(y,2) # @ where y, € D20 and
¢y € R(D?). Therefore, we can write

e
ly =<l

for some y € B(yy,2) and ¢ € B(¢y,2). If welet& = (&1,...,&7) = y — ¢ we then see
that

p

oL 4<|g|<2L+ L + 4 and that |&| < L
—_ = = 1| = 2— e an a 1 B er— .
4 4 8J/d 8v/d

fork =2,...,d. It follows that || £]| > % — 4 and so we conclude that

L
L —12
_ &l _ sva <1

|pk|_ = = T =
€1l L4 T avd

fork =2,...,d and every d > 2 (where of course p = (p1, ..., pa))-
Again by assumption, £y , 1 NB(t;,2) # #and €y 4 1 NB(z,2) # P wherez € T(DO:D).
Therefore, we can write

for some 7 € B(#;,2) and ¢ € B(z,2). As for p, it follows here that

1
Kl < ——,
la 4Jd
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for k = 1,3,...,d (since ¢ points almost vertically and p points almost horizontally).
Therefore we can conclude that

Kp, @) < Ip1l-lqil + -+ |pal - 1qal
<lgqil +Ip2l +Ip3l - lg3l + - -+ |pal - 1qal
<1+l+(d 2)1<1
T 4d  4Vd 16d = /2’
forevery d > 2. Itfollows from Lemma 5.2 and the remark thereafter that £, , N B(¢;,2) =
@ since [t; —t;| > 12.
‘We can now conclude from Lemma 5.1 that

y.q.L

¢
o (()h q):ye DOV T, , 1, D) <15 B(z,2) for some z € T(D(O'z))>
¢
> m((y,q) :y e DOV B(1;,2) <25 B(z,2),
forsomei=1,...,Nandz € T(D(O,Z))>

N
=> Y w ((y,q) Ly € DOV B, 2) <45 B, 2))

i=1 zeT(D©.2)
> N|T(DO?)|n8cy L4+ (5.11)

where the disjointness was used in the first equality and Lemma 5.1 in the second inequality.
It follows from (5.6) that

L d—1 L d—1
TOO) = (—=-4) =(——F7]) .
96:/d 1000v/d

since L > 200+/d. Furthermore, by also using (5.10) we conclude that
NIT(DO2) 8¢y L4912

L L\ J ca
> MegL™ 1 = ps———C 12 =8¢, L% (5.12)
1000«/67 (1000\/E> ¢ (1000ﬂ>d d

Combining (5.11) and (5.12), we then see that

q.L

U ((y, q):yE€ pO-b, Ty p,L, Do)*t! <f'v—’——> B(z,2) for some z € T(D(o’2))>
> Adc L2
Therefore,
P <3(y, @) el zeT(DO?):ye DOV 74, , 1, D)™ PLELN B(z, 2))
=1—exp ( - m((y, q):yeDOV,

y.q,L

l
Ty pp. DO <25 B(z.2) for some z € ’H‘(D(O’z))»

12 1

El—eimc‘; Zl—ﬁ,
cyASL
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X

where we used that e ™ < x~! for every x > 0. O

We are now ready to prove the upper bound of Theorem 3.1.

Proof of upper bound of Theorem 3.1 Consider the bond version of the oriented percolation
model described at the beginning of this section and recall the notation (A, ),>0. Recall also
that we will here work on the lattice 2IH so that A, C {# € H : u; = 2n}. In our construction
below, we will consider a sequence of random sets (E,),>0 defined by letting u € E,, if there
exists a ““good” path of sticks connecting a base stick Sy , 1 to the box D". Our coupling
will yield A, C E, forevery n > 1, where the value of « for the oriented percolation model
will depend on A. We will then show that for A larger than the upper bound of the statement
of this theorem, we will have that @ > 0.81 and therefore (5.3) is satisfied. This then shows
that there exists an unbounded connected component in C(IT*) with positive probability. We
choose to work with & > 0.81 rather than « > 2/3 out of convenience, as making a more
optimal choice of & would not affect the quality of our bound in any meaningful way.
We will now fix

d d
0 10(1000\/57) . 10(1000\/2) Jar@d — 1y
A L2 = -2
~ 98¢ 98cq 9525@-2) 7d/2-2T (4 2)3

L2, (5.13)

so that X is above 1/2 of the upper bound in the statement. It will be convenient to use two
independent Poisson point processes H;‘ and H%, defined on the same probability space and
with the same distribution as IT*. Clearly, if [1} and I1} are independent, [T} + I} is equal
to I1%* in distribution (this is why the right-hand side of (5.13) equals 1/2 of the upper bound
of the statement).

We will proceed with our construction below in steps. The general idea is illustrated in
Fig. 3, and it may be useful to consult this when reading what follows.

In Step 0, observe that the event that there exists some

(x,p) € l'[’} such that D(~20-+2 éié R™19(D%),

has positive probability for every A > 0. We therefore condition on this event, and let
Eo = {o}. Observe that Ag = Ej.

Next, for Step 1-a we observe that by Lemma 5.3 we have that

4 v.qu.L
P (3(yv,qv) e}, ¢y, e T(DO?):y, € DOV T(t, 1, DT 0% B(gy,, 2))
> 1 !
- A(Scl’iLz’

where c:i is as in that lemma. Using obvious notation we then let 7 (£y, 4,.L, D(O*Z)) denote
the new, almost-vertical target provided by £y, ,, 1. Conditioned on the existence of such a
line £y, 4,,1 We can again use Lemma 5.3 along with rotational invariance to see that

YhodnL
>

e
P (a(yh, qn) € I}, ¢y, e R(DP?) 1y, € DD T8y, 40 1, DOP)H! B(%y,. 2))

1
>1— ——,
T A L?

which is Step 1-b. Since Step 1-a concerns line segments with centers y, € D@1 and Step
1-b concerns line segments with centers y, € D2 we conclude that the probability that
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T-16(D(2.4))

Fig.3 Anillustration of the coupling with oriented percolation. The red boxes are target boxes, while the blue
boxes are center boxes (i.e. where the centers of the line segments belong). At the bottom is a line segment
with center in D10 and which hits the target face R*16(D"). The two sticks that are green (the color is
only there for explanatory purposes) are the ones found during Step 1-a and 1-b, and together they constitute
a good right-oriented path from 7'(¢y j, 1., D°) to D@2 We can also see a good left-oriented path from
Ty, p,L> D°) to D"22)_ These good paths induce connections from o to (—2, 2) and (2, 2) in the oriented
percolation model which are indicated by solid arrows. We also see connections from (2, 2) to (4, 4) and from
(—2,2) to (0, 4). However there are no connection from (2, 2) to (0, 4) nor from (—2, 2) to (—4, 4) (indicated
by dashed, i.e. missing arrows). Observe the line centered in D12, hitting the target in D2 (and then
proceeding to D(72*2)) but which does not hit R716(D(0’2)). Note however that (as required) it does hit
L*16(D(*2*2))‘ Lastly, the dashed boxes are not used in the construction

R-16(De)

there exists a “right-oriented” (see the green lines in Fig. 3) path from 7 (¢, , ) to some
B(Ly,, 2) where ¢y, € R(D??), s at least

2

<1 ! )2 >11 ! <1 o )2 0.81 (5.14)
Toas/72) = T 107 2 572 T ~—1n) — V% :
Aoy L %C&L Zc/chLz 10

by using (5.13). Note that the corresponding sticks Sy .1, Sy, q,,. and Sy, 4, L form a
connected path and we call such a path a good path. Note also that the line yj 4, presents
a new target 7 (£y, 4.1, D*?) from which the construction can proceed. If a good right-
oriented path as described exists, we let (2,2) € E; and because of (5.14) we can couple
this with A so that (2, 2) € A with probability 0.81.

In the same way, we explore l'[% and attempt to find a left oriented good path from D°
to D22 Indeed, as above, the probability that there exists a good path within 1'[% from
T(Ly,p,, D?) via D©2 to some B(g},2) where ¢, € L(D22), and where the last line

h/A 4,1 Presents a new target T(Zy}/“q’L, D22 is by symmetry at least . We say that

(—=2,2) € E| if such a left oriented path exists. Furthermore, since l'[} and 1'1’2\ are indepen-
dent, the existence of the right-oriented and the left-oriented paths are also independent, and
so the events {u € E1} foru € {(—2,2), (2,2)} are conditionally independent conditioned
on the existence of 7 (£x 1, D°). Using (5.14), we can couple this described procedure
with the oriented percolation model with parameter « = 0.81 in such a way that if there is
an arrow from o to (—2, 2) in the oriented percolation model, then there is a good path from
T (Uy,p,) tO D22 in the stick process. In the same way, if there is an arrow from o to

@ Springer



7 Page 20 of 32 E.l.Broman

(2, 2) in the oriented percolation model, there is also a good path from 7 (¢, 1) to D@2
in the stick model. For our next step, we let 71 = {7"},cE, be the set of targets presented
by the paths we found in Step 1. Our coupling shows that A; C E, and we note that there
is a path of sticks from D? to D" for every u € E within C(IT**) where [1** = IT} + IT5.

Step 2 works in much the same way as Step 1, and so we condition on E; and 77 from
Step 1. Given a target 7% € 77, we use I'[)l“ to attempt to find a good right-oriented path
from the target 7% € 77 to D*+22) using two sticks with centers in D*+(0.D and p#+(1.2)
respectively. Furthermore, we use l'[% when attempting to find a left-oriented path from
T" € T; to D"T22) ysing two sticks with centers in D*T©-1 and D*+(1.2) respectively.
Note that the target 7" can be a result of Step 1 yielding a good path using H)l‘, but that
we attempt to find a good path to D*T(=2.2) using l'[%‘. This is not an issue as we in the end
consider I1} + IT5 (or rather the union of all sticks associated to points from I1} or IT5,
i.e. C(IT%")). We note further that if E; = {(=2, 2), (2, 2)}, then there can be a good path
both from (-2, 2) to (0, 4) and from (2, 2) to (0, 4). If both of these events occur, then there
are two possible targets in D©* for Step 3. In order to avoid ambiguities, we will in this
and all similar cases always use the target 7% provided by the configuration l'[)l\ from the
previous step (in this case Step 2). Since finding a good path always has probability at least
«, we can couple Ay, E; such that Ay C E3. As before, we let 7o = {T"},cE, be the set of
targets provided by the good paths.

The general step is now clear. Given E,, and the targets 7, from Step n, we look for good
paths from D* to D*+22) ysing IT%, and from D" to D*+(~22) using H%. With this coupling
we see that A,, C E, for every n > 0, and since we chose @ = 0.81 so that (5.3) holds, we
conclude that

P(E, # 0 ¥n > 0) > 0,

for A as in (5.13). Clearly, if the event {E,, # ) Vn > 0} occurs, then Sy , ; belongs to an
unbounded connected component, and so C(IT**) percolates. O

5.2 The Upper Bound of Theorem 3.2

We now turn to the proof of the upper bound of Theorem 3.2. Again, we will couple our stick
process with oriented percolation, but this time to the site percolation model on H.

Proof of upper bound of Theorem 3.2 In the rigid case we have that p = e, with probability
one, and so we will simply write (x, e3).
Similar to the notation D%, for u € H, we let

B*(1/2) := B((u1, (L/2 + 2)us,0,...,0),1/2),
so that B*(1/2) c R? is a closed ball of radius 1/2 corresponding to the point u € H.
For u € H such that u» > 1, we now consider the event
Gy ={w € Q:3(x, e2) € wsuch that B"(1/2) C Sy.e,.L.
BTN 1/2) N Sy yr # Band BTV (1/2) N S, 0, 1 # B).
The event G, implies that the ball B(1/2) is completely covered by a stick, while the same
stick intersects the two balls to the lower left and right (see Fig. 4a). Furthermore, we note
that in order for a stick S ., to contain both B*(1/2) and put=L-D(q /2), it must be that

x3 = up — 1/2. This event has measure 0. Furthermore, since the centers of B“(1/2) and
But0.2) (] /2) are at distance L + 4, no stick can contain both of these balls. It follows that
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ONONONG) O O O

0000 00O

Q1O O
v v

BY(1/2) BY(1/2) L

ol A

(@) (b)

Fig.4 In a the event G, is illustrated. The ball corresponding to u € H, i.e. B¥(1/2), is completely covered
by the stick (dashed). Furthermore, the stick intersects the two balls put(=1L-1) (1/2) and putd.—1) (1/2)
one row below. In b the events G, G,,4(1,1) and G, (2,2) all occur. We see that the corresponding sticks are
part of the same connected component

outside of an event of measure 0, a stick can only contain one ball, and therefore the events
{Gu}ueH,u,>1 are independent. Furthermore, we note that if nm eG,n Gu+(~1,—1), thenthe
corresponding sticks which contain B“(1/2) and B“*(=1=1(1/2) respectively must touch,
and that they therefore belong to the same connected component of C(IT*) (see also Fig. 4b).
We can use these properties to couple the stick process with the site percolation variant of
the oriented percolation model as we now explain.

First, it is clear that

P@A(x, ez) € " : B°(1/2) C Sx.e.1) > 0,

and if the event in this probability occurs, we set Eg = Ao = {o}. Then, conditioned on
Eg = {0}, we let

Ei={ueH: 1" eG,)n{ue{(-1,1, 1,1},

and we see that P(u € E{|Ey) = P(G,) and that the events (—1,1) € Ej and (1,1) € E;
are conditionally independent. In general we let

E,={uceH:TT" e G, N{uecu'+A,=1),u +(1,1)}, whereu' € E,_1},

and again we see that P(u € E,|E,—) = P(G,,) for any u such thatu € {u’ + (—1,1),u’ +
(1, 1)}, where u’ € E,_1. Conditional independence is also clear. We see that this is indeed
the site percolation version of the oriented percolation model, since both probabilities in
the two first rows of (5.2) are P(G,) in our case. Since this version survives with positive
probability if o > 3/4 (recall the discussion at the start of Sect. 5) we need to show that
P(G,) > 3/4 whenever

d
JZrd+h/2),

T (5.15)
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In order to bound P(G ) we consider, without loss of generality, the case where u = (1, 1).
Recall that the center of B! (1/2) is at the point (1, (L/2+2),0,...,0), and observe that
in order for BV (1/2) C Sy ..,.1 it is sufficient that ||(x1, x3, ..., x4) — (1,0,...,0)| =
l(x1 — 1, x3,...,xq)]| < 1/2 and that x € [2, L + 2]. Next, in order for G, to occur, we
must also have that G°(1/2) N\ Sy ¢,, 1 7# 9. For this, it is sufficient that |[(x1, x3, ..., xg) || <
3/2 and that x, € [—L/2, L/2]. Similarly, in order for G®9(1/2) N Sy, 1 # @it is
sufficient that || (x1, x3,...,x4) — (2,0,...,0)|| = ||[(x1 —2,x3,...,x4)|| < 3/2 and that
xy € [—L/2, L/2]. We then observe that all of these three conditions are satisfied whenever

I(Ger —1,x3,...,x0)l £ 1/2and x; € [2, L/2].
Therefore (recall the notation B;_(x, r) from Sect. 2),

ma((x, e2) s BEY(1/2) € Syoey1, BO(1/2) N Syxen . # 0
and B9 (1/2) N Sy 0y # 9)

_ A/ 101G = 1,53, - x)]| < 1/2and x2 € 2, L/2])dx
xeRd
Ld=1)/2

zd/2-1
M—————
291 ((d 4+ 1)/2)

where the last inequality holds for all L > 10.
It follows similarly to the end of the proof of Lemma 5.3 that

)

dj2—1 d
PG = 1 exp (<AL 570 e

290((d + 1)/2) AL7d/21

which is larger than 3 /4 whenever (5.15) holds. We conclude that for such values of A there is
apositive probability that B(1/2) belongs to an unbounded connected component of C(IT*),
and therefore A > A. . O
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Appendix A

The purpose of this appendix is to provide detailed proofs of the key lemmas used in Sects. 4
and 5, i.e. Lemmas 4.1, 5.1 and 5.2. We will start with Lemma 4.1 as this is easy. The proofs
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of the other two lemmas go through several steps, and we therefore put these into separate
subsections.

A.1 Measure Estimates

Here, and in the rest of the appendix, we will let /(-) denote an indicator function.

Proof of Lemma 4.1 We have that
. ((x, p) € RY x S £y p 1 N B(o, p) # 0)

- / / I(tx p.1 N B(o, p))dxO(dp) = / / Ity 0 B(x, p))dxO(dp)
S JR4 s JRrd

= fSVol(Sa,p,L(p))(")(dp) = Vol(So,p,(0)OS) = Vol(S,, p,(p)),

where the second equality follows by translation invariance. By construction, the volume
of Sy, p,L(p) equals the volume of a (d — 1)-dimensional ball of radius p times L, plus the
volume of the two “tips” which together equals that of a d-dimensional ball of radius p. That
is,

Vol(So, p,(p)) = LVol(By—1(0, p)) + Vol(By (o, p))

d—1)/2 d/2
vz i/ .,

“Lra@ron? tTransn”

as desired. ]

A.2 Proof of Lemma 5.1

In order to prove Lemma 5.1, we will go through two steps. The first of these is the following
lemma which provides a lower bound on the measure of line segments that hit a given ball
of radius p.

Lemma A.1 (Lower bound on line segment-ball hitting measure) Let d > 2, L > 0 and
0 < p < L/8. Then, for any x € R? with p < ||x|| < L/2 — p, we have that

I'(d/2) pd!
1(Er.p.1. N B0, p) # DHH(Ap) > :
/s nr VAT((d + 1D)/2) [x]|4=!
Remark We will only use Lemma A.1 for 0 < p < 2. However, we chose to state it more
generally as it is essentially a more exact version of the lower bound of Lemma 3.1 of [11],
which has been used many times (for instance in [1]).

We also note that it is possible to derive a weaker version of Lemma 4.1 from Lemma A.1
by integrating over a suitable subset of R¥.

Proof By rotational invariance of the model, we may without loss of generality assume that
x = (x1,0,...,0) where x; > p. Asin Sect. 5.1 we let

Ly poo ={x+1tp:—00 <t < 00},

and p is as usual a vector such that || p|| = 1. Then, consider the distance between a point
Ly, p.oo(t) on the line £y, oo and the origin o

15, p.0o(®) —0l* = llx + tpl* = lx||* + 21 plI* + 2t (x, p) = x> + 2 + 2t {x, p)

@ Springer



7  Page240f32 E.l.Broman

which is minimized when t = —(x, p), so that
dist(Cr, p.oo, 0)* = lIx[1* + (x, p)* = 2(x, p)* = [Ix|I* — (x, p)*.
Using that x = (x1, 0, ..., 0) we then see that

dist(Ey, p.oc, 0)* < p? & x7 —x{pi < p* & pi
=

(A.1)

We note that if x; < p, then (A.1) holds for any p as indeed it should since x is then inside
of the ball B(o, p). This is why we include || x| > p in the assumption. Furthermore, the line
segment £, , r has finite length L, which is why we need to assume thatx; = |[x|| < L/2—p
in order for £, . to reach the ball B(o, p). To see that this suffices, we observe that

[1€x,p.0o(—={x, p)) — x1]| < dist(€y,pco, 0) +x1 < L/2,

whenever (A.1) holds (since —(x, p) minimized the distance between £y ; - and o). It
follows that for every p < x; < L/2 — p, we have that £, , 1 N B(o, p) # ¥ if and only if

2
X

_ 2
p% > 2'0 . Thus, for fixed p < x; < L/2 — p, we get that
1

X

/S I(tx.p.L N B(o, p) # #YH(dp)
2
= f I(dist(€y, p.0o. 0)* < p*YH(dp) = / 1 (p% >1- ”2> Hdp). (A2)
S S X

1

This is simply twice (by symmetry of p and —p) the surface area (or rather the (d — 1)-
dimensional Hausdorff measure) of the spherical cap of height

normalized (because of (2.6)) by the surface area of S, which is lngd/zz). It is known (see [5]),
that the surface area of this spherical cap equals

' d—1 1y _ = | d—1 1
r@d/2) 2"\ "2 2) " rap P\ "2 2)
where J is the regularized incomplete Beta function. Furthermore,

d—11
T\ T2

Pt d-1/2-1( 12-1g 0232
o (1—1 t_ I'(d/2) 1t<d_1)/2_1(1—t)_1/2dt
) 1@=D/2=1(1 — py1/2-1q; VET((d = 1)/2) Jo

. Lday Pt [d=D/2-14, _ 2I'd/2) [ (d_l)/z]pz/xlz
T Vr(d - 1)/2) Jo (d—1JaT(d—1)/2) 0
2I'(d/2) P! rd/p  pt!

T @=DYART@ =D/ AT T U@+ D2 T
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where the first equality is simply the definition of J /%2 (% %) , where the last equality

uses the identity zI'(z) = I'(1 + z) with z = (d — 1)/2, and where we used that

/1 t@=D2=11 _p=12q; — Vl(d = 1)/2)
0 I'(d/2)

for d > 2. We then see that by (A.2) and (2.6),

2
/Sl(ﬁx,p,L N B(o, p) #WH(dp) = /sl (Pf >1- ;) H(dp)

rd/2) =4? d—11 r d-1
T Y e Y
2742 T(d/2) P X\ 2 2 VAT ((d +1)/2) x3-!
and so for general p < ||x|| < L/2 — p we get that
rd/2) p*!
Iy, p,. N B(o, p) #D)H(dp) =
/s i AT + 1)/2) ] dT
as required. O

Our next step is to obtain a lower bound on the i) -measure of the set of points (x, p) €
RY x S such that their corresponding line segments £, p,L intersect two balls B(y,2) and
B(¢, 2), placed so that their centers y, { belong to the horizontal axis. To that end, we will
need the following notation. Recall x” defined in (2.2) and let

L
Y4 = xeRd:xl < andxk:Ofork:2,...,d},
L/(324/d) { x1] 32d

2
SL/(32\/3) = eL/(32ﬁ) and

L
CYl ) aava) = {x eRY: x| < i and [x°] < 2 fork = 2,...,d}.

We see that £, /(2d) is a horizontal line segment of length ﬁ while §; /(2 is the
corresponding stick of radius 2 and Cyl, /(32 is the truncation of S, /(32Vd) where the tips
have been removed. In order to obtain the required lower bound, we will restrict our attention
tox €8, /G2 We remark that §; /G2 will only serve as a setin w_hich we are looking
for centers x of line segments £y , ;. It just happens to be a stick of radius 2.

Recall the notation (5.5).

Lemma A.2 (Measure of line segments connecting two balls) Let d > 2, and let ©®(dp) =
¢ (p)H(dp) where ¢ (p) satisfies (3.1) for some § > 0. Furthermore, let L > 32, and let
r1, 2 > 0 be such that % < min(ry, r2) < max(ry, r2) < %' Then,

bopt —d+2
wi\ (X, p) 1 x €8y 3 /gy B(=r1€1,2) <—— B(rze1,2) | = Adcal )
where we may take

ysapana L TW@RF
Jdr@d—1)

Cqg =
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2 Cyl L/G2Jd) o

-r
X2 x|

Fig.5 An illustration of the argument leading up to (A.5). The next step is to translate the picture so that x is
mapped to the origin o

Remarks Tt is easy to make the statement somewhat more general. In particular, one could
consider more general widths of the cylinder and ease the requirements on ry, r,. However,
in contrast to Lemma A.1 we do not anticipate a wider use of this lemma, and therefore we
prefer to keep it as simple as possible.

In the statement we consider (x, p) such that x € §; /(32/d)? but the proof will restrict
this further to x € Cyl, G2y Ve chose to state it in the current way as this is how it will
be used.

Proof We start by considering the case x = o. Let r = max(ry, r2) and observe that by
symmetry,

e(}, s Zl). D,
{B(—r1e1,2) PRl B(r2e1,2)} = {B(—rel,Z) PRl B(rel,Z)} ,
since here we used x = o. Furthermore, we clearly have that
Lo.p.
{B(—rel, 2) <25 B(rey, 2)} ={lo,p.. N B(re1,2) # 0},

since any ¢, p 1 touching B(rej, 2) must also touch B(—rey, 2) (again by symmetry). We
therefore conclude that

/1 <B(—r1e1,2) Lort, B(rzel,Z)) H(dp)
S

= /SI (€o,p.. N B(rey,2) # ¥) H(dp) = /SI (€re,p,. N B(0,2) #P) H(dp)
. I'(d/2) 241 I'(d/2) < 2 )"“
T VAT 4 D/2) rdmt AT + 1)/2) \max(ri,r2) )

by translation invariance, and by using Lemma A.1 with p = 2, which we can since L >
16 = 8p and

(A4)

5 L L L 5
<§<||Vel||<%55— )
by the assumption that L > 32.
Next, we consider general x € Cyl, /(32d) and the idea is to reduce this general case to
the simpler first case where x = o (see also Fig. 5).
As we will see, this can be done by translation and by replacing the balls B(—rjep, 2)
with smaller ones (i.e. B(x ™", 2 — [|x°||)) whose centers are more conveniently placed. To
this end, observe that

B(x™",2— |x°l) € B(=rie1,2) and B(x"2,2 — |x°]) C B(rze1,2).
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Indeed, let y € B(x~"1,2 — ||x°||) and note that

— — 0 —
I =riet =yl <l —rer —=x7 "+ lx™" =yl =[x + 1Ix" =yl
0 0
< 42 = 7 = 2.

Therefore,
—r 0y Lrrl r 0 Cep.L
B(x™",2—|x7|) «—— B(&x",2—|x"|)¢ C {B(-rie1,2) <> B(rze1,2) ¢,

(A.5)

and so

£y
f I (B(—nel, 2) <% B(raey, 2)) H(dp)
S
—r 0y Lert r 0
z/I(B(x L2 — xO) <25 B, 2 — | ||>> H(dp)
S
Lo
=/1 (B(x—” —x, 2 — X0 <225 B(x"? —x,2— ||x°||)) H(dp)
S

=L1<B(—(r1+x1>el,2— 1O <225 B((ry — x1)er, 2 — ||x°||)) H(dp)

_ T@p ( 2 X )”“
= JAT((d + 1)/2) \max(r| + x1, 72 — x1) ’

(A.6)

where the first equality follows by translation invariance (translating x to o), and the second
inequality follows by using Lemma A.1 with p = 2 — ||x?|. As before, we may use this
lemma since by assumption

, L
max(ry +x1, 72 — x1) = min(ry, r2) — x1| > = — ——= >2>2— x| = p,

8  32Jd

and

L L+ L L,
—— <=t —= < = =2,
32Jd V6 32d/d 2

max(ry + x1, 72 — x1) < max(rq, r2) +

since L > 32. Clearly we also have that L > 82 — Ix°) = 8p. Furthermore, since
max(r; + x1,rp — x1) < L/2, it follows from (A.6) that

L@/ (2 - ||x°||)"‘1

Ly pL
LI (B(—rlel’ 2) «<—— B(rej, 2)) H(dp) > ﬁr((d +1)/2) L
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We can now integrate over x € Cyl, /G2y O obtain

Lep,
), ((% p):x € Cyly 35 /gy B(=r1e1,2) <L Brer, 2))

g
Cyl

ZK D,
x/ /1 (B(—r1e1,2) PElLN B(r2e1,2)) SH(dp)dx
Cyl S

2d—lr(d/2) (2_ ”xO”)dl
NI — dx
VAT +D/2) Jey, 0 7
2d—1r(d/2) L 7d+1/ .
JTT((d + 1)/2) 324/d IIstz( Iy dy

where the last integral is for y € R?~!. We therefore have that

/ @~ [lyh*'dy
Iyll<2

2 @=D/2 /2(2 Ji-1pd-2g 2 @=D/2 22d=Dp(d — )T (d)
—r r r
0

T T(d-1)/2) TT(d-1/2 Tr@d-1)
so that finally

Zr
/1 (B(—mel, 2) <=L B(rse, 2)) O(dp)dx
L/(32/d) S

%

L/(32V/d)

Zx, D,
75} ((x, p):x € Cyly 35 /gy B(=r1e1,2) <L Bren, 2))

s L [ —d+ 24-11(d /2) 27 @=1/2 22d=-Dp (g — DHT'(d)
T 32Jd VAT ((d+1)/2) T((d = 1)/2) r@ed-1
_ s D@27/ @ = 2@ D ym 3@ 1, 5 Td/2)
I(d+1)/2) T{d-1)/2) 32 Jd rQd-1

L ap T@/2)
Vd r@d-1

_ 52 L apa r /2> [ —d+2

NZ] r@2d-1 ’

by using the identity I'(z)["(z 4 1/2) = 2!722/7'(2z) forz = d/2 and z = (d — 1)/2 in
the second to last equality. O

= AL (d/2)T(d/2)27—?

Recall the notation R~'6(D*) from Sect. 5. We are now ready to prove Lemma 5.1.

Proof of Lemma 5.1 We will use Lemma A.2 and need to make preparations for this. To that
end, consider

by ={y+t(&—y):0=<1=1},

i.e. the line segment between y and ¢. Then, let z* € £, ; be such that z} = —L/4 so that
z* is the point on the line £, ; whose first coordinate is in the middle of the right-hand side
and the left-hand side of D19 Next, we let

&= {Z €lyeillz—2"I < L}
324/d

@ Springer



Higher-Dimensional Stick Percolation Page 29 of 32 7

D(-2,0) D(-1,0) Do
5{ 9
8(r.2) /@// B(C 2)/
N B

Fig. 6 The figure depicts the balls B(y,2) where y € D20 and B(¢,2) where ¢ € R~16(D?). We can
also see z* € ly.¢ and S*. Note that the region $* will typically not be centered in the middle between y, ¢.
The figure is not drawn to scale

and §* := (£*)*? (see Fig. 6 for a depiction).

Clearly, the triple S*, B(y, 2) and B(¢, 2) is just a rotated and translated version of the
triple SL/(32JE)’ B(—rieq,2) and B(rpeq, 2) of the statement of Lemma A.2. In order to use
that lemma, we need that L > 32 which holds by assumption, and in addition we need to
verify that

L . * * * * L
3= min([|z" =y I, 2" = ¢I) < max(lz" =y, 2" = ¢ID < —. (A7)

NG

We observe that it follows from the definition of D%, i.e. (5.4), that for any z € D10,

2 2 L2 L2 L2 L2
) +(d (A.8)

L
— 2 < - - — JE— J—
Iz yn_( t o )64d 6t e ta <6
for every d > 2. Here, we used that D“ has side length ﬁ, and that the distance between
the centers of two neighboring boxes is L /4. Furthermore, it is easy to see that

le-ylz 2o ook (A.9)
z=vyl=z==—= .
Y 4 ] f
for d > 2. Clearly (A.8) and (A.9) must also hold for ¢ in place of y and so (A.7) follows
since z* € D10,
Next, we need to show that

s* c p=10 (A.10)

since then we can conclude that

xpL

“a ((x p)ix e DU By, 2) <75 B(c,2>>

A])L

= [ ((x p)ix €S, B(y,2) < B(C,2)>
Lot —d+2
= I(B(y,2) < B(¢,2))0(dp)dx > AécqyL , (A.11)
S*JS
where we used Lemma A.2 with ¢4 as in that lemma in the last inequality.

In order to Verify (A.10), observe first that for any z = (z1,...,24) € £* we have that
lz1 = 2} < 32[ Furthermore, by using that y € D29 and that ¢ € R™19(D?), it
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[ €114l

D(-2.0) D(-L0) Do

B(C.2)
B(v,2) y AN
—_— | Co-1a|

[v1—V1

Fig.7 The worst case is depicted, i.e. where y is the lower right corner of D(=2.0) angd ¢ € R(D?) is as close
to the bottom of D? as it is allowed. The figure is not drawn to scale

is a straightforward, although tedious, trigonometric exercise (which is outlined below) to
conclude that

L
|zl < Tovd 4 (A.12)

fork =2, ...,d, and it follows that (A.10) holds.

In order to understand why (A.12) is correct, consider the second coordinate z,. All other
coordinates except the first will play no role in this explanation and we therefore ignore these.
Note that the extreme case in the sense of z, being as “low” as possible would be when y =

2T 7)) andC = ({1, ..., ¢q) are such that y; = —%—I—ﬁ,yz = _1;7\/3’;1 = ﬁ
and o, = 16[ + 16 (see Fig. 7).

L
i T [ We see that y is where £, ; intersects

Then, let y € ¢, ; be such that y; =
the left side of D19 and that we must have that
ly2 =92l 152 =12l

i —nl & —nl

(o)

:|y1_y||4’2 2l (E_L>1i>4
<1 — il 4 8Jd/) L/2 ™

It follows that for any z € £* we must have that

We conclude that

ly2 =2l = |y

> __
2= 16 f +4
and by expanding this argument we conclude that (A.12) must hold for k = 2,...,d. Itis
worth noting that it is important for this argument that ¢ € R~'6(D?) rather than just being
an arbitrary point on the right-hand side of D?. To see this, consider Fig. 7 and note that if
¢ would belong to the bottom right corner of D, then the intersection of ¢, ; with D10
could be along the bottom part of D19 Then, $* would spill over the boundary of D(~1-0)
and so (A.10) would no longer hold. O
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A.3 Conditions for Disjointness

Our first lemma of this subsection is an elementary exercise, and in it we obtain the smallest
distance between a parametrized infinite line and a point on another line. For this lemma and
the next, let

FET) =1l poo(t) = Ly 400D = Ix +1p — Tq|I*. (A.13)

Lemma A.3 (Distance from a line to a point on another line) We have that

dist(Cy, .o (1), £y g.00)°
= llx = yI>+ 20 = (p.g))) = (x = y,0)* +2t((x =y, p) = (P, @) (x = ¥, ).
Proof We start by noting that without loss of generality, we can take y = o. Consider f (¢, 7)
from (A.13), then fix ¢ and observe that
g(@) = [, ) = |x|* + lltp = 7q|l* + 2(x, 1p — 7q)
= |lx|® 4+ 1> + 22 = 2t7(p, q) + 2t(x, p) — 2T {x, q),
where we used that ||p|| = |lq]l = 1. We see that g’(t) = 2t — 2t(p, q) — 2{x, q), and
setting g’ (t) to zero we obtain T = #{p, q) + (x, ¢). This clearly corresponds to a minimum,
and inserting this into the expression for g(r) we then obtain
8t(p. q) + (x.q) — lIx|?
=12+ (t(p, ) + (x.g))* = 2t(p. q) + (x, )(p. )
+2t(x, p) = 2(1(p, q) + {x, g))(x, q)
=2(1 = (p,9)*) = (x,q)* +2t((x, p) = (P, @) (x, @)
The result for general y follows by translation. O

Next, let
h(t) = dist(Ly, p.oo (1), £y g.00)* = min f (1, 7).

Lemma A.4 (Minimizer of distance between two lines) If (p, q) # 0, then h(t) is minimized
by

(x =y, p)=(p.g)x —y.q)

1—(p,q)?

s
Imin =
s

and furthermore, for any a € R,
h(tmin + @) = h(tmin) + a*(1 = (p, )?).
Proof By Lemma A.3 we have that

W) =2t(1 = (p,q)") +2((x — y, p) — (p. @) {x — ¥, q)),
and since h”(r) > 0if (p, q) # 0, the function h(¢) is minimized when 4’(t) = 0, from
which the first statement follows. We then see that
h(tmin +a) = |lx =y
+ltmin +a)° (1= (p.@)") = (¥ = ¥, 4)” + 2(tmin + ) ((x =y, p) = (P, q){x = y.4))
= h(tmin) +a*(1 = (p. q)%) + 2atmin(1 — (p. 9)*) + 2a((x — y. p) — (p. @) (x — y.q))
= h(tmin) +a*(1 = (p. q)%).
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by using the expression for #pip. O

Proofof Lemma 5.2 Let tyi, be as in in the statement of Lemma A.4 and observe that by that
same lemma,
21

2
by our assumption on [{p, g)|. Let t;, 7y be such that (5.7) holds (i.e. |[€x p co(t1) —
Ly q.00(t) |l < 2). We can then conclude that #; € (fpin — 242, tmin + 2+/2), since for
any t ¢ (tmin — 24/2, tmin + Zﬁ), we have that i (t) > % = 4 by the observation above.
Furthermore we see that for any 1 ¢ (fmin — 68/2, fmin + 6+/2)

h(tmin 4 @) = h(tmin) +a*(1 = (p,q)?) > a

h(t) > (6\6)2% = 36.

It follows that if | — 71| > 6+/2 + 2+4/2 = 8+/2, then h(t) > 36 so that for any such 7,
1€, p,00(t) — £y 4.00(D)| = 6,

for every . Finally, we simply observe that 84/2 < 12. O
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