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Essential enhancements in Abelian networks:
Continuity and uniform strict monotonicity

Lorenzo Taggi

Abstract

We prove that in wide generality the critical curve of the activated random walk model is a
continuous function of the deactivation rate, and we provide a bound on its slope which is uniform
with respect to the choice of the graph. Moreover, we derive strict monotonicity properties for the
probability of a wide class of ‘increasing’ events, extending previous results of Rolla and Sidoravi-
cius (2012). Our proof method is of independent interest and can be viewed as a reformulation of
the ‘essential enhancements’ technique — which was introduced for percolation —in the framework
of Abelian networks.

1 Introduction

The activated random walk model (ARW) is a particle system with conserved number of particles.
It is a special case of a class of models introduced by Spitzer in the '70s and it is not only of great
mathematical interest but also physically relevant due to its connections to self-organised criticality
[7]. The informal definition of the model is as follows. Let G = (V, E) be a infinite undirected vertex-
transitive graph (for example Z? or a regular tree). Each particle can either be of type A (active)
or of type S (sleeping, or inactive). At time zero, the number of particles is sampled according to a
Poisson distribution with parameter 11 € [0, 00) independently at every vertex, where y is the particle
density, and every particle is of type A. An independent exponential clock with rate A € [0, 00), the
deactivation rate, is associated to every active particle. Every A-particle performs a continuous time
simple random walk independently until its own clock rings. When this happens, the A-particle turns
into the S-state. Every S-particle is at rest. Moreover, whenever a S-particle shares the vertex with an
A-particle, the S-particle is instantaneously activated, i.e, it becomes an A-particle. It follows from this
definition that, almost surely, a particle of type S can be observed only if it does not share the vertex
with other particles.

Let P ,, be the probability measure of the interacting particle system defined informally above, whose
existence on infinite vertex-transitive graphs was proved in [11]. A central and natural question is
whether the dynamics dies out with time or whether it is sustained at all times. More precisely, we say
that the system fixates if for every finite set A C V there exists a time ¢ 4 < oo such that for any time
t > t 4 no active particle jumps from a vertex of A, and that it is active if it does not fixate. The critical
density is defined as,

VA €1[0,00), pe(A) :=inf{p € Rsy : Py, (ARW isactive ) > 0}. (1.1)

It was proved in [9] that the probability that the model is active is either zero or one, that it does not
decrease with 1 and does not increase with \. This ensures the existence of a unique transition point
between the regime of a.s. local fixation and the regime of a.s. activity. In recent years significant effort
has been made for proving basic properties of the critical curve, 1 = p.(A). It is known from [13]
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that p.(\) < 1forany A € [0,00) in wide generality, it was proved in [15, [17] that p.(\) < 1 for
any A € (0,00) and that i.(A) — 0 as A\ — 0 in any vertex-transitive graph where the random
walk is transient, extending previous results for biased jump distributions on Z*° [11) [16]). Moreover, it
was proved in [T} 4] that, on Z, p.(\) = O(\/T) in the limit as A — 0. It was proved in [15] that
fe(A) > 1%\ in any vertex-transitive graphs, generalising and extending a previous result of [14]. It
was proved in [10] that the critical density is universal. Our first main theorem states a new general

property of the critical curve, namely that it is a continuous function of the deactivation parameter \.

Theorem 1.1. On any vertex-transitive graph the two following properties hold:

(i) 1c(\) is a continuous function of A in (0, c0),

et —pe(N) o 1
0

(ii) forany A € (0,00), limsup = XN

6—0

The property of continuity of the critical curve was proved for A = 0 (more precisely, right-continuity,
namely limy_o+ pte(A) = pe(0) = 0)in Z¢ when d = 1 [4] and d > 3 [15] and, more generally,
in vertex-transitive graphs where the random walk is transient [15]. Our Theorem extends such a
continuity property to all positive values of A and holds for any vertex-transitive graph. Even though
the critical curve is expected to strongly depend on the graph, the second claim of Theorem (1.1
provides a bound on its slope which is uniform with respect to the choice of the graph. Our more
general formulation of Theorem Theorem below, does not require the assumption that the
graph is vertex-transitive and it involves a more general notion of critical density (see Section [5.2).
Furthermore, such a general formulation of Theorem does not require the assumption that all
the particles at time zero are active. For example, our main result also holds if the initial particle
configuration is distributed as a product of Poisson distributions with parameter 1 such that only the
particles at the origin are active and all the remaining particles are inactive. Under these assumptions,
the activated random walk model is related to the Frog model [8], which corresponds to the special
case A = (.

Monotonicity properties. Our first main theorem is a consequence of our second theorem, which
derives new general monotonicity properties for the probability of a wide class of events called ‘in-
creasing’. This class will be defined later formally and, for example, it includes any event of the form,
A= {Ve € K M(z) > H(x)}, where here K C V is any finite set of sites, (H(z)).cx is
any integer-valued vector, and M (z) is the number of times the active particles jump from the ver-
tex x. The derivation of monotonicity properties is very useful and allows a deeper understanding of
the model. From the definition of the activated random walk dynamics it is reasonable to expect that
the probability of any increasing event is non-increasing with respect to A and non-decreasing with
respect to p. The proof of this claim is non-trivial and was derived in [9] by employing a graphical
representation. Here we address the following related question: do monotonicity properties hold if we
increase the deactivation rate and the particle density at the same time? This question is challenging
since the increase of the deactivation rate and of the particle density play against each other — higher
deactivation rate implies that the model is ‘less active’, while higher particle density implies that the
model is ‘more active’. Our Theorem below provides a positive answer to this question and shows
that, if we increase the deactivation rate and the particle density at the same time and the increase of
the particle density occurs ‘fast enough’, then the probability of any increasing event is also non de-
creasing. More precisely, our theorem states that, if we take an arbitrary point of the phases diagram,
(A, 1) € R?,, and we move up-right along a semi-line line which starts from (\, 1) and whose slope,
1

s, satisfies s > PYEESNE then the probability of the event does not decrease. Remarkably, our estimate

on the minimal slope is uniform not only with respect to the choice of the graph, but also with respect to
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the choice of the event, provided that it is increasing. The monotonicity result of Rolla and Sidoravicius
[9] can thus be viewed as corresponding to the special case s = oo of our theorem (the probability
that the system is active is non-decreasing if we move upwards in the phase diagram, namely if we
increase the particle density without varying the deactivation rate).

Theorem 1.2. Let A be any increasing event as in the statement of Theorem below. Let (A, i) €
RQZO be an arbitrary point of the phase diagram, let C, ,, be the region above the semi-line with slope

A(++A) which starts from (\, 1),

1
Crpi= {(x,y) ER? : y> m

(x—/\)+u,x2/\}. (1.2)
Then, for any pair (X', 1) € C» .,
Pxu(A) < Py, w(A).

We refer to Section [3|for a precise characterisation of the events for which our theorem holds, this is a
general and natural class of events.

Proof method: Essential enhancements. Our proof method can be viewed as a reformulation of
the ‘Essential enhancements’ technique — which was mostly employed in Percolation [2, [3] — in the
framework of Abelian networks and can be employed for the the study of other Abelian models, for
example the frog model [8], oil and water [S} 6], or the stochastic sandpile model [9].

Our proof uses the setting of the Diaconis-Fulton graphical representation [9], where some random
instructions — operators which act on the particle configuration moving active particles to their neigh-
bours or trying to let the A-particle turn into a S-particle — are used to mimic the dynamics without
employing the variable ‘time’. Such a graphical representation fulfils the fundamental Abelian property
which, informally, states that the relevant quantities — for example the number of times the active parti-
cles jumps from a given vertex — do not depend on the order according to which such instructions are
used. Our proof is divided into three main steps.

The first step of the proof is the derivation of a Russo’s formula [12] — which is a classical formula in
percolation — for activated random walks, Theorem[3.2)below. This formula relates the partial derivative
with respect to A of the probability of increasing events to the expected number of instructions which
are ‘sleeping essential’ for the event. Such instructions will be defined later and, informally, are those
instructions whose removal would cause the occurrence of the event. Similarly, such a formula relates
the partial derivative with respect to 1 of the probability of an increasing event to the expected number
of vertices which are ‘particle essential’ for the event, namely vertices such that the addition of one
more particle there would cause the occurrence of the event.

In the second step of the proof we derive the following differential inequality, which holds for increasing

events A,
0 1 0

_ < - - -
8>\PA’”(A) M1+ a,f*“

where P, , is the law of the initial particle configuration and of the random instructions. The two
following properties of the odometer — a fundamental quantity which counts how many times the active
particles jump from any vertex — are derived and used for the proof of (1.3). The first property is that
the removal of a ‘sleep’ instruction does not affect the value of the odometer, unless such a removed
instruction occupies a very specific location in the array of instructions. Such a property allows us to the
deduce that, on any given vertex, at most one instruction is ‘sleeping essential’. The second property

(A), (1.3)
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is as follows: If removing a sleep instruction lets the event A occur, then also adding a particle at the
same vertex lets the event A occur, provided that A is increasing. This leads to the conclusion that,
if on a vertex we have a sleeping-essential instruction, then the vertex is also particle-essential. Such
two properties combined allow the comparison between the partial derivatives and lead to (1.3).

In the third step we derive our monotonicity theorem by using the differential inequality, (1.3), and we
derive our main continuity theorem by using our monotonicity theorem.

We conclude with some natural questions which might be answered by further developing such a
framework. To begin, the derivation of the inverse of the inequality (1.3) (with some other positive
and bounded constant uniformly in A in place of ———) would allow us to answer the following open

question.

1
XI+N)

Open Question 1. Prove that ji.(\) is strictly increasing with respect to .

A further central open problem for the ARW model is proving that yi.(A) — 0 as A — 0, which was
not proved in the general case yet. Since 1.(0) = 0, answering the following question would lead to
the solution of this problem in great generality.

Open Question 2. Extend the continuity property of Theorem tol=0".

Organisation. This paper is organised as follows. In Section [2we recall the properties of the Diaconis-
Fulton representation and present some new definitions and basic lemmas. In Section [3| we derive
the equivalent of Russo’s formula for activated random walk. In Section [4] present the proof of (1.3). In
Section [5] we present the proof of our main theorems, Theorem[1.1]and and the generalisation of
our main continuity theorem, Theorem 5.2,

Notation

DOI 10.20347/WIAS.PREPRINT.2722

infinite locally-finite undirected graph

a reference vertex, called origin

degree of the vertex x

particle configuration

array of instructions

set of realisations, withn € Hand 7 € Z
sleep instruction

instruction ‘jump from x to v’

(th jump instruction of 7 at x
£

index of the /th jump instruction of 7 at z, namely Fotr = Jf’f

odometer

jump-odometer

number of sleep instructions between the ¢ — 1th and the /th jump instruction at
particle configuration obtained from 7 by setting to & the number of particles at x
array with no sleep instr. between the ¢ — 1th and the /th jump instr.

array with one sleep instr. between the ¢ — 1th and the /th jump instr.

distribution of the initial particle configuration

probability that a site hosts j € N particles at time zero.
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2 Definitions and graphical representation

In this section we introduce the Diaconis-Fulton graphical representation for the dynamics of ARW,
following [9], and we introduce the main definitions.

Graph. To begin, we fix a graph G = (V, E)), which is always assumed to be undirected, infinite
and locally finite. For any x € V', we denote by d, the degree of the vertex x, which corresponds to
the number of vertices which are connected to = by an edge. We choose one vertex of (G arbitrarily,
o € V, and we call it origin. We write x ~ y when z and y are neighbours, i.e, {z,y} € E.

Particle configuration and array of instructions. The set of particle configurations is denoted by
H = {0, p,1,2.3,.. .}V, where a vertex being in state p denotes that the vertex has one S-particle,
while being in state i € {0, 1,2, ...} denotes that the vertex contains i A-particles. We employ the
following order on the states of a vertex: 0 < p < 1 < 2 < ---. In a configuration € H, a vertex
x € Vis called stable if n(z) € {0, p}, and itis called unstable if n(x) > 1. We denote by Z the set
of arrays of instructions, i.e, each element of Z is an array of instructions 7 = (Tx7j>m€Vj€N’ where
foreachz € Vandj € N, 7
9 € {8} U{ryy 1 y ~ z},

where 7., and s, called jump and sleep instruction respectively, are operators acting on the particle
configuration which are defined as follows. Given any configuration 7 such that x is unstable, perform-
ing the instruction 7, in 7 yields another configuration 7’ such that 7/ (z) = n(2) forall z € V\{z, y},
n'(x) = n(x) — L{n(x) > 1}, and 7'(y) = n(y) + L{n(x) > 1}. We use the convention that
1+ p = 2. Similarly, performing the instruction s to 7 yields a configuration 7’ such that /' (z) = n(2)
forallz € V' \ {z}, andif n(x) = 1 we have 1/ (x) = p, otherwise 1’ (x) = n(z).

Using instructions and stabilising a set. Fix a particle configuration 7 € H and an instruction array
7 € Z. We say that the instruction 777 is legal for 1) if x is unstable in 7, otherwise it is illegal. We say
that we use the instruction (x, j), x € V', j € N, of the array 7 for 1), or that we use the instruction
7%J for 1), when we act on the current particle configuration 1 through the operator 7%, Let o be a
sequence

a = ((xhnl)u (1'2,712), R (:Clmnk))?
define the operator @, - as
b, =R pren2
and for 1 < ¢ < k define the subsequence a¥) := ((1:1, ny), (z2,m2), ..., (e, ng)) We say that

« is a legal sequence for 7 if the two following properties hold:

(i) foranyi e {1,...k—1},letj :=inf{l >i: 2, =x;}.If j < oo, thenn; = n; + 1,

(i) forany s € {1,...,k}, 7%" islegal for n;_1 := ® -1 . 7.

Letm, = (ma(z)) ., begivenby, ma(z) = >ocry 4y 12; = 2, the number of times the vertex
wappearsin a. Let My, = (Mo - (2)) ,_\, begivenby, My () = Y,y 4y Loy =z, 770" # s,
the number of jump instructions of . Let K be a finite subset of V. A configuration 7 is said to be
stable in K if all the vertices * € K are stable. We say that « is contained in K if x; € K for any
i€ {l,...,k}. We say that « stabilizes nin K if every x € K is stable in ®,7. The following lemma
gives a fundamental property of the Diaconis-Fulton representation. For the proof we refer to [9].

Lemma 2.1 (Abelian Property). Givenany K C V, ifa and 3 are both legal sequences for 1) that are
contained in KK and stabilize 1) in K, then m,, = mg. In particular, ®,n = ®an.
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>|<|S|>|S|>|~|<[~]|S
> || |[>[S[>|5]<]|>|<
Si<|>|<|>|<|S|~]|S|—
~|>|<|S|S|<|~|«]|S|~
~|<|S|<|<|S|~|~| S|~
Slo|<|<|>|<|>|<|<|<
>|<|S|S|S|>|S|«|S|«
~|<|S|>|«<|S|S|<~[>|~>
0 y L

Figure 2.1: An example of array of instructions 7 when G' = Z, with t¥% = 7, S¥0 = 2, S¥!1 = |,
S?T/’?’ = 2 (recall that the index of the ‘first’ instruction on a vertex is zero). In the figure we assume
that the instructions below the bold profile are those which have been used for the stabilisation of 7
in i, where K = {0,... L} and n is some particle configuration, thus M ,, - (y) = 3. The array
of instructions I'"(7), with n = Mk, - (y), is obtained from 7 by ‘removing’ the two dark sleep
instructions above the vertex y, which are located between the n — 1 th and the n th jump instruction
(recall again that the index of the ‘first’ jump instruction on a vertex is zero).

Odometers. For any subset K C V, any x € V, any particle configuration 7, and any array of
instructions 7, we denote by mK,W(x) the number of times that x is toppled in the stabilization of K
starting from configuration 1 and using the instructions in 7. Note that, by Lemma we have that
mg - is well defined. We refer to my ,, - as the odometer function, or simply odometer. Moreover,
we define a function which counts the number of jump instructions which are used at each vertex for
the stabilization of a set. More precisely, forany K C V,n € H,7 € Z,xz € V, we define,

Mg () := ‘ {j eEN: 7" +£sand j < mK,]T(:B)}‘ (2.1)

We refer to the function M ,, - as jump-odometer.

Definition of the counters t>™, J*'™ and SI™. Fix an array of instructions 7 € Z, a vertex
x € V and an integer m € N. We let J>™ be the m-th jump instruction at x of T and ¢ be its
corresponding index. More precisely, we define tf"l := —1, and, for any m € N, we define

x,m

t2m = min{n > 2" 75" £ s} JEM = gt (2.2)

Moreover, for any m € N we let S¥™ be the number of sleep instructions of T at z between the m — 1
th and the m th jump instruction,

S = N (¢2mt gy | (2.3)

(which is well-defined also when m = 0). See Figure [2.1]for an example.

Partial orders and monotonicity properties. We now introduce a partial order between particle
configurations and arrays of instructions. Given two particle configurations 1, 7' € H, we write ' > 7
it (x) > n(x)forallz € V. Given two arrays 7, 7/, we write 7/ > 7 if

VeeV, VmeN, Jrm=Jym §om> gnm,

T

In other words, either 7/ = 7 or 7’ is obtained from 7 by removing some sleep instruction.
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Lemma 2.2 (Monotonicity). If K1 C Ky C V,n < o', 7 < 7/, then mg, ,» < M,y and

MKI 1T S MKZ’Y]/J-/

By monotonicity, given any growing sequence of subsets V; C Vo C V3 C --- C V such that
lim,,, oo Vi, = V, the limits

My, = lm my, -, M, := lim My, ,-,
m—00 m—0o0

exist and do not depend on the particular sequence {V;, }.

Probability measure. We now introduce a probability measure on the space of particle configurations
and arrays of instructions. The distribution of the initial particle configuration is supported in NV C H
and will be denoted by v. Precise assumptions on v will be made later. We also introduce a probability
measure on the set of arrays of instruction, . We denote by P, , the probability measure according
to which, forany 2 € V and any j € N, Py, (777 = s) = 125 and Py, (777 = 7)) = m
for any y € V neighboring =, where d, is the degree of the vertex x € V' the 7°7 are independent
across different values of = or j. Finally, we denote by 77;’# = Py ® v the joint law of 1 and 7,
where v is a distribution on ‘H giving the law of 7. Let IP’KW denotes the probability measure induced
by the ARW process when the initial distribution of particles is given by v. The following lemma relates
the dynamics of ARW to the stability property of the representation. In [9], Lemma [2.3|was proved for
G = Z% and holds for vertex-transitive graphs.

Lemma 2.3 (Zero-one law, activity and fixation). Let G = (V, E') be an undirected vertex-transitive
graph and let x € V' be any given vertex. Then,

Kyu(ARW fixates) = Pg’u(mw(:c) < o0) = PKM(M,?,T(Q:) < o0) € {0,1}. (2.4)

We shall often omit the dependence on v by writing P, , and IP instead of PKM and P”. Moreover,
when we average over 17 and 7 using the measure PM, we will simply write m instead of m g, -
and we will do the same for the other quantities that will be introduced later.

2.1 Stabilisation of a domain

Fix a finite set ' C V' and consider a function Z = (Z(a:))xeK such that Z(z) € Nor Z(z) = o0
for any x € K. The stabilisation of a domain is a stabilisation procedure which stops toppling any
site  whenever a certain number of instructions, Z(z), has been used and will serve as technical
tool in several proofs. Fix a particle configuration 7 € H and an array of instructions 7 € Z. Let
o= ((a:l, ni), (x2,n9), ..., (g, nk)) be a legal sequence of instructions of T which is contained
in K. Recall that ma(2) = 3 4cq 4y 1{ze = z} is the number of times the vertex = appears
in the sequence. We say that « is contained in (K, Z) if it is contained in K and for any =z € K,
me(z) < Z(x). Lety = &,.,n € H be the particle configuration which is obtained using the
instructions of . We say that « stabilises ) in (K, Z) if « is contained in (K, Z) and for every vertex
z € K, either (1) /(z) € {0, p}, or (2) n'(z) & {0, p} and my(z) = Z(x).

Remark 2.4. If Z(xz) = oo for any x € K, then the stabilisation of (K, Z) is equivalent to the
stabilisation of K.

Note that the Abelian property holds for the stabilisation of (K, Z) as well, with no change in the
proof. Hence, we denote by m k. 7)., - () the number of times that « is toppled in the stabilisation
of (K,Z) and by M(x z)n-(x) = [{j € N : j < mx z)n-(x) and 7% # s}| the number
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of jump instructions which are used at x during the stabilisation of (/, Z). Note that, by the Abelian
property, such functions are well defined. The next lemma states the monotonicity properties for the
stabilisation of (K, Z), whose proof is analogous to the proof of Lemma

Lemma 2.5 (Monotonicity). If K1 C Ky C V, Z; = (Z(x))meKl, Zy = (Z(x))mKQ, n,ne € H,
11, Ty € T are such that Z1(x) < Zy(x) forany x € Ky, 71 < 7o, 1 < 1o, then

MY (K1, Z1),m,m < MY K3,22) m2,m2 and M(KLZI)JII:Tl < M(Kzzz),nz,‘rz'

3 Essential pairs and partial derivatives

The goal of this section is to state and prove Theorem below, which provides an explicit formula
for the partial derivatives with respect to A and p of the probability of a wide class of events. To begin,
we introduce the notion of increasing relevant events and of particle-essential and sleeping-essential
pairs.

Increasing, relevant events and domain. Recall that 7 denotes the set of particle configurations
and that Z denotes the set of arrays of instructions. Let S be the smallest sigma-algebra generated by
all the open subsets of H x Z with respect to the natural product topology. In all definitions, K C V
and Z = (Z(x)),_, is afunction such that Z(x) € NU {oc} forany x € K. To begin, we say that
an event A € S is increasing if

(nT)eA, n>n 7>17 = (1,7) € A (3.1)

Moreover, we say that an event A € S is relevant if for any n € H,1y, 75 € T satisfying the following
property, . ’ . '
VeeV, jeN, Jol=J27 and S0 >0 <= S5 >0, (3.2
we have that
(n,™) €A <= (n,7*) € A (3.3)

In other words, relevant events do not depend on the precise number of sleep instructions between two
consecutive jump instructions, but only on whether such a number is zero or strictly positive. We say
that the event A € S has domain (K, Z) if for any 1y, 2 € H, 11,79 € Z such that n;(z) = na(x)
forany x € K and 7"/ = 757 forany j < Z(z), we have that

(m,m1) €A <= (1m2,12) € A

In other words, an event which has domain (K, Z) depends only on the instructions of the array T,
77, such that z € K and j < Z(xz). If an event A has domain (K, Z), where |K| < oo and
Z(z) < oo forany z € K, then we say that it has bounded domain.

Particle-essential pair. Let A € S be an arbitrary event, let 7 € H be an arbitrary particle configu-
ration, let 7\®*) € H be obtained from 7 as follows,

(z,k) — k Ify =z,
) {n(y) ity # .

We define the event {the pair (z, k) is particle-essential for the event A} as the set of realisations
(n,7) € H x T such that,

(n(x’k),r) Z A and (n(z’k“),r) e A.
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Sometimes, we will write p-essential in place of particle-essential.

Sleeping-essential pair. We introduce two operators, '™ T¥"™ : 7 + T as follows. For an arbitrary
array T € Z and a pair (y,m) € V x N, we let 'Y"""(7) € Z be the new array of instructions which
is obtained from 7 by removing all the sleep instruction between the m — 1th and the mth jump
instruction at y. More precisely, forany k € N, x € V,

. 7ok if x £y
(in’m(r)> D= { rwk ifv =yandk < tom! (3.4)

TERESTT ity = yand k > t2m L

where we recall that the counters S¥™ and 2" were defined in Section [2| See Figure for an
example. Moreover, given an instruction array 7 and a pair (y,m) € V x N, we define a new
instruction array I'Y"™"(7) € Z, which is is obtained from 7 by setting to one the number of sleep
instructions between the m — 1th and the mth jump instruction at y. More precisely, for any £ € N,
zeV,

Tk ifx#£y
.k Tk ifr =yandk < t&m !
(Fi”m(r)> = _ Y i (3.5)
s ifx =yandk =t>""

TOMESTT it = yand k > 2L

Given an arbitrary event A € S, vertex y € V, integer k € N, we define the event {the pair (v, k) is
sleeping-essential for A } € A as the set of realisations (1, 7) € H X Z such that

(. TY* (7)) ¢ A and (n,T"*()) € A.

In other words, the event ‘the pair (y, k) is sleeping essential for A’ is defined as the set of config-
urations (7, 7) such that, if one considers the new array 7' which is defined as the array which is
obtained from 7 by setting to zero the number of sleep instruction between the k& — 1th and the kth
jump instruction at y, then (n, 7') € A, while if one considers a new array 7" which is is obtained from
T by setting to one the number of sleep instructions between the & — 1th and the kth jump instruction
aty, then (n,7") ¢ A. Sometimes, we will write s-essential in place of sleeping-essential.

Remark 3.1. /It follows from the definitions of particle-essential and sleeping-essential pairs that, given
an arbitrary event A € S, vertexy € V, and integer k € N, the event {(y, k) is a particle-essential
pair for A} is independent from the initial number of particles at y,n(y), and that the event {(y, k) is
a sleeping-essential pair for A} is independent from the variable SY -

We now present the main theorem of this section. In the statement of the theorem, we consider the
probability of an event A € S, P, ,(\A), as a function of (A, 1) in the domain [0, c0) X [0, 00). For
the sake of generality we state the theorem not only for product of Poisson distributions, but for a wide
class of initial particle (product) distributions v satisfying the following assumptions.

Assumptions on v. We assume (1) that v = v(u) is a product of identical distributions which are
functions of the parameter . and have some domain D C R, possibly D = R, and (2) that the pa-
rameter p corresponds to the expected number of particles per vertex, also called the particle density.
For any j € N, we denote by ; = Vj(,u) the probability that a single vertex hosts j particles. This
probability does not depend on the vertex by assumption. We define v~ := v ;(¢) = Z;ijﬂ vy,
the probability that a given vertex hosts more than j particles. Finally, we assume (3) that for any
j € N, vy ; = v-;(p) is non-decreasing with respect to 1 and that it is differentiable with respect to

forany . € I and we let . ; := a—aﬂu>j(u) be its derivative. Such assumptions are fulfilled for a wide
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class of particle distributions, including Poisson and Bernoulli. For example, if  is a product of Poisson
distributions, then D = Rzo and v; = %e‘“, while, if v is a product of Bernoulli distributions, then
D=(0,1),p=1—p, vy =pandy; =0forall j > 2.

Theorem 3.2. Let A be any increasing relevant event with bounded domain or an event of the form
A={(n71)eHXT : Mg,.(xr) > H(z)}, for some finite K C V and H € N*. Assume
that v satisfies the assumptions above and that (i € D, X' € R.. Then, the function Py ,(A) is
differentiable at (X', 11') and its partial derivatives satisfy,

0 1

o Poyu(A) W (1 - )\/)2 Z Py ((y,]) is sleeping-essential for A), (3.6)
yeV,jeN

0 o . , ’og

—— Pau(A) = Y Py ((y.]) is particle-essential for A) v/.;(1/). (3.7)

O~ Nl vgen ’

The remainder of this section is devoted to the proof of Theorem which is divided into three
subsections. In Section [3.1| we introduce a coupling which allows the comparison of ARW-systems
with different values of the parameters ;2 and \. In Sections and we will use such a coupling
to present the proof of and respectively. From now on, we will write % P (A) in place of
% 73,\/7,/ (A) ‘W, sometimes we will write 0y, for %, and we will do the same for the partial derivative
with respect to L.

3.1 Probability space for coupled activated random walk models

We now introduce a new probability space which allows us to couple activated random walk systems
corresponding to different values of ;x € D and A € Rx(. This new probability space will be denoted
by (X, F, P). To begin, let (X,.),_, . (Yﬂ«“»m)zev,meN’ and (Ax»m>xev,meN be three sequences of
independent random variables in (X, F, P) which are distributed as follows. The variables (Xx)a:GV
and (Ym’m)a:EV,mEN have uniform distribution in [0, 1], while the variables (Am’m)xEV,mEN are such
that, foreach z € V,and m € N, A, ,, takes values in {7, : © € V,y ~ z} (recall from Section
that Tzy IS the instruction which lets a particle jump from x to y), and has distribution

P(Ax,m = T:cy) = di
€T

The variables (X )<y will be used to sample the initial particle configurations, the variables (Y, ) zev,men
will be used to sample the sleep instructions, and the variables (Ax,m)er,meN will correspond to the
jump instructions. We start with the construction of the initial particle configuration. Recall that H de-
notes the set of particle configurations and define the 7, : > — H, which is parametrised by the pa-
rameter 1 € D. Forany z € V, let k € N be the unique integer such that X, € [vox (1), v<py1(1))-
Then, 77, (x) := k. Note that, it follows by construction that,

Ypeb, YeeV, Pule)=k) = vp), (3.8)

and that the variables (nu(a:))xev are independent. We now construct the array of instructions. Recall
that Z denotes the space of instructions and, for any m € N and x € V, we define the functions
RY™ : 3 — N, which represent the number of sleep instructions between the m — 1-th and the mth
jump instruction at « and depend on the parameter A € [0, 00),

P _ {ﬂ it Yom € (357 (25)']
SN .
0 otherwise.
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Note that, by construction,

1 A

l
:1+A<1+A>’ (3:9)

VAERsy, Vz eV, VmeN, WeN, PR =1
and that the variables (Ry™) _,, _areindependent. Moreover, we define the function 7 : ¥ — Z,
which represents the instruction array for the coupled activated random walk systems as the unique
array of instructions such that

VeeV, YmeN, Jo":=A,, and S :=RI™,

(recall that, forany 7 € Z, J>™ corresponds to mth jump instruction at = and S corresponds to the
number of sleep instructions between the m — 1th and the mth jump instruction at ). By construction,
we proved the following proposition.

Proposition 3.3. Let\ € [0,00) and i1 € [0, 00). Sample the pair (1, T) € H x I according to PY ,
and letny : X — H and 7y : ¥ — T be the random variables in the probability space (3, F,P)
which have been defined above. We have that,

(1, 7) £ (M ),

where 2 denotes equality in distribution. From this, we deduce that, for any event A € S, P ((77“, )

.A) = 77#,,\((77,7) € A).

In the next two subsections we will use this coupling to prove equations (3.6) and (3.7).

3.2 Proof of equation (3.6)

We will first consider an event A with bounded domain. To begin note that, if A is has bounded domain,
then the quantity P, ,,(A) is a polynomial of finite degree in A and, for this reason, it is differentiable
with respect to \. In the whole proof, we let (K, Z) be the domain of the event A € S, with K C V/
finite and Z € N To begin, we deduce from Propositionand from the fact that A is an increasing
event that, for any 6 > 0,

PA,u (-A) - ,PM—&H (A) = P( (n/u TA) €A (77m7—>\+5) ¢ A) (3.10)

Recall the coupling construction which was defined in Section and recall the definition of the
functions Ry, where y € V, and j € N. For arbitrary (y, j) € (K, Z), we define the events in the
probability space P,

BY = {R{]; > 0y N {RY7 =0}, (3.11)
B =Wy, j) € (K. 2) : (0.7) # (.0), R >0 = R >0} @12
B= U R0 RE>0RY =0 R =0} (3.13)
(y,j),(y’,j’)e(K,Z):
(¥.9)#'.3")

Informally, the event BY* occurs iff an increase by J of the parameter )\ turns the variable Rﬁ’j from
zero to a strictly positive number, the event 3Y~*~ occurs iff such an increase does not turn from zero
to a positive number any variable Ril’jl such that (', j') is in the domain of A and (v, j') # (v, j),
the event B2 occurs iff at least two variables Ri{’j turn from zero to a strictly positive number as \ is
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increased by 4. Since the event A € S is relevant and has domain (K, Z), we obtain, by using the
conditional probability formula and summing over the probability of disjoint events, that

’P((UM,T)\) S A, (77“,7')\+5) gé _A) =
Z P ({0 2) € A, (1, Tars) & A} 0 BT ’ BYIH)P(BYIT) +

(yJ)EKXZ

P({ (1) €A (nu,Tazs) € A} N B?). (3.14)

The first term in the right-hand side equals the probability that the event in the left-hand side occurs and
that an increase by 0 of the parameter \ turns precisely one variable R‘K’j (and not more than one!)
from zero to a strictly positive number, while the second term in the right-hand side is the probability
that the event in the left-hand side occurs and that at least two variables 5 turn from zero to a
strictly positive number as \ is increased by §. We now re-write each term in the right-hand side of the
previous expression in a more convenient form. First, observe that, in the limit as 6 — 0,

A A+06 1

1]) =4

2 2
—1+/\’1]\(—1—|—)\+6’ =6 (——) +0(5%). (3.15)

P(B+) =P(Yy € ( O

Since A has bounded domain and since the event 32 requires that at least two variables Rg’j turn
from zero to a strictly positive value as \ is increased by 9, we also deduce from (3.15) and by the
mutual independence of the variables (Y, ;) ev jen that, in the limit as § — 0,

P({(u 1) € A, (1. as5) € A} N B?) = 0(5%). (3.16)

Finally, using independence, the definition of sleeping-essential pair and the important Remark 3.1] for
the first inequality and the fact that lims_,q P(By’j’*) = 1 for the second inequality, we obtain that,

lim P ({7 73) € A, (s 7ags) ¢ A} 1B | Br9*) =
lim P ({(n,, T~ (72)) € A, (0, T (7a45)) € A} 0 BV ) =
P ((y, j) is s-essential for A). (3.17)

In the previous expression we also used the fact that the event A depends only on whether the
variables (R%;j)yev;jeN are zero or strictly positive, since it is relevant by assumption. For the second
identity in the next expression we use (3.10), for the third identity we use (3.14), (3.15), (3.16) and

(3.17), obtaining,

a)xpk,,u (A) = lim P)\—HS’M(A) _ P)‘vﬂ(A)

6—0 )
— _lim P( (an)\) € Av (77#77_)\4-5) ¢ A)
N 6—0 0
- _(1%_L)\)2 Z Py ((y, j) is s-essential for A)
(y.4)e(K,2)
— _(H%f Z Pou((y, 7) is s-essential for A),
(y,5)€V xN

which concludes the proof of (3.6) for increasing relevant events .4 with bounded domain. Consider
now the event A = {(n,7) € H x I : My, . > H} for some finte K C V and H € N¥. Let
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L € N be an arbitrary integer, define the function Z € N¥ as Z(x) := L forany x € K, and define
the event, Ay, = {(1,7) € H X T : Mk 7)., > H?}. Note that, by the Abelian property and by the
fact that K is finite,

Jim Py u(Ar) = Pau(A), (3.18)
and, moreover, for any (z, j) suchthatx € K and j € N,
Llim P u((x,7) is s-essential for Az) = Py .((z, j) is s-essential for .A). (3.19)
—00

Note also that, by the Abelian property, both A, and A are relevant and that, by Lemmas [2.2and[2.5]
they are also increasing. Using also the fact that by monotonicity, Lemma (n,7) € Ar implies
that (1, 7) € A, we deduce that,

P)\,u (-/4) - P>\+5,M ("4) = P( (nm TA) €A, (nlm T>\+5) ¢ "4)

= P( (n,ua T/\) S AL) (nju T)\+5) ¢ AL) + P( (n,u: T)\) S Aa (77#7T>\) g AL? (77;u T)\+5) ¢ A)
(3.20)

Now note that, since for any finite L € N the event A; has bounded domain, from (3.6), (3.19) and
(3.20) we deduce that, for any ¢ > 0 there exists L finite and large enough such that,

1

(H—A)2 Z PA,#((y,j) is s-essential for AL) <
(y,7)€V xN
lim sup Po ('A) — Pxisp ('A) <
6—0 )
(HL/\)Q Z 'PA,N((y,j) is s-essential for AL) + e

(y,J)€V XN

Since ¢ > (0 was arbitrary, since the previous formula holds also with the lim sup replaced by the
lim inf and using (3.19), we deduce that (3.6) also holds for the event A = {(n,7) € H x T :
M ,,» > H} and this concludes the proof.

3.3 Proof of equation (3.7)

We now turn to the proof of the second equality. Let A be an arbitrary event satisfing the assumptions
of the theorem. From Proposition by the fact that A is increasing and by monotonicity, Lemma
[2.2] we obtain that,

Pruts(A) = Pru(A) =) P ((ursi ) € A, () & Ay = ). (3.21)
neH

We proceed similarly to the proof of equation (3.6), namely we identify the terms of order O(J) in the
right-hand side of the previous expression. To begin, we define the sets,

W= {nprs(a) = nu(z) + 13,

EP =4y € K\ {z},nuss(y) = nu(y)},

E={3w1, 12 € K : a1 # v and nups(x1) = nu(z1) + 1, ugs(@2) = mu(x2) + 1 3,
& =A{vy € K\{z} nu(y) = 0(y)},

Np={neH : Vye Kny) <L}, LEeN,
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where the first four sets are elements of the sigma-algebra JF and the last set is a subset of . To
begin, from Proposition [3.3]and from a simple computation we deduce that, in the limit as § — 0,

7’<77u+5(£€) =k+1,n.(z) = k) — P<Xx € [var—1(p), v<r () N [van(p +0), varsr (i + 5)])

=06 v, +0(0), (3.22)

from which we deduce that
P(E?) = o(6) (3.23)
’P(N’[c,a (n}H—JaT)\) € Av (nu77_/\) g A) S 0 |K| ’P<77u(0) Z L)? (324)

where € denotes the complementary of the event and for the last inequality we used the union bound.
Each term in the sum in the right-hand side of (3.21) can be written as follows,

P((nu+5> TA) S -A> (77;“7'/\) Q A> Ny = ﬁ) =
P (s ) € A (s 7) € A, €7, E2| €% ) = ij(@)) P (£ mu(a) = ii(a) ) +
P((WM,TA) €A (nu. ) € A, 52). (3.25)

Since lims_,q ’P( (mﬂs, T\) € E57 ) = 1, we deduce from the definition of particle-essential pair
and from Remark [3.1]that the first factor in the first term in the right-hand side of the previous expres-
sion satisfies,

i P (5, 72) € A, (1 7) & A, €77, & | €%, mula) = ii(2)) =

P((m, 72) € {(z,7(x)) is p-essential for A} N 5;’;”) (3.26)

Substituting (3.22), (3.23), (3.24), and (3.26) in (3.25) and substituting (3.25) in (3.21) we obtain that,

for any arbitrary small € > 0, there exists Ly = Lo(€e) < oo such that for any L > Ly,

. 1 _
lim sup 5 Z P((urs: ) € A, (0, 72) & Ay = 17)

6—0 AeH

< limsup%[d |K|P(n,(0)>L) + Z 'P((muré,ﬁ) €A M) € AN = ﬁ)}

6—0 FENT

<e+ Z Z ’P((nﬂ, ) € {(z,7(x)) is p-essential for A} N 8,?) Z

ﬁGNL rzeK

€+ Z Z P((nm T)x) S {(:E7 ﬁ(fb)) is p-essential for 'A} A (C/‘%C) V/>T7($)

zeK feENT,

=ec+ Z Z Z P((nm 7\) € {(z, k) is p-essential for A} N Eg) vl
zeK k=0 ﬁ(ej)\fL:
n(x)=k

L
— e+ Z Z ‘P((nu, 7\) € {(z, k) is p-essential for A} N NL) vi,. (3.27)

zeK k=0
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Since € > () was arbitrary, taking the limit L. — oo and using that limy_,., P(N7) = 1,

. 1 _
limsup = S P (s ) € A, (1 73) & Ay = 17) <

6—0 M

Z Z 77,\#({(1:, k) is p-essential for .A}) vl,. (3.28)

zeK k=0

Proceeding similarly for the lower bound, we obtain that

...l -
llgglglfg Z’P((%MJA) € A, (quTA) Z A, Ny = 77) >

neH

> ) P ({(z k) is p-essential for A}) 1, (3.29)

zeK k=0

and thus, combining the two previous bounds, we conclude the proof of (3.7).

4 The key differential inequality

The goal of this section is to state and prove Theorem [4.6|below, which provides a precise formulation
of the differential inequality . We start with the following question. Let (1, 7) € H x Z be an
arbitrary realisation, let ' C V be a finite set, define a new instruction array 7/ € Z, which is
obtained from 7 € Z by removing one sleep instruction ‘somewhere’. Does such a removal affect the
number of times the particles jump from the vertices of the graph? More precisely, is it the case that
Mg - (x) > Mg, () at some vertex © € K or do we have that M ,, » = Mk, »? Our Lemma
below shows that ‘typically’ (but not always) the answer to the second question, and not to the first
one, is positive. This property will be key for the derivation of the differential inequality. Before stating
the lemma, we introduce the set W of pairs (1, 7) € H x Z such that, for any finite X C V and
any r € K, mg,,(x) < co. Any (n,7) € W is such that the stabilisation of any finite set of sites
requires the use of a finite number of instructions and, clearly, Py ,(W) = 1.

Lemma 4.1. Consider a pair (n,7) € W, let K C V be a finite set, fix an arbitrary vertexy € K.
Foranyn € N such thatn # M, -(y), we have that

My e = My rom ()

Proof. The proof of the lemma uses the Abelian property in several places. Fix (n,7) € W,y € K
and n € N. Recall that t¥" is the index of the n-th jump instruction at y, see also Figure For
a lighter notation we use 7’ for I'"""(7) and u for S¥™, moreover we assume that u > 0, otherwise
the claim is trivial. We distinguish between two cases. First case. Suppose that n > MKJ,,T(y)
and let @ = ((x1,m1), ..., (zx, k) be a sequence of instructions of T which stabilises 7 in K.
Since we assumed that n > M, -(y), we deduce that 7%*™ = 7'*"™ forany i € {1,...,k}.
Thus, « is also a sequence of instructions of 7" which stabilises 77 in K and the claim thus follows
from the Abelian property. Second case. Suppose that n < MK,n,T(y). The goal is to define a legal
sequence of instructions & = ((z1,n1), - . ., (x, ny,)) of the array 7 which stabilizes 77 in K and a
legal sequence of instructions o/ = ((z,n}), ..., (z},,n},)) of the array 7’ which stabilizes 7 in K
and to show that, for any z € K,

‘{ie {1, k) s xy =2, 70 #S}‘ = ’{ZG {1,..., K} : (172:2’,7"12’”; %s} . (41
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namely that the number of jump instructions used at any site is the same for both sequences, which
proves the claim by the Abelian property. We define « in two steps. In the first step, we define Z =
(Z(x))zex as Z(z) := coforany x € K \ {y} and Z(y) := t¥"~! + 1 and we stabilise 7 in
(K, Z). By our choice of Z, the stabilisation of (K, Z) is ‘forced to stop’ right before using the first of
the wu sleep instructions which are located between the n — 1th and the nth jump instruction at . We
let 7’ € H be the particle configuration which is obtained after such a step. The crucial observation is
that it is necessarily the case that,

, > 2 ifr =y,

The fact that ' (x) € {0, p} for any x # y follows from the definition of stabilisation of a domain
and our choice of Z. The fact that 7'(y) > 2 will be now proved by contradiction. Indeed, suppose
that this was not true, namely that either (a) 7'(y) € {0, p} or (b) 7'(y) = 1. If (a) was true, then
we would have stabilized 7 in K using n < MK,W(y) jump instructions at y, contradicting our
assumption. Similarly, if (b) was true, then by using one more instruction at y for i (which is a sleep
instruction since u > 0 by assumption!) we would have stabilized 77 in K using n < M, ,(y) jump
instructions, contradicting again our assumptions. Hence, we conclude that 7'(y) > 2 and conclude
the proof of ass desired. In the second step, we complete the stabilisation of 7 in K by first
using the next u = SY" instructions at y of the array 7, which by assumption are sleep instruction —
noting that such u sleep instructions produce no effect on the particle configuration since n/(y) > 2
— and then by following an arbitrary order. Since such u sleep instructions produce no effect, they can
be removed from the sequence « and from the array 7 without affecting the jump odometer and the
particle configuration. This leads to a new array 7’ and to a new legal sequence of instructions of 7/,
o', which stabilises 7 in K and satisfies . By the Abelian property, the proof of is concluded. [

In all the next statements and until the end of the section, the set K C V' is arbitrary and finite. This
will not be recalled any more.

Lemma 4.2. Consider an arbitrary integer-valued vector, H € N¥, and the event, A := {(n,T) €
HxT: Mgy, (x)>H(z)}. Foranyy € K,n € N,

{(y,n) is s-essential for A} N {(n,7) € W: Mg, ,(y) #nandS¥" >0} =0.  (4.3)

Proof. Suppose that the pair (1, 7) is such that (y,n) is s-essential for A and S¥™ > 0. We will
show that it is necessarily the case that MK,W(y) = n, thus implying 1} To begin, we deduce by
definition of sleeping-essential pair and by the fact that S¥" > 0 that,

(n, 7)€ A and (n,ITV"(7)) € A. (4.4)

Suppose that Mk, - () # n. This will lead to a contradiction. Indeed, by Lemma4.1{we deduce that
Mgy = MK,n,FZv"(T)- Since A only depends on the jump-odometer by assumption, we deduce that

(n,T27(7)) & A.

This, however, contradicts (4.4), and, thus, it implies that M ,, -(y) = n, as desired. This concludes
the proof. 0

The next proposition provides an alternative formula for the partial derivative with respect to A which
appears in Theorem The difference with respect to the formulation in Theorem is that the
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infinite sum over 5 € N is replaced by only one (random) term. Such a replacement is possible in light
of Lemma4.1|and Lemma4.2] In the next statements we write {(y, M (y)) is s-essential for A} for
the set of pairs (1, 7) € H x Z which belong to the event ‘(y, n) is s-essential for .4’ and such that
n = My, ,(y). Similarly, we use {S¥Mx¥) > (} for the set of pairs (1, 7) € H x Z such that
S¥™ > 0andn = Mg ,-(y).

Proposition 4.3. Under the same assumptions as in Lemma we deduce that, forany \ € (0, 00),

0 1
577A,“(A) S Z Py <{(y, Mg (y)) is s-essential for A} N {S¥Mr®) > 0})
yeK

(4.5)

Proof. We write that ‘(y, j) is s-essential’ as a short form for ‘(y, j) is s-essential for .A’. Below we
use Remark [3.1]for the first identity and Lemma[4.2]for the third identity, obtaining that, for any y € K,

ZPM((Z/J) is s-essential) = # ZP,\,H({(y,j) is s-essential } N {S¥7 > 0})

§=0 §=0
L+ -
= T EA,M( Z IL{(y,j) is s-essential}m{sy,1>0})
§=0
1+ -
= T EA,N( Z ]]-{(y,j) is s—essential}m{Sw>0}m{j=MK(y)})
§=0
_ L+ A P M ; ial Sy:"Mr () <
= " Pru{(y. M ()) s s-essential} 1 { > 0}),
where F), , denotes the expectation with respect to PPy ,,. By using the previous formula and Theorem
we conclude the proof. O

Now we will state some preparatory lemmas which will allow the comparison of the partial deriva-
tive with respect to A and of the partial derivative with respect to 1. We denote by 1Y the particle
configuration which is obtained from n € H by adding one more particle at v, i.e.,

vy ) n(@) it o #y
eV 77(95)-—{77(1;)+1 if v = y.

The next lemma states that, under appropriate assumptions on (7, 7), adding one more particle to the
initial particle configuration increases the jump odometer strictly.

Lemma 4.4. Assume that A is defined the same as in Lemmal4.2, that (n,7) € WV belongs to the
event { (y, M., -(y)) is s-essential for A} and that SyMn W 5 0 Then,

My - (y) < M qu () (4.6)

Proof. Consider a pair (1, 7) as in the assumptions of the lemma and note that, by definition of
sleeping-essential pair,

(nr) g A (T2 P(7)) e A (4.7)
We define (Z(x)).,ex as follows,
00 if x £y
Ve e K Z(x) = _ 4.8
( ) { yK«,"],T(y) 1 _|_ 1 |f xr = y’ ( )

DOI 10.20347/WIAS.PREPRINT.2722 Berlin 2020



L. Taggi 18

and we let « be a sequence of instructions of 7 which stabilises 7 in (K, 7). The sequence « does not

contain the u := Sf’MK’"‘(y) > 0 sleep instructions which are located right after the M ,, (y) — 1th
jump instruction at ¥ (in the example of Figure these instructions are coloured by grey), since,
by definition of stabilisation of (K, Z) and by our choice of Z, the stabilisation procedure is ‘forced
to stop’ right before using such sleep instructions. Call 7’ the particle configuration which is obtained
after using the instructions of 7 in . We claim that,

Vee K n(x) {_ ! !f ey (4.9)
€ {0,p} ifx#uy.
First note that, since Z(x) = oo for any « € K such that = # y, by definition of stabilisation of a
domain it is necessarily the case that for any x € K such that = # y, 1/(z) € {0, p}. To prove that
n'(y) = 1, we argue by contradiction. Suppose first that 7/ (y) € {0, p}. Then, « also stabilises 7 in
K and 1/’ is stable in K. For this reason, « also stabilises 77 in ' when we use the instructions of the
array """ (1), with n = Mk, - (y). This in turn implies by the Abelian property that,

MKJLT = MK,T]J—\Z’A/IK,'V],T(U) (T)‘ (4.10)

Hence, by our assumptions on A, by (4.10) and by the fact that (n,7) & A, we deduce that

(n, T W)(1)) & A, finding the desired contradiction with . Hence, we conclude that
n'(y) € {0, p}. Suppose now that 1'(y) > 1, we look again for a contradiction. We argue the
same as before, namely we use the instructions of 7 following sequence « and, after that, we use the
next u instructions at y, which are sleep instructions by assumption. Note that these instructions pro-
duce no effect on the particle configuration since we have more than one active particle at y. Hence,
by arguing the same as in the previous case, we deduce by the Abelian property that holds and
this leads to the desired contradiction the same as before. Hence, we proved (4.9), as desired. Define
now the sequence of instructions of 7, &/, in two steps. In the first step, o’ coincides with v and in the
second step the next instruction at ¢ is used. Such a last instruction is of type sleep by assumption,
hence by o stabilises ) in K and M, . = M, .. Consider now the particle configuration 7"
and define the sequence of instructions of 7, ", in two steps. In the first step, & coincides with o.
Call " the particle configuration which is obtained at the end of such a step and note that, by ,
/ .
VeeV n'(x)= M)+ 1=2 !fx—y, (4.11)
n'(z) €{0,p} ifz#y.

In the second step, we complete the stabilisation of 7Y in K by first using the next u sleep instructions
at y and then following an arbitrary order. Note that the next w sleep instructions at y are ineffective
because of (4.11). Hence, these do not turn any active particle at y into a sleep particle. This implies
that at least one more jump instruction at ¥ is used for the stabilisation of 7Y in K (the stabilisation
of K cannot end with two active particles at /' by definition of stabilisation!). Hence, by the Abelian
property, My -(y) = Mor +(y) > My -(y) = My, (y) = Mg,,-(y), and this concludes the
proof. O

The next lemma states a crucial inclusion relation between the event that a pair is s-essential and a
pair is p-essential.

Lemma 4.5. Under the same assumptions as in Lemmal[4.3, forany j € N,

{(7],7') €W : (y, Mg, (y)) is s-essential for A, n(y) = j and S¥Mwn=(¥) > 0}

C {(77,7’) EW : (y,7) is p-essential for A, n(y) = j and S¥MrnrW) > 0}. (4.12)
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Proof. Let (1, T) be a realisation which belongs to the event in the left-hand side of (4.12), we will
show that it also belongs to the event in the right-hand side. By definition of sleeping-essential pair
and by our assumptions,

(7)€ A and ("M @))€ A, (4.13)

By monotonicity, Lemma[2.2] we have that,

Micnr < My posticne o) S My, potticansw ) 14
By Lemma4.1]and Lemma[4.4 we have that,
KM@ gy = Mg (4.15)

Note that the previous identity would not hold true if in the left-hand side MK%T(y) (in the superscript
of the subscript) was replaced by Mk v -(y), by we have that Mg v - (y) # Mk y.-(y). From
(4.13), (4.14) (]4 15[) and by our assumption on A we deduce that, (n¥, 7) € A. Summarising, (7, 7)
is such that (1) (1, 7) & Aby (4.13), (2) n(y) = j by assumption, and (3) (¥, 7) = (n¥7*1,7) € A,
these three facts imply that the pair (7, ) belongs to the event ‘(y, j) is p-essential for A’. From
this we deduce that (7, 7) belongs to the event in the right-hand side of . This concludes the
proof. O

We are now ready to state the main result of this section.

Theorem 4.6 (Differential inequality). Let G = (V, E') be an undirected locally-finite graph, sup-
pose that the initial particle configuration is distributed as a product of Poisson distributions with pa-
rameter 1, let K C 'V be a finite set, let H = (H (l‘))xe K be an integer-valued vector, define the
event, A= {(n,7) € H x T : My, (x) > H(z)}. Then, forany X € (0, c0),

0 1 0
7)/\#(“4) <

~x < —A(1+A)@P“<A)' (4.16)

Proof. Using Proposition[4.3]for the first step, (4.12) for the second step, Remark 3.1]for the third step,
the fact that for Poisson distributions 1/, = 1, for the fourth step, Theorem [3.2] for the fifth and last
step, we obtain that,

0

_5PW(A) RS Z Z P u( (y, Mk (y)) is s-sessential} N {n(y) = j} N {S¥MrW > 0}>

yeK j=0

1+)\ ZZPW (y,7) is p-essential} N {n(y) = j})

yGK] 0

/\<1+/\) ZZPML (y,7) is p-essential}) v;(y)

yeK j=0

ﬁ ZZPML (y,J) is p-essential}) v (1)

yeK j=0
10
B A(1+A)@P“‘(A)'

This concludes the proof. O
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5 Proof of Theorems 1.1 and 1.2

Recall the definition of the curve C, , which was provided in (1.2). We will start with the proof of
Theorem[1.21

Proof of Theorem[1.2. Consider any event A satisfying the assumptions of Theorem Let (A, 1) €
(0,00) x (0, 00) be an arbitrary point in the phase diagram, take any arbitrary point (x,y) € Cy ,,

we assume that > X (when 2 = ), the result is already known from [9]). Let (X (£), Y (£))iein00)

be a curve such that X (0) := A, Y/ (0) := p, and for any t € [\, 00),

X(t) :=t,
Y(t) :=s(t—\)+pu,
where s € R is such that there exists a positive 7' € R such that X (7') = z, Y/(T') = y. In other
words, (X (t),Y(t)) is a semi-line in R? with slope s starting from (A, ) € R?, where s is chosen
in such a way that X (7') = z, Y/(T') = y for some positive 7" € RR. Note that it is necessarily the
1

case that s € [m, 00) because of our assumptions. From the fundamental theorem of calculus

we deduce that,

Pay(A) = Pru(A) + /I dt VPxw.y@(A) - (0:X(t),0,Y(t)) =

A

= Pyu(A) + /A dt (&PW(A) | N 0P u(A)| A:t,u:m))

> Poa(A) + / dt 0

A
> P&u (A)7

where for the first inequality we used Theorem and the fact that s > )\(11+)\) > t(11+t) for any
t > 0. This concludes the proof.

We now provide a more general definition of critical density,
VA €[0,00)  (.(A):=inf {u € Rsg : Pypu(m(o) = o0) > O}. (5.1)

By monotonicity, the random variable m,, (o), which was introduced in Section |2, is well defined for
every infinite graph G. Note that, whenever Lemma|2.3|holds, {.(\) = p.()). From now on we will say
that ARW fixates if m(0) < oo and that it is active otherwise. By Lemma such a notion of activity
and fixation reduces to the one which has been introduced in Section(1]if the graph is vertex-transitive.
The next proposition is an immediate consequence of Theorem|1.2

Proposition 5.1. Forany (A, i) € (0,00) x (0,00), (X, i) € Cy ., we have that,

Py .(ARW active) < Py, (ARW active).
Proof. Define By, := {x € V : d(x,0) < L} as the ball of radius L centred at the origin, where
d(-,-) is the graph distance, and 0 € V is the origin, let H € N be arbitrary, define the event
Apg = {Mp,(0) > H}. Hence, from Theorem [1.2we deduce that, for any L, H € N,

Pru(Ar ) < Pw(Apm). (5.2)
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Thus,
P> (ARW active) = lim lim P, (AL p) < hm lim Py v (AL ) = Py (ARW active),
H—o00 L—00 H—o00 L—00
(5.3)
concluding the proof. O

5.1 Proof of Theorem[d.1]

Proof. In the whole proof we use the fact that it is known from [13] that on vertex-transitive graphs the
critical density is finite for any A € [0, 00) (and, more precisely, it is at most one). We start with the
proof of (ii). We use an argument by contradiction. Consider an arbitrary A € (0, c0) and suppose

e (A +0) = C(N) 1
. c + - Sec
P(A):= limsup 5 EDYFEDYS

Note that from (5.4) it follows that we can find a small enough A > 0 such that there exists an infinite
sequence (0,,)nen convergent to zero with n such that, for any large enough n,

(5.4)

1

Ce(A+6n) > C(N) + 5n(m

+A). (5.5)
The sequence (d,,)nen and the value A > 0 will now be kept fixed. Thus, for any ¢ > 0 and
t € [\, 00) define,

{X(t) =t
Yo(t) = C(N) + e+ 5y (8= N).

From Proposition [5.1] and from the definition of the critical density, we deduce that for any ¢ > 0,
Yt € [N, 00), C(t ) < Y.(t), from which we deduce that,

1

< f— .
Ve>0, Vn €N, C(At0,) < VAt dn) =GN + €+ dn s

This contradicts (5.5) and concludes the proof of (i) for & — 0. Note that the proof of (ii) for & — 0~
is analogous, hence the proof of (ii) is concluded. We now prove (i). We will use the fact that, by [9],

¢.(A) is non decreasing w.r. to . (5.6)

Let A, € (0,00) be an arbitrary point, define 11 := lim, - C.(A) and po = lim,_,+ (M.
These limits are well defined because of (5.6). Suppose that 111 # f12. We will look for a contradiction.
First note that, by (5.6), it can only be that ;11 < p9. Let € > 0 be arbitrary, consider the following
curve, fort € [\ — €, 00),

X(t) =t
Y(t) = +e+ (= A+ €)sqn (1+>\)

By definition of critical particle density, by our assumptions and by (5.6), we deduce that ARW with
sleeping rate A — € and particle density j1; + € is active with some positive probability p. > 0. By
Proposition ARW with sleeping rate ¢ and particle density Y. () is active with probability at least
pe > 0 forany t > A — €. In particular, by choosing ¢ = A\ + ¢, we deduce that ARW with sleeping
rate A + € and particle density Y. (A + €) is active with probability at least p. > 0. This holds true for
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any € > 0. However, note that if € is small enough, then Y. (A + €) < pus. Thus, we concluded that
ARW with sleeping rate A + € and particle density strictly below 15 is active. By by (5.6), this violates
the definition of critical density and leads to the desired contradiction. Thus, we proved that (.()\) is a
continuous function of A at A = A*. Since A* was an arbitrary point in (0, c0), we proved that .(\)
is a continuous function of A in (0, c0). O

5.2 Extensions

While the assumption that the initial number of particles at any vertex has Poisson distribution indepen-
dently is necessary for our main theorem, the assumptions that all the particles at time zero are active
and that the graph is vertex-transitive are not. In this section we provide a more general formulation of
our main theorem.

We represent the initial particle configuration as a pair, (1, ¢) € NV x {0, 1}V, where n)(z) represents
the initial number of particles in x € V' (these might be of type A or S); moreover, if p(z) = 1, then
all the particles which start from z are of type S, while if p(z) = 0, then all the particles which start
from x are of type S. The definition of the model remains the same as before, namely A-particles
perform a continuous time simple random walk, they turn into the S-state with rate \ and, whenever
a A-particle visits a vertex where one or more than one S-particles are located, such S-particles turn
into the A-state immediately and simultaneously. It follows from this definition that the particles located
on any vertex are either all of type A or all of type S almost surely. We define the activity function,
¢ €0, 1]V, and, for any = € V, we assume that ¢(x) is an independent Bernoulli variable with
parameter £(z), and that n(z) has Poisson distribution with parameter ;1 € [0, 00) independently.
The Diaconis-Futon representation can be adapted to this setting, Lemma [2.1 holds as well, Lemma
2.2 can be adapted, the critical density is well defined, and the results presented in the previous
sections do not require the assumptions that all the particles at time zero are active, as long as the
activity function £ does not depend on the parameters 1 and A\. When the activity function satisfies
& = 04,0, and, additionally, A = 0, such a setting corresponds to the Frog model [8].

Our general theorem states a dichotomy: either (a): (.(A\) = oo for any A € (0,00), or (b): (., =
C.(X) is finite and continuous in the whole interval (0, co) and, moreover, a general upper bound on
its slope (corresponding to the point (ii) of the theorem) also holds.

Theorem 5.2. Let G = (V, E) be an arbitrary undirected infinite locally-finite graph, suppose that
the initial number of particles per vertex has independent Poisson distribution with parameter (i, let
¢ € [0,1]V be an arbitrary activity function. Then, either (.(\) = oo for any X € (0,0), or the
properties (i) and (ii) below hold:

(i) C.(X) is a finite continuous function of X in (0, o),

Ce(A+0)—Ce (M) 1
5 < YEESYR

(i) forany A € (0, 00), lim sup
6—0

In particular, our theorem implies that, if the critical density is finite for a — even arbitrarily small (but
positive) — value of A, then it is finite for any — even arbitrarily large — value of A € (0, o). As far as
we know, proving the finiteness of the critical density is a non-trivial open problem when the activity
function satisfies £ = 9, , and the graph G is non-amenable, a solution to this problem has been
provided in the special case of trees and A = 0, corresponding to the Frog model [8]. Instead, when
the activity function is identically one, it is easy to deduce that the critical density is finite for any value
of A € (0, oo) at least on every graph with bounded degree by using the technique of ghost walks
[13].
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Proof of Theorem[5.2. Fix an arbitrary activity function £ € [0, 1] and suppose that the first claim in
the theorem does not hold, namely there exists A’ € (0, c0) such that (.(\') < co. Then, the ARW
model with particle density i = (.(\') + € and deactivation rate )\’ is active with some probability
pe > 0. By Proposition this implies that for any (A", 1) € Cy ¢, (v)+e the activated random walk
is active with probability at least p., namely (.(\”) < co. By monotonicity, (5.6), we deduce that the
critical density is finite for any for any A" € [0, c0). The proof of (i) and (ii) is now the same as the
proof of Theorem where finiteness is used. This concludes the proof. O
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