Quantitative CLT's on the Poisson space
via Skorohod estimates and p-Poincaré inequalities
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Abstract

We establish new explicit bounds on the Gaussian approximation of Poisson functionals based
on novel estimates of moments of Skorohod integrals. Combining these with the Malliavin-Stein
method, we derive bounds in the Wasserstein and Kolmogorov distances whose application requires
minimal moment assumptions on add-one cost operators — thereby extending the results from (Last,
Peccati and Schulte, 2016). Our applications include a CLT for the Online Nearest Neighbour
graph, whose validity was conjectured in (Wade, 2009; Penrose and Wade, 2009). We also apply
our techniques to derive quantitative CLTs for edge functionals of the Gilbert graph, of the k-
Nearest Neighbour graph and of the Radial Spanning Tree, both in cases where qualitative CLT's
are known and unknown.
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1 Introduction

1.1 Overview

The aim of this paper is to establish a new collection of probabilistic inequalities, yielding quantitative
CLTs for sequences of Poisson functionals under minimal moment assumptions. We will see below that
our findings substantially extend and refine the second order Poincaré inequalities proved in [LPS16]
(see also [LRSY19, SY19, SY21)), and heavily rely on new moment inequalities for Skorohod integrals
(see Theorem 4.2) that we believe to be of independent interest. As demonstrated in Section 5, our
findings are specifically tailored to deriving quantitative CLT's for functionals of spatial random graphs
based on Poisson inputs, in critical or near-critical regimes.

One prominent example dealt with in the present work is the Online Nearest Neighbour Graph
(ONNG), devised by Berger et al. in [BBBT07] as a simplified version of the FKP model of the internet
graph (see [FKP02]). The set-up is the following: Take a Poisson measure on R? x [0, 1], in such a way
that each point of the measure has a spatial coordinate in R? and an arrival time in [0,1]. Within a
bounded observation window, connect each point to its nearest neighbour in space which has smaller
arrival time. The resulting ONNG is a tree growing in time — a simple model for an expanding network.
Other graphs of interest include the Gilbert graph, where two points are connected if they are close
enough to one another, or nearest-neighbour type graphs like the k-Nearest Neighbour graph and
the Radial Spanning Tree (see Section 5).

For graphs like these, one quantity of interest is the total edge-length, or more generally, the
a-power weighted total edge-length:

F = Z le]. (1.1)

e edge

The main question is to understand how such a sum fluctuates as the graph expands. For the ONNG,

convergence to the normal law was shown by Penrose [Pen05] in the exponent range o € (O7 %) and
conjectured in [Wad09, PW09] for the range o € [%, g} This conjecture has remained open until now:
as an application of our abstract bounds, we settle it in this article by providing a quantitative central
limit theorem for the centred and rescaled sum of power-weighted edge-lengths with powers a € (O d}

’2
(see Theorem 5.3).



1.2 Main contributions

As announced in Section 1.1, our theoretical findings refine the main bounds in [LPS16], where the
authors proved second order Poincaré inequalities on configuration spaces — thus extending the Gaus-
sian second order Poincaré estimates established in [Cha09, NPR09, Vid20, ERTZ21] to the Poisson
case. The results of [LPS16] are based on the combination of Stein’s method [CGS11, NP12, PR16]
and Malliavin Calculus on configuration spaces [Las16, LP18].
The starting point of Stein’s method is the fact that a real-valued random variable N is standard
Gaussian if and only if
Ef(N)N = Ef'(N) (1.2)

for a suitable collection of functions f : R — R. This allows one to represent the probability distance
between a random variable F' and a standard normal N as

d(F,N) = sup [Efn(F)F —Ef, (F), (1.3)

where H is a suitable collection of functions depending on the choice of distance and the function f,
is the canonical solution to the differential equation

fr(@) =z fu(z) + h(z) — BA(N). (1.4)

The crucial idea behind the results of [LPS16] is that, for random variables F' = F(n) depending on a
Poisson measure 7 on a space X, one can control quantities such as (1.3) by using integration by parts
formulae involving the add-one cost operator

D, F(n) == F(n+ 6z) — F(n), (1.5)

where x € X and d,, is the Dirac measure in x, as well as its iteration D;QZ)J =D, D, F. As demonstrated
in [LPS16, LRSY19, SY19, LRPY20, SY21, SBP22]) such an approach leads to flexible bounds in
the Kolmogorov and Wasserstein distances, bounds that are particularly adapted for dealing with
functionals displaying a form of geometric stabilisation — see e.g. [PY01, Pen05, PY05, LRSY19,
LRPY20] for a discussion of this concept, as well as [KL96] for the first seminal contribution on the
topic.

One of the shortcomings of the bounds established in [LPS16, LRSY19, SY19, LRPY20, SBP22)) is
that their use in concrete applications typically requires one to uniformly bound over X the moments
of order (4 + ¢) (with € > 0) of DF and D® F. Such a uniform bound is not achievable in many
relevant applications, e.g. for edge functionals of the ONNG in the exponent range a € [%, %], the
range where the central limit theorem was conjectured to hold. We substantially extend the main
results from [LPS16] in two ways:

1. In Theorem 3.4 we establish explicit bounds in the Kolmogorov and Wasserstein distances, whose
use only requires one to uniformly bound the moments of order 2 + € of add-one cost operators.
(See also [Tril9] for qualitative CLTs requiring both bounds on the moments of order 2 + € and
weak stabilisation). To motivate the reader, we will now give a simple example of a consequence
of Theorem 3.4.

Let v be a centred probability measure on R such that
ci= / lu|*Tv(du) < oo (1.6)
R

for some € > 0. Define 0 := [, [u[*v(du) and let n be a Poisson measure on R x [0,00) with
intensity v(du) ® ds. Let T' > 0 and define

Fr .= /OT/RU n(du, ds). (1.7)



Then Fr is equal in law to Zf\;(lT) X;, where X1, X5, ... are i.i.d random variables distributed

according to v and independent of N(T'), a Poisson distributed random variable with parameter
T.

One can compare this to the random variable

G, = ZXZ-, (1.8)

where the number of points is deterministically given by n. By an extension of the classical
Berry-Esseen theorem given by Petrov in [Pet75, Theorem 6, p.115], one has the following bound
on the Kolmogorov distance between the laws of (no?)~'/2G,, and a standard Gaussian N:

Gn C —€/2
di (\/%N> < —m /2, (1.9)

For the functional Frp, our Theorem 3.4 implies

FT 2c —e/2
dw (mN> < 5T / (1.10)
and
1
T+e/2 €/
dx (\/F%,N> < (46)7;2T*1+/f/2 (1.11)
o g

for the Wasserstein and Kolmogorov distances respectively. The speed of convergence in Wasser-
stein distance corresponds exactly to the one given by Petrov. For the Kolmogorov distance we
find a slightly slower speed, which is however still converging much faster than the square root of
the Wasserstein distance, which is implied by the classic estimate dg (., N) < 2y/dw (., N) (see
e.g. [NP12, Remark C.2.2]).

In Section 5, we apply Theorem 3.4 to edge-statistics of the form (1.1) of the Online Nearest
Neighbour Graph in the exponent range o € (O, %) and of the Gilbert graph for exponents o €
(—4%,00) (extending existing results from [RST17]); we also deal with the k-Nearest Neighbour
Graph and the Radial Spanning Tree for a general class of decreasing functions ¢ : (0,00) —
(0,00) applied to the edge-lengths. In all our applications, the speeds we find are the same in
the Wasserstein and Kolmogorov distances. Roughly speaking, a 2p-moment bound leads to a
speed of convergence of t¥(1/P=1) where t¢ is the order of the variance and p € (1,2]. If p = 2, we
recover the speed of order ‘square root of the variance’, which is often presumed to be optimal
and has in some contexts been shown to be optimal. If however p < 2, the resulting speed is

_d-£L2
slower. Comparing with the above example and setting 2p = 2 + ¢, it corresponds to ¢ dTFerE in
both Wasserstein and Kolmogorov distances. Whether or not this speed is optimal remains an
open question.

. The case of an edge functional of the type (1.1) with o = % for the ONNG is of a different nature.
The variance contains an additional logarithmic factor (as conjectured and partially shown in
[Wad09], and fully established in Theorem 5.3) and a 2 + ¢ moment bound proves too strong
a condition. To deal with this particular case, we develop in Theorem 3.3 an estimate of the
Wasserstein distance that depends on a time parameter. Taking n to be a Poisson measure on a
space X x [0, 1] with intensity A ® ds, the estimate contains moments of E[D(m,s) F"’ﬂXX[O,s)} and

2
E[DE)
leads to a quantitative central limit theorem in the critical case a = %, stated in Theorem 5.3.

F’mXX[O,s\/u)} instead of D, ) F' and DE?S) () F'. This distinction is crucial and



The underlying result making these improved estimates possible is a new inequality, stated in
Theorem 4.2, providing a bound on the pth moment of a Skorohod integral d(h) (see Section 2 for
a definition), with p € [1,2]. Even more generally, a bound is provided for quantities of the type
[E¢(6(h))|, where ¢ : R — R is differentiable with (p — 1)-Holder continuous derivative for some
p € (1,2]. To the best of our knowledge, no comparable inequality exists to date and this result is
of independent interest. In particular, Theorem 4.2 implies generalisations of the classical Poincaré
inequality according to which for a Poisson functional F' € Lz(Pn), it holds that

E[F?] - E[F]* < IE/(DI F)? \dz). (1.12)

As shown in Corollary 4.3 and Remark 4.4, the Poincaré inequality remains true (up to a multiplying
constant) if the exponent 2 is replaced by p, thus for p € [1,2]:

E|F|P — [EF|P < 22—PE/ D, F|” \(dz). (1.13)
X

If the functional F' is non-negative or centred, this inequality follows from modified log-Sobolev type
inequalities shown in [Cha04] and also [APS22]. We stress, however, that the bound in Theorem 4.2
is much more general and not directly deducible from [Cha04, APS22].

If we work over the time-augmented space X x [0, 1], it has been shown by Last and Penrose in
[LP11b, Thm. 1.5 that

1
Var(F) = E / / E[D (0 0) Fljx o *Aldz)dt. (1.14)
XJO

Correspondingly, the inequality in Corollary 4.3 can be refined even further by conditioning on the
information up to time ¢:

1
E|F|P — |EF|P < 22*1’1&// |E[D(I7t)F\n|XX[O,t)]|p A(dz)dt. (1.15)
XJO

This inequality is of great importance for improving estimates of both Wasserstein and Kolmogorov
distances. Another consequence of Theorem 4.2 is a more technical inequality given in Corollary 4.7,
this one being crucial when refining the bound on the Kolmogorov distance.

The proof of Theorem 4.2 relies on a new version of It6 formula, shown in Theorem 4.1. In contrast
to the classical It formula for Poisson point processes as given in [[W81, Theorem I1.5.1], our version
does not assume the process to be a semi-martingale or the integrand to be predictable. In turn, we
only use the term corresponding to the integral with respect to a compensated Poisson measure. A
detailed discussion of differences and similarities with the classical It6 formula and comparable results
in the literature is provided in Section 4.1. We believe this result also to be of independent interest, as
to the best of our knowledge no such formula for anticipative integrands and general Poisson processes
exists in the literature.

Remark 1.1. As demonstrated in the forthcoming Section 5, the principal achievement of this paper is
the derivation of probabilistic bounds requiring minimal moment assumptions, that one can directly
apply to a variety of models without implementing truncation or smoothing procedures. That said, it
is plausible to expect that alternate bounds to some of those derived in Section 5 could be derived by
combining the results of [LPS16] with a truncation procedure similar to the ones implemented e.g. in
[Wu00, proof of Theorem 1.1] or [NPY20, proof of Corollary 3.2]. In order to keep the length of this
paper within reasonable limits, the comparison between the two approaches (in situations where both
apply) will be discussed elsewhere.

Plan of the paper: In Section 2 we provide a short background on Poisson processes and Malliavin
Calculus, with a more detailed account to be found in Appendix A. In Section 3, we discuss second




order p-Poincaré inequalities, while Section 4 contains our version of It6 formula and the new estimates
for Skorohod integrals. Applications are discussed in Section 5, in particular the ONNG is dealt with
in Section 5.1. All proofs can be found in the appendices: in Appendix B we present the proof of It
formula (Theorem 4.1), Appendix C contains the proofs for Theorem 4.2 and its corollaries, and the
second order Poincaré inequalities (Theorems 3.2, 3.3 and 3.4) are shown in Appendix D. The ONNG
is discussed in Section E and the proofs for the Gilbert graph, the k-Nearest Neighbour graphs and
the Radial Spanning Tree can be found in Appendices F, G and H respectively.

Acknowledgment. I would like to thank my supervisor Giovanni Peccati for extensive discussions
and his invaluable help on this project. I would also like to thank Pierre Perruchaud for his contribution
to the computation of the constant discussed in Lemmas E.24 and E.25. T am grateful to Giinter Last,
Matthias Schulte and Mark Podolskij for useful discussions and comments.

2 Framework and notations

We provide here an overview of the most relevant (in the context of this article) properties of Poisson
point processes and elements of Poisson Malliavin calculus. Further definitions and properties that
will be necessary for the proofs can be found in Appendix A. We refer the reader to [Las16, LP18] for
an exhaustive discussion of the material presented below.

Poisson random measure. Let (W, W, v) be a o-finite measure space and let Ny be the set of NgU{oo}-
valued measures on (W, W). Define the o-algebra Nw on Ny as the smallest o-algebra such that
VW € W, the map Nw 3 £ — £(W) € NU {oo} is measurable. If it is clear from context which space
we refer to, we will write N and N instead of Ny and Nyy.

A Poisson random measure with intensity v is a (N, NV)-valued random element x defined on
some probability space (2, F,P) such that

e for all W € W and all k € Ny, we have P(x(W) = k) = eXp(*I/(W))V(‘Z)k (with the convention
that x(W) = oo P-a.s. if v(W) = o0);

e for Wy,...,W,, € W disjoint, the random variables x (W), ..., x(W,,) are mutually independent.

Existence and uniqueness of such a measure is shown in [LP18, Chapter 3]. We denote by P, the law
of x in (N, NV) and we say that x is a (W, )-Poisson measure.

In view of the o-finiteness of (W,r) and using [LP18, Corollary 6.5] we can and will assume
throughout the paper that the Poisson measure y is proper, i.e. that there exist independent random
elements Wy, Ws, ... €¢ W and an independent Ny U {oo}-valued random variable x such that P-a.s.

n=1

where §,, is the Dirac mass at the point w € W. All our results only depend on the law of x, hence
this assumption has no impact on them. In this context, we will often identify x with its support, i.e.
with the random collection of points {Wy, Wa, ...}

Poisson functionals. For p > 0, denote by LP(PP,) the set of random variables F' such that there is a
measurable function f : N — R such that F' = f(x) P-a.s. and, if p > 0, such that E|F|P < co. We
call F a Poisson functional and f a representative of F. All results that follow do not depend
on the choice of the representative f and hence, throughout the article, we will use the symbol F
indiscriminately to represent both f and F.




Add-one cost and Malliavin derivative. For a Poisson functional F € L°(P,) and w € W, define the
add-one cost operator of F' as

Dy F = F(X+6w) _F(X)’ (22)

and inductively set D™ F:=D,, pr—1b  Fforn >1and wy,...,w, € W, where DOF=F

W ,y.eeyWh, W yeney Wiy —
and DY F = DF. Tt can be shown that D™ F is jointly measurable in all variables and symmetric
in wy, ..., w, (cf. [Lasl6, p. 5]). We denote by dom D the set of all F € L?(P,) such that

2
E/W(Dw F)*v(dz) < 0. (2.3)

The restriction of the operator D to domD is called the Malliavin derivative of F (see [Lasl6,
Theorem 3]). Note that for F € L'(P,), the LHS of (2.3) is well-defined and (2.3) is sufficient for F
to be in dom D (as follows from the L'(P,)-Poincaré inequality as stated in [Las16, Cor. 1]).

For F,G € L°(p,), we have the following formula for the add-one cost of a product:

D(FG) = (DF)G + F(DG) + (D F)(DG). (2.4)

Chaotic decomposition. For a function g € L*(W™, (™), denote by I,,(g) the nth Wiener-It6 integral
of g. Then for F € L*(P,), we have the Wiener-It6 chaos expansion

F =3 1(fn), (2.5)
n=0

where f, (w1, ...,w,) = HE D _F and the series converges in L?(Py) (cf. [Las16, Theorem 2]).

WL yeee, W

Mecke formula. Denote by LP(IN x W) the quotient set of all measurable functions h : N x W — R
such that, if p > 0, one has E [, |h(x, w)[Pr(dw) < oc.

Next, we introduce the so-called Mecke formula (cf. [Las16, (7)]), which holds for h € L'(N x W)
and for h: N x W — [0, c0) measurable:

IE/Wh(X,w)X(dw) :E/Wh(x+5w,w)u(dw). (2.6)

In particular, combined with the fact that y is assumed to be proper, this implies that for a function
h € L*(N x W), the integral

/ B(x — 8, w0)x(dw) @27)
W

is well-defined.

Skorohod integrals. If h € L*(N x W), then for v-a.e. w € W, we have h(.,w) € L?(P,) and thus we

can write

h(x,w) = Z Ly (hn(w,.)), (2.8)
n=0

w, h(x;w) (cf. [Las16, (42)]). We say that h € dom ¢ if

.....
oo

> (n+ 1)!/ R2dy"H < oo, (2.9)

1
n=0 Wt

where h,, is the symmetrisation of h,, given by

5 1 n+1
hn(wl, ...,U}n+1) = ﬁ Z hn('LU]g,'LUl, ooy We—1, Wk15 -+ wn+1)- (210)
k=1



For h € dom d we define the Skorohod integral of i by

5(h) = Tny1(hn), (2.11)

n=0

which converges in L?(P,). Note that, by [Las16, Theorem 5], the following condition is sufficient for
h € L*(N x W) to be in dom é:

B [ [ 02hc) vidop(ay) < . (2.12)
wJwW
If h € LY(N x W) Ndom 6, then by [Las16, Theorem 6], we have P-a.s.
5(h) = [ = duwixtdw) ~ [ i wpldo) (213)
W W
where the RHS is well-defined for any h € L'(N x W) by (2.7).
Ezxtension to a marked space. It will often be convenient to endow the space W with marks representing
time. As we are only interested in the law of the Poisson functionals in question, we can always suppose

that the (W, v)-Poisson measure x is the marginal of a (W x [0, 1], ¥ ® ds)-Poisson measure 7). Indeed,
n(. x [0,1]) has the same law on Ny as x. For a functional F € L°(P, ), define

G(n) == F(n(. x [0,1])). (2.14)
Then G(n) has the same law under P,, as F(x) under P,. Moreover, for any (z,s) € W x [0,1],
D(s,5) G(n) = Dy F(n(. x [0,1])), (2.15)

which is equal in law to D, F'(x).

Predictability. We call a measurable function A : Nyyyjo,;; X W x [0,1] — R predictable if for all
(y,5) € W x [0,1] and all v € Nyyyo,1)

h‘(yaya 8) = h(V|WX[O,S)7yaS)' (216)

This definition of predictability appears e.g. in [LP11a, (2.5)], where it is argued that this version of
predictability is comparable to predictability in the classical sense (as defined e.g. in [IW81, Defini-
tion 1.5.2]). It is also shown in [LP11a, Proposition 2.4] that if h € L2(IN x W x [0, 1]) satisfies (2.16),
then h € dom 6.

Conditional expectations and Clark-Océne formula. Let n be a (W x [0, 1], v ® ds)-Poisson measure.
Using that the measures 7wy o,s) and 7w [s,0] are independent, one can define a version of conditional
expectation for any non-negative or integrable random variable G € L°(P,) by

E[Glnmxo.s] = / G + L (dE), (2.17)

where II; is the law of 9y [s,1). If it is finite, the conditional expectation E[G|nwx[o,s)] is predictable.
In particular, for F' € L?(P,) the quantity E[D(4,s) Fmwx[o,s)] is well-defined, finite and predictable
and the following Clark-Océne type formula is shown in [LP11a, Theorem 2.1] (see also [Wu00, HP02]):

F=EF+ 5(E[D(x7g) F|n|W><[O,s)]) ]PX — a.s. (218)

This formula will be essential in the proof of Corollary 4.3.



Generic sets. Let p1 C R? be a finite set. We say that p is generic if all pairwise distances between
points are distinct. We say that a set u C R? is generic with respect to points z,y € R if x,y ¢
and p U {z,y} is generic. Note that for compact sets H C R?, any (H, dr)-Poisson measure x can a.s.
be identified with its support and this support is a.s. generic. To simplify the presentation, we will at
times adopt the notation

F(p):=F(&),  where &, =Y 4, (2.19)

TEN

for a finite set 4 € R? and a measurable functional F' : Nga — R. Similar notation will be used for
D F(u), D® F(u) ete.

2.1 Notation

For x € R and r > 0, we write B%(x,r) to indicate the (open) ball of centre x and radius r. For
a measurable set A C R, we denote by |A| the Lebesgue measure of A, unless A is finite, in which
case |A| denotes the number of elements in A. We use A to denote the closure of A. Throughout this
paper, x4 = |B%(0,1)]. We use the symbols A (resp. V) to denote a minimum (resp. maximum) of
two elements. We shall use LHS and RHS to denote ‘left hand side’ and ‘right hand side’ and use ||
to denote the Euclidean norm of z € R%. The supremum norm of a function f : R — R is denoted

by [|fllec- By 2 and -4 we mean equality and convergence in distribution respectively. We use the
symbol ~ (resp. <) if there is equality (resp. inequality) up to multiplication by a positive constant.

3 Second order p-Poincaré inequalities in Wasserstein and Kol-
mogorov distances

In this section we state our new bounds on the distance between the distribution of a Poisson func-
tional and the Normal law. These bounds are called second order p-Poincaré inequalities, following a
nomenclature coined in [Cha09], where bounds of this type were given for the first time in a Gaussian
context. We make use of the well-established Malliavin-Stein method, which was pioneered in [NP09]
in the Wiener case, used for the first time in the Poisson case in [PSTU10] and subsequently extended
and developed in a wide range of articles — see the references given in [LPS16], the survey [APY18],
the monograph [PR16] and the website [Mal]. Related bounds in the Kolmogorov distance have been
studied in various places [ET14, Sch16, LPS16, LRPY20].

Recall that for an integrable random variable F' and a standard Gaussian N, the Wasserstein
distance between the distributions of F' and N is given by

dw (F, N) = sup [Bh(F) ~ ER(N)| (3.1)

where H is the set of Lipschitz-continuous functions h : R — R with Lipschitz constant ||h]|, < 1. On
the other hand, the Kolmogorov distance between the distributions of F' and N is defined as

dK(F,N):82E|P(F§z)—P(N<z)|. (3.2)

See e.g. [NP12, Appendix C], and the references therein, for a discussion of the basic properties of dy
and d.

Remark 3.1. For the rest of this section, we fix a o-finite measure space (X, X', ). Before we state our
main theorems, we introduce some simplified notation to improve legibility of the following results.
Write Y := X x [0,1] and A = A ® dt. We introduce a total order on Y by saying that = < y if
r = (2,5), y = (w,u) and s < u. In the following,  will be a (Y, \)-Poisson measure and y will be
a (X, A)-Poisson measure. We will write 7, for njxx[o,s)- Integrals with respect to \ are taken over Y
and integrals with respect to A are taken over X.



The next statement contains the general abstract bounds on which our analysis will rely.

Theorem 3.2. Let F € L*(P,)) NdomD such that EF =0 and EF? = 1. Then for any q € [1, 2]

dw (F,N) < \/ZE‘ /D FE[D, Fln,]A(dy) ‘+2E/|ED Fln]l - |D, FI7A(dy) (3.3)

and

dx(F.N) <E ]1 - DyFE[Dyme]A(dy)]
(3.4)
+supE/ IE[D, F|n,]| Dy F - Dy(Ffo(F) + Lipsy)A(dy).

As a next step, we derive the upper bounds we use in applications. Define the following quantities:

8y = 225%&0—2 (/Y (/YIE [E[|DyF|yny}2pﬁ E []E[\D(Q) Fl|nvy]? } ;A(dy)yk(dw))l/p

2/p 1/p - 1/p
P2 = \2/72?0_2 (/Y (/Y Loy B [E“ D), Flln,] QP} p)\(dy)) )\(dx))

By = 20~V / IE D, F|u,] [*" Mdy),
Y

g 1/2 21125, 5
By =210 (Q+1)/Y/Y]l{y<I}IE [EID, Fln, )]/ - E [[EIDE), Fln.)|™" ] Ada)A(dy)

The following statement is our first bound on Wasserstein distances, expressed in terms of moments
of the first and second order add-one costs conditional on past behaviour.

Theorem 3.3. Let n be a (Y, \)-Poisson-measure and let F € L*(P,))NdomD. Define o := \/Var(F)
and F = (F—EF)o~t. Let p,q € (1,2]. Then

dw (F,N) < B1 + B2+ B3 + Ba. (3.5)

The proof can be found in Appendix D.
Now define

e E ([ ([ w0,

D
e 322/;0_2 (/X </X 1D, FP] v A(dy)>pA(dx)>l/p

Yy = 20— (a+D) / E|D, F|""" \(dy)
X

and

Va4t

4/XIE |D, F[**] A (dy))l/p

=

= (w [ [E] TyFFp} A(d )A(d@)l/p

—os (e [ [ v
-

o o, F#] "B (1D, £]"* Ay

V7

ﬁ 1 171/ 1/p
8p/x/x D(2) F‘2p> . (IE|DI F|2p) 2p . (E|Dy F|2p) pMdy)A(dm)) .
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Note that the quantities g1, ..., 84 and 71, ...,7 only contain expressions related to D F' and D@ F.
The next statement contains our main estimates on Wasserstein and Kolmogorov distances, given
in terms of moments of first and second order add-one costs (without conditioning).

Theorem 3.4. Let x be a (X, \)-Poisson measure and let F € L?*(P,) NdomD. Define o := v/Var F
and F := (F —EF)o~'. Then R
dw(F,N) <7+ +73 (3.6)

and
dg(F,N) < \/%71+\/§72 +74+7 + % + 7 (3.7)

Remark 3.5. Using Holder’s inequality, one can replace the term ~7 by the slightly larger but simpler
bound

o ([ (o) ey ) 9

We will use this bound in the proof of Theorem 5.8 in the context of the Radial Spanning Tree.

Remark 3.6 (Discussion of literature). Our results in this section are a substantial extension of [LPS16].
The bounds given in [LPS16, Theorems 1.1 and 1.2] contain moments of first and second order add-one
costs with exponent 4 (or even 4 + ¢, see [LPS16, Proposition 1.4]). While this is a very powerful tool
for showing asymptotically Gaussian behaviour, a finite 4th moment is too strong a condition for some
applications, most notably for the ONNG discussed in Section 5.1. Our Theorem 3.4 reduces this
condition to finite 2p moments, where p € (1, 2], while retaining similar bounds in the case p = 2. In
particular, [LPS16, Theorem 6.1 and Proposition 1.4] follow from our Theorem 3.4. (See also [Tril9]
for qualitative results requiring bounds on moments of order 2p under weak stabilisation assumptions).

The proofs of Theorems 3.2, 3.3 and 3.4 follow in spirit the ideas from [LPS16] and [LRPY20,
Theorem 1.12] (for the Kolmogorov distance). However, we work on a space X x [0,1] extended
by a time component and systematically replace the operator L~! by the conditional expectation
E[D () -[nxx[0,4)] (see [PT13] for a similar approach for Poisson measures on the real line). Moreover,
we apply the inequalities established in Section 4 to achieve the improvement in the exponent. For
the Wasserstein distance, we also use an improvement due to [BOPT20] to obtain the terms Ss, 84, y3.
For the Kolmogorov distance, our bound in Theorem 3.4 makes use of an improvement implemented
in [LRPY20], but we remove a strong condition on F. The resulting bound is close in spirit to the
one given in [LPS16, Theorem 1.2], but with an improvement from 4th moments to 2pth moments.
Moreover, our bound does not need the term corresponding to [LPS16, term 73, p. 670] and replaces
the term corresponding to [LPS16, term ~4, p. 671] by a term depending only on the add-one cost
operators of F instead of EF*.

In Theorem 3.3, we do not take moments of the first and second order add-one costs of our func-
tionals, but of their expectation conditional on ‘past behaviour’. A bound of this type is new and the
distinction is crucial to solve the critical case of the ONNG (see Theorem 5.3). As of now, such a
bound is only available in the Wasserstein distance.

4 Ancillary results: new estimates for Skorohod integrals

4.1 A version of Ito formula

We start this section by giving a version of It6 formula for Poisson integrals with anticipative integrands.
This is a crucial ingredient for the proof of the new estimates given in Theorem 4.2. In the following,
we will take 1 to be a (X x[0,1], ¥ ® B([0, 1]), A(dz) ® ds)-Poisson measure, where (X, X', A) is a o-finite
measure space.
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Theorem 4.1 (It6 formula for non-adapted integrands). Let h € L*(N x X x [0,1]) be bounded and
let Xo € R. Fort €0,1], define

X,(n) = Xo + / W1 — 8.0y, $)n(dy, ds) — / / W1,y $)A(dy)ds. (4.1)

Xx[0,t]

Then the process (Xt)ieo,1) is well-defined and P-a.s. cadlag. Let ¢ € CY(R). Then, ¥t € [0,1],

6(X) = B(Xo) + / (6 (Xam + h(n— sy, 5)) — H(Xos)) m(dy, ds)

Xx[0,t]
—/X/thﬁ'(Xs)h(n,y,s))\(dy)ds P-a.s. (4.2)

and the quantities in (4.2) are well-defined.

In the next three items we compare our version of It6 formula with the classical one given in [TW81,
Theorem I1.5.1].

1. The main difference between (4.2) and [IW81, Thm. II.5.1] consists in the fact that we do not
assume the integrand h to be predictable. There exist It6 formulae for anticipative integrands in
various settings, e.g. in the Wiener case in [AN98] and [NP88]) and for pure jump and general
Lévy processes in [DNMBOPO05] and [ALV0S8] respectively. To the best of our knowledge, our
setting of a general Poisson point process is new.

2. Assume h to be predictable in the sense of (2.16). It follows that h(n—d(y,s), ¥, s) = h(n,y,s) for
all (y,s) € X x [0,1]. For ¢ € C*(R), formula (4.2) is now roughly equivalent to the Itd formula
given in [IW81, Theorem II1.5.1] in the special case where the semi-martingale in the statement
of [IW81, Theorem I1.5.1] has the following properties:

e the point process in question is a Poisson point process;
e the only non-zero part is the one with respect to the compensated Poisson measure;

e the integrand h is both in L? and in L.

3. Our setting is thus both more general (¢ € C'(R) and h anticipative) and more restrictive
(h € L' N L? instead of h € L*°° and the Gaussian, finite variation and non-compensated
Poisson terms are zero) than the one given by Ikeda and Watanabe. The proof of our result
relies however on the same ideas as the proof of [IW81, Theorem II.5.1].

4.2 Moment Inequalities

In this section, we present a number of functional inequalities that are of independent interest and also
crucial to the improved bounds on Wasserstein and Kolmogorov distances presented in earlier sections.

To the best of our knowledge, Theorem 4.2 is the first bound of its kind on functionals of general
Poisson-Skorohod integrals. Partial results are known in the particular case where h is predictable, see
Corollary 4.3 and the discussion thereafter. In particular, Theorem 4.2 below contains the first general
estimate in terms of add-one costs for p-moments of the Skorohod integral, where p € [1,2], the cases
p =1 and p = 2 being the only ones known. See also [LMS22].

In the special case ¢(x) = 22, the theorem below follows immediately from the isometry relation
reported in formula (A.4) of Appendix A.
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Theorem 4.2. Let h € L?(N x X x [0,1]) satisfy (2.12). Let ¢ : R — R be a differentiable function
with (p — 1)-Holder continuous derivative, for some p € (1,2] and assume that ¢(0) = 0. Then

1
Es((h)| < “E / A(dy) / ds |h(n,y,s)?
p X 0
1 s
+c¢]E/X)\(dy)/o ds/X)\(dx)/O dt |Dy.s) h(n, z,t)|- |D(r,t)h(n,y7s)\p’1
1 s
+2¢,E / A(dy) / s / A(dz) / dt [Diyy b2, 0)| - h(mys )P, (43)
X 0 X

0
where ¢y is the Holder constant of ¢'. In particular, this inequality holds with ¢(x) = |z|P and cy =
p22=P for p € [1,2].

Our first corollary is a version of the above inequality for predictable functions h and contains a
generalisation of the classical Poincaré inequality.

Corollary 4.3. Let h € L*(N x X x [0,1]) be predictable in the sense of (2.16). Let ¢ : R — R be a
differentiable function with (p—1)-Hélder continuous derivative, for some p € (1,2]. Assume ¢(0) = 0.
Then

% " A
[Eo(6()| < 2B / A(dy) / ds|h(n,y, 5)|P. (4.4)

Moreover, for F € L*(P,) and p € [1,2],

1
E|F[P - [EF|” < 227”E/X/0 [E[D (e 1) Flnxio.n)|” Mdz)dt. (4.5)

Remark 4.4. 1. We can extend inequality (4.5) to F' € L*(P,) at the cost of introducing an addi-
tional absolute value on the RHS:

1
E[Fl" — [EF]P < 2 7E / / E[I Doty Fllmsxo.n PAde)dt. (4.6)

This can be seen easily by approximating F' by F,, := (F An)V (—n) and using monotone and
dominated convergence.

2. When removing the conditional expectation in (4.5) using Jensen’s inequality, the inequality
can be extended to functionals G € L*(P,), where x is a (X, \)-Poisson measure without time
component. Indeed, as discussed in Section 2, the marginal n(. x [0,1]) has the same law as ¥,
which means one can see G as a functional on Nx,o,1;. We have then

E|G]” — [EG|P < 22—PE/ D, G|P A(dz). (4.7)
X

Remark 4.5 (Literature review). The proof of Theorem 4.2 relies on a combination of the Clark-Ocone
type representation result (2.18) and the version of It6 formula given in Theorem 4.1. This method of
combining a Clark-Ocone result with 1t6 formulae to deduce functional inequalities has been applied
before in various settings, e.g. in [Wu00] and [Cha04], where it was used to deduce a modified log-
Sobolev inequality and ®-Sobolev inequalities respectively.

Inequalities (4.4), (4.5) and (4.7) can be seen as part of a larger family of functional inequalities
on the Poisson space. The first to mention is the classical Poincaré inequality, given e.g. in [Lasl6,
Theorem 10] (see also [HPA95, Cor. 4.4] for a very early appearance of this inequality). Our inequality
extends the classical one, which is (4.7) in the case p = 2. Another well-known inequality is the
modified log-Sobolev inequality shown in [Wu00] (see also [ALO00]). It is extended in [Cha04, (5.10)] to
the so-called ®-Sobolev inequalities, which in the case ®(z) = P, imply (4.7) when F' > 0 or EF = 0.
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Similarly, the Beckner type p inequalities discussed in [APS22, Section 4.6] imply (4.7) when F' > 0 or
EF = 0, albeit with a worse constant. [Zhul0, Theorem 3.3.2] gives a version of (4.4) for p-norms in
martingale type p Banach spaces. Although we did not check the details, it is reasonable to assume
that one can deduce (4.4) in the case ¢(x) = |z|P from such a result when applied to R.

Remark 4.6 (Comparison with the Gaussian case and extensions when p > 2).

1. Inequality (4.7) for p < 2 does not hold for functionals of Gaussian random measures, as can
be seen by taking G = W, and letting ¢ — 0, with W a standard Brownian motion. This is in
contrast with the classical Poincaré inequality (p = 2) which holds in both Gaussian and Poisson
settings.

2. Inequality (4.7) (and hence also (4.5)) is false in general for p > 2. Indeed, consider (X,)\) =
(R4, dz) and G = x(A) — A(A) for some measurable A C RY. Then EG = 0, EG? = A\(A4) and
D, G = 14(x). On the LHS we have E|G|P > (EG?)P/? = \(A)P/? by Jensen’s inequality and on
the RHS

/ E| D, GPA(dz) = A(A). (4.8)
X
However, since p > 2, we have A(A4)?/2 > \(A) for A(A) large enough. Hence the inequality fails

for any multiplying constant.

3. Moment estimates for p > 2 are given in [GST21, Theorem 4.1] and [APS22, Proposition 4.20].
The RHSs of these inequalities involve related, but different quantities.

The versatility of Theorem 4.2 can be appreciated when considering the following corollary, which
will be crucial in finding a bound on the Kolmogorov distance.

Corollary 4.7. Let h € L'(N x X x [0,1]) and G € L°(P,) bounded by a constant cg > 0. Then for
any p € [1,2],

1
’]E// h(n,z,5) D(z,s) GA(dx)ds
xJo

1
<ecc <2H1E / / b, 2, 5)|PA(dz)ds
XJO
1 1
+p22—pE/ / / / |D(I,s) h(n7y7u)|p)‘(dx)d8)‘(dy)du
XJO XJO

1 1 1/p
2t / / / / 1{s<u}EHD<y,u>h(n,x,s>|p]1/pﬂ<:nh<n,x,s>|p11—1/PA<dx>dsA<dy>du) C(19)

Remark 4.8. Provided that we upper bound the indicator in the third term on the RHS of (4.9) by 1,
this inequality can be extended to a space X without time component.

5 Applications

In this section, we look at four types of graphs built on Poisson measures and assess the speeds of
convergence to Normality of a-power-weighted edge-lengths such as (1.1). As was found in previous
work [LPS16, ST17], we find for certain ranges of exponents o that the speed is given by =42, which
corresponds to the order of the square root of the variance. This is the presumably optimal speed
corresponding to the one in the classical Berry-Esseen theorem (see e.g. [Pet75, Theorem 4, p.111]).
Beyond a certain threshold, we find a slower speed of convergence that depends on «. Generally
speaking, a 2pth moment integrability of the first and second order add-one costs of the functionals
leads to a speed of convergence of t~41=1/P)  Whether this speed is optimal or not is an open question.
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5.1 Online Nearest Neighbour Graph

Let u C R? x [0, 1] be a finite set such that the projection of y onto R? is generic and does not contain
any multiplicities and the projections onto [0, 1] are distinct. The ONNG on p is an (undirected) graph
in R? constructed as follows:

e Vertices are given by {z € R : (z,5) € u}

o Let (z,8) € p. If pn (R? x [0,5)) is non-empty, then the online nearest neighbour of (z,s) is
given by the point (z,u) € N (R? x [0, s)) which minimises |z — z|. In this case there is an edge
from x to z and we denote this event by {(z,s) — (z,u) in pu}.

For a point (x,s) € u, the coordinate s can be seen as the arrival time of the point # € R?, or its
mark. Any point (z,s) € u has exactly one online nearest neighbour, except for the point in p whose
mark is minimal, which has none. Even though the graph is undirected, we think of arrows going from
a point to its nearest neighbour, as this simplifies the discussion.

The ONNG is a relatively simple model for networks growing in time. Already mentioned in [Ste89],
the Online Nearest Neighbour graph came to general attention in [BBBT07], where is was presented as
a simplified version of the FKP model developed in [FKP02], used to model the internet graph. The
name of the graph was coined in [Pen05], where the martingale method is used to show central limit
theorems for stabilising random systems satisfying a 4th moment condition.

To define our functional of interest, let

inf{|z — 2| : (z,u) € pN (R x [0,5))}, if un (R % [0,5)) #0

. (5.1)
0, otherwise,

e(z,s, ) = {

for (z,s) € p. This is the length of the edge from z to its online nearest neighbour if there is
one, and zero otherwise. Note that one can find a unique online nearest neighbour in p for any
point (x,s) € R? x [0,1] such that the time coordinate s and the position = do not occur in y. For
convenience, we shall extend the above definitions to any such (z,s) € RY x [0, 1] and tacitly adopt
the corresponding notation.

We will be studying the sums of power-weighted edge-lengths defined as follows: for a > 0, let

FO )= 3" e(z,s,p)" (5.2)

(z,8)epn

Note that here we make use of the convention explained in Section 2 to identify a set of points p with
the point measure whose support is given by u.

Let 1 be a Poisson measure on R? x [0, 1] with Lebesgue intensity. Let H C R? be a convex body.
For t > 1, define

Ft(a) = F(a)(nltHx[O,l])- (5.3)
For this functional, a CLT is shown in [Pen05]:

Theorem 5.1 ([Pen05, Theorem 3.6]). For 0 < a < %, there is a constant oa,q > 0 such that as
t — oo,

F(O‘) _ EF(Q) d
% —>N(O,Ua’d>. (54)

t~4Var (Ft(a)) — Oa,a and
A quantitative counterpart to this result is shown in [LRPY20]. Our Theorem 5.3 provides a speed
of convergence that is faster than the one given in [LRPY20].
In [Pen05, PW08, Wad09], results similar to Theorem 5.1 were conjectured to hold for « € [%, %]
In particular, part of the Conjectures 2.1 and 2.2. in [Wad09] states
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Figure 1: Realisation of the Online Nearest Neighbour graph

Conjecture 5.2 ([Wad09]). For a € [4,2), there is a constant oa,q > 0 such that (5.4) holds.

For a = %, there is a constant oq > 0 such that

F(a) _ EF(Q)
log(t) 't~ Var (Ft(a)) — 04 and W N N(0,04). (5.5)
Our forthcoming Theorem 5.3 confirms this conjecture by giving quantitative central limit theorems
for a € (O7 %] and upper and lower bounds for the variances that match the conjectured orders. Upper
bounds of the conjectured orders were already given in [Wad09, Theorem 2.1] for the variances involved.
They are shown for an ONNG built on n uniformly distributed random variables and the corresponding
result for the Poisson version follows by Poissonisation. For the sake of completeness, we will give purely
Poissonian proofs of the upper bounds, following however a similar strategy as in [Wad09]. A law of
large numbers is shown in [Wad07] and the case a > & is discussed in [PWO08] (especially for d = 1)
and in [Wad09], where it is shown that a limit exists in this case, but is non-Gaussian for o > d. For
more related results we refer to the survey [PW09] (for results up to 2010) and to the paper [LM21].

Theorem 5.3. For 0 < a < %, and for every 1 < p < % such that p < 2, there is a constant ¢c; > 0
such that for all t > 1 large enough

Ft(a) _ EFt(a) Ft(a) _ EFt(C")
It Tt i | ——

: N | S <o), (5.6)
Var (Ft(o‘)) Var (Ft(a))

max } dy

where N denotes a standard normal random variable. Moreover, there are constants ca,Cy > 0 such
that for allt > 1 large enough

ot < Var(F(™) < Cytd. (5.7)

For a = %, there is a constant cg > 0 such that for allt > 1 large enough

(d/2) _ mpa(d/2)
i [ F BEYY
\/Var (F{“/)
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Figure 2: Realisation of the Gilbert graph

Moreover, there are constants cq, Cy > 0 such that for all t > 1 large enough
d d (d/2) d d
cqt®log(t?) < Var(F,™ ™) < Cyt®log(t?). (5.9)

The constants ¢, co, Cs, c3,cq,Cq may depend on H, «, d and p.

Note that, in the special case 0 < a < %, we find a speed of convergence of t~%/2

to the square root of the order of the variance.

, which corresponds

5.2 Gilbert Graph

For a finite set y C R? and a real number ¢ > 0, the Gilbert graph G(u,¢) has vertex set p and an
edge between z,y € pu, x # y if and only if |z — y| < e. To construct our functional of interest, we
consider

e W C R? a convex body;
e for every t > 0, we take 0! a (W, t dx)-Poisson measure;
e (€:)1>0 a sequence of positive real numbers s.t. ¢, — 0 as t — oo.
Then for o € R, define
= Y =g Y Lgeycal -l (5.10)
e€G(nt,exr) z,yent,x#y

where e denote the edges of the graph and |e| their length.
Define

. L(a) _ EL(Q)
pley =z — 2o (5.11)

Var (L,Ea))
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Remark 5.4. For the sake of continuity with the article [RST17], we use the convention that the
intensity tdx of 1 grows and the observation window W stays constant. In the other applications
presented in this article, we keep the intensity constant and instead let the observation window grow
as tW. Note that one can pass from one setting to the other by a simple rescaling. Indeed, consider 7
a Poisson measure on R? and Lebesgue intensity and for s > 1, construct a Gilbert graph on Ms by
connecting two points x # y € g if and only if |z — y| < €. For a € R, let

o
Fw=o > Vaycey

T,YEN s W THY

x —y|*. (5.12)

1

Then F(* is equal in law to SO‘LS) with e;o = s71&. The central limit theorem for F\* can be

deduced from the one for LEO‘).

The first mention of the Gilbert graph was by Gilbert in [Gil61], in dimension d = 2. It has been
treated in many works under various names: geometric or proximity graph, interval graph (when d = 1)
or disk graph (when d = 2). The book [Pen03] provides a vast background and literature review and
we also refer to [LRP13a, LRP13b] for central limit theorems of generalisations of the Gilbert graph
and [RS13] for a quantitative CLT on a sum of weighted edge-lengths. For a comprehensive overview
of the Gilbert graph in the context of U-statistics, see [LRR16], especially Section 4.3. See also
[McD03, Mii08, HM09, BP14, DST16, GT20]. In [RST17], the authors give a complete picture of the
asymptotic behaviour of I:Ea) for « € R. In particular, they show that for o > —g, the quantity ﬁga)
converges in distribution to a standard Gaussian as t — oo, provided that t?¢? — co. They also give
a quantitative bound on the speed of convergence in Kolmogorov distance in the case a > —%. As
an application of our estimates, we recover this speed of convergence below and extend to the case
—4 < a < —4. The authors of [RST17] show that CLTs hold also for —d < a < —% with different
rescalings; however, establishing corresponding speeds of convergence in this range is still an open

problem.

Theorem 5.5. Let o > —% and assume that t>¢? — oo as t — co. Then for t > 1 large enough

o if > f%, there is a constant c¢; > 0 such that

max {dW (ﬁﬁ“), N)  dx (ifﬂ), N)} <a (t‘1/2 v (t%;l)—l/?) . (5.13)

. if—g <a< —%, then for any 1 < p < —%, there is a constant co > 0 such that
max {dw (L, V) dic (L, N) b < e (75417 v (2e) 71 4107). (5.14)

Remark 5.6. A careful inspection of the bounds applied to 3 in the proof of Theorem 5.5 reveals that
in the sparse regime (tef — 0) when fg < a< f%, a slightly improved rate can be found for the
Wasserstein distance. Indeed, for any 1 < p < f% and any 0 < r < fg — 2, there is a constant ¢ > 0
such that

dw (L N) < ¢ (t—1+1/P v (thf)_T/Q) . (5.15)
Since § € (0,— 5% — 1) and 1—% € (0,1+2%) and 14+ 2¢ < —5L — 1, one can choose 5 > 1 — %.
This then gives a slightly faster convergence rate. As an illustrating example, consider the case where
el =+7% with 1 < § < 2. Then te} — 0 and t?¢! — co. Theorem 5.5 provides the rate of convergence

t(fH%)(%Q), and by following this strategy it can be improved to 15 v 5279 with 5>1-— %.
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Figure 3: Realisation of a 6-Nearest Neighbour graph

5.3 k-Nearest Neighbour graphs

For a finite generic set u C R? and a positive integer k € N, the k-Nearest Neighbour graph has
vertex set p and an edge between z,y € p if and only if y is one of the k nearest points to x or
vice-versa.

For our functional of interest, consider the following framework:

e H C R%is a convex body;
e 7 is an (R?, dx)-Poisson measure;

e ¢:(0,00) = (0,00) is a decreasing function such that there is an r > 2 verifying

1
/ o(s)"s s < oc. (5.16)
0
For any finite generic set i C R?, define
1
F(H) = § Z ]I{ZGN(y,[L) or yGN(z,u)}¢(|x - yl)’ (517)
T,YEM,TFY

where N(z,p) is the set of k-nearest neighbours of z in p. For ¢ > 1, define F; := F(ny) and set
Fy .= (F, — EF,) Var(F,)~1/2.

The k-nearest neighbour graph is a model frequently used in e.g. social sciences or geography, see
[Wad07] for a discussion of applications. Quantitative central limit theorems for edge-related quantities
were shown in [AB93, PY05] and subsequently improved in [LPS16]. For a discussion of the literature,
we refer to [LPS16].

In [LPS16], the authors give a quantitative central limit theorem for the sum of power-weighted
edge-lengths with powers a > 0, at a speed of convergence of t~%2. We complement this result by
dealing with the case o € (—%l, O). Note that in this case, the CLT is new even in its qualitative version.
In the regime o € (—%,O), we also recover the same, presumably optimal, speed of convergence of

t=%2 as in [LPS16], whereas in the case a € (—%, —%] , we find a speed of convergence that decreases

19



as «a approaches fg. It is natural to ask what happens when a < —
issue and leave it open for further research.

g. We consider this a separate

Theorem 5.7. Under the conditions stated above, for any p € (1,2] such that p < %, there is a
constant ¢ > 0 such that, fort > 1,
max {dw (Fi, V), dic (Fi, N) } < et?0/r0), (5.18)

This inequality holds in particular for the function ¢(x) =z~ with 0 < o < %, for any p € (1,2] such
that p < %.

5.4 Radial Spanning Tree

Let u C R?\ {0} be a finite set, generic with respect to the point 0. The radial spanning tree on y, in
short RST(u), is constructed as follows:

e The set of vertices is given by u U {0};

e for every = € y, we add exactly one edge to the point z € U {0} N B4(0,|z|) which minimises
|x — z|. We call z the radial nearest neighbour of x and say ‘x connects to z’, denoted by ‘¢ — 2
in p’. We denote the length |x — z| by g(x, p).

In order to define our functional of interest, consider the following setting:

e H C R? a convex body such that B4(0,¢) C H for some € > 0;
e 7 is an (R?, dz)-Poisson measure;

e ¢:(0,00) = (0,00) is a decreasing function such that there is an r > 2 satisfying
1
/ o(s)"s s < oc. (5.19)
0

For any finite set u C R? generic with respect to 0, define

F(p) =Y ¢(g(x,p)) (5.20)

TEN

and for ¢t > 1, define F; := F'(n,5). Set Ey := (F, — EF,) Var(F,)~'/2.

The radial spanning tree was developed in [BB07] as a model related to the minimal directed
spanning tree and to Poisson forests. The paper also discusses various applications, most notably in
communication networks. Further work on the radial spanning tree has been done in [PW09, BCT13,
ST17]. In [ST17], the authors give a quantitative central limit theorem for sums of power-weighted
edge-lengths of the radial spanning tree for powers a > 0. The framework is one where the intensity
of the Poisson measure increases while the observation window stays constant. After rescaling to our
framework of a constant intensity and a growing window, one obtains by [ST17, Theorem 1.2] a speed
of convergence of t=%2. We add quantitative central limit theorems for o € (—g, 0), recovering the
same speed of t=%2 for a € (—%7 0). Note that this CLT is new even in its qualitative version. As for

the k-Nearest Neighbour graph, the case a < —% will be the object of further research.

Theorem 5.8. Under the conditions stated above, for any p € (1,2] such that p < 5, there is a
constant ¢ > 0 such that fort > 1,

max {dw (Fi, V), dic (Fi, N) } < et?0/r0), (5.21)

This inequality holds in particular for the function ¢(x) = 2= with 0 < o < %, for any p € (1,2] such
that p < %.

The rest of the paper is devoted to providing the proofs of the results in Sections 3 to 5.
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Figure 4: Realisation of the Radial Spanning Tree

A Background on Malliavin Calculus

In this section, we present several useful notions related to Malliavin calculus. Unless otherwise
indicated, these results are explained in [Las16]. We work in the setting of Section 2: in particular, x
indicates a (W, v)-Poisson measure.

We start with three useful isometry relations. Let f € L?(W", () and g € L?(W™, (™). Then

ELn(f)Im(9) = Lim=nyn! o f(@)g(w) vt (da), (A.1)

where f and § are the symmetrisations of f and g defined by

f(wla axn) = % Z f(xa(l)a "'axa(n))a (AQ)

oEY,

the set ¥, being the set of all permutations of {1,...,n}. See [Lasl6, Lemma 4] and the remark
thereafter on page 10 for a proof.

Relation (A.1) implies that for F,G € L?(P,) having an expansion (2.5) with kernels f, and g,
respectively,

EFG =EFEG + ) nl / Frngn dv™. (A.3)
n=1 wr
By [Las16, Theorem 5], if h € L?(N x W) satisfies (2.12), then
Es(h)? = E/ h(x, w)?v(dw) + ]E/ / D, h(x,w) Dy, h(x, 2) v(dz)v(dw). (A4)
W wJw

A well-known relation in Malliavin calculus is the so-called integration by parts formula: for
F € domD and h € domd, we have E [, h(x, w) Dy Fv(dw) = E[F§(h)] (cf. [Las16, Theorem 4]). The
condition on F' is however suboptimal in our context, which is why we need a version of integration
by parts under slightly different assumptions.
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Lemma A.1. Let h € domé N L' (N x W) and F € L°(P,) bounded. Then
]E/ h(x,w) Dy, Frv(dw) = E[Fd(h)]. (A.5)
W

Proof. Since h € domé N LY(IN x W), it is easy to check that the expectations appearing in the
statement are well-defined and finite. Note that

B [ D Fh(x wivlde) =E [ (F(c+82) = FOOMh(xw)v(do)
X X
_E /X Flx + 6u)h(x, w)p(dw) — E /X FO)h(x, w)w(dw), (A.6)

where the last line is justified by the fact that F is bounded and h € L' (N x W), so both integrals are
well-defined. We now apply Mecke formula (2.6) to deduce that (A.6) equals

E / FOOR(X — b w)x(dw) — E / F QR w)v(duw)

=500 ([ - wointan) - [ wtcwmn). a0

Since h € domd N L' (N x X),

/ h(x — 0w, w)x(dw) — / h(x, w)v(dw) = 6(h) P-a.s. (A.8)
X

X
The result follows. [ |

Next, we introduce the Ornstein-Uhlenbeck operator P.. For F' € L'(P,) and 7 € [0,1], we
define

P.F = / E[F(v" + &)|x]TL(d¢), (A.9)

where x7 is a 7-thinning of y (see [Las16, p. 24] and the reference given therein) and II. is the law
of an independent Poisson measure with intensity measure (1 — 7)v. It follows by Jensen’s inequality
that for all p > 1, one has

E|P,F|? <E|F|P. (A.10)
By [Lasl6, Lemma 6], for all ' € L?(P,) and all 7 € [0, 1], for v(™-a.e. wy, ...,w, € W it holds P-a.s.
that

D) . (P.F)=7"P, D"  F (A.11)
This implies that for F' € L?(P,), the following expansion holds (see also [Las16, (79)]):
oo
P.F=EF+» 7" 1,(fa). (A.12)
n=1

The following lemma summarises some useful approximation properties of the Ornstein-Uhlenbeck
operator.

Lemma A.2. Let h € L*(Nyw x W) and let 7 € (0,1). Then P;h satisfies condition (2.12) and
P.h — h in L>(Nw x W) as 7 — 1. Moreover, for w,z € W, and allp > 1,

E[P-h(x; w)[” < Elh(x, w)[? (A.13)
and

E| D, Prh(x, w)[P <E|D, h(x,w)P. (A.14)
Under the additional assumption that h € dom, it holds that §(P-h) — §(h) in L*(Py) as 7 — 1.
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Proof. By the isometry property (A.3) and the expansions (A.12) and (2.8), we infer that

E /W /W (Du Ph(x. 2)) o Zn 2B 121 (A.15)

where ||.||,, is the norm in L?(W",»(™)). Now note that sup, -, n7?" < co and

>l = | BaCw) () < o (A16)

n=0

hence P,h satisfies (2.12). Similarly using the expansions, we deduce that

E /W (Peh(x,w) — h(x,w Zn‘ Pl 1. (A17)

By dominated convergence, this expression tends to 0 as 7 — 1. Properties (A.13) and (A.14) follow
immediately from (A.10) and (A.11). For the last point, note that

5(Pyh) —6(h Z Lo (7" = 1)hy) (A.18)

and -
E (5(P;h) = 8(h)* =D (n+ D1 = 7"l (A.19)

n=0
which converges to 0 as 7 — 1 by dominated convergence since h € dom §. |

The following lemma is used on several occasions:

Lemma A.3 ([LP11b, Theorem 1.5]). Let n be a (W x [0, 1], v ® ds)-Poisson measure and let F,G €
L*(P,). Then

1
B [ [ EIDG 0 FlteioaPAd)ds < o (A.20)
W Jo

and an analogous estimate holds for G. Moreover,

Cov(F,G) = / / [Dy,s) Flnpwso,q]E[D(y,s) Glmwx o, (dy)ds. (A.21)

B Proof of Theorem 4.1

Each summand on the RHS of (4.1) is well defined by virtue of Mecke formula (2.6) and the discussion
thereafter. By Mecke formula (2.6) it can be seen that h(n — d(,,),y,s) is almost surely integrable
with respect to the measure 7(dy, ds). By assumption, h is also integrable with respect to A(dy)ds. It
now follows by dominated convergence that the process (X;) is cadlag.

As a next step, we show that the integrals on the RHS of (4.2) are well-defined. For this, note that
(Xt)tepo,1] (and (X¢-)¢epo,1)) are a.s. bounded on [0, 1]. Indeed,

1
E sup X <E / (0 — 8y, 4 8)l(dy, ds) + E / / IR, 1, 8)|\(dy)ds
Xx[0,1] XJo

t€0,1]

1
= 2E/X/0 |h(n,y, s)|A(dy)ds < oo, (B.1)
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where the second inequality follows by Mecke formula (2.6). Now write

/ ‘QS(Xsf +h(n— 6(y,8)7 Yy,8)) — ¢(Xsf)| n(dy, ds)
Xx[0,t]

</,
Xx[0,1]

By the boundedness of h, we infer from (B.1) that X +wuh(n—0(,,s),y,s) almost surely takes values
in a compact interval. Since the function ¢’ is continuous, this entails

1
/ ¢, (Xs— + Uh(n - 5(1/,8)7 Y, 8)) h(77 - 5(y,s)a Y, S)du n(dya dS) (BQ)
0

sup |¢"(Xs— 4+ uh(n —d1y.),y,5))| < o0 P-a.s. (B.3)
s,u€f0,1],yeX

Hence the RHS of (B.2) is bounded by

( sup |¢/(Xs— + Uh'(n - 6(y,s)a Y, 3))|> / |h(77_5(y,s)7 Y, 3)‘77(dya dS) < o0 P-a.s. (B4)
s,u€f0,1],yeX Xx[0,1]

which implies that the first integral on the RHS of (4.2) is well-defined. Similarly,

sup |¢'(X5)| <oo  P-as. (B.5)
s€[0,1]
and hence .
// |¢' (Xs)h(n, z,s)|\(dz)ds < oo P-as. (B.6)
x Jo

This concludes the proof that all terms in (4.2) are well-defined.
To show (4.2), we start by showing it for an approximation of X;. Let (Up)men C Xs.t. U, Un =
X and Vm € N, A\(U,;,) < 0o and Uy, C Uy11. Define

X ) = Xo +

t
h(77 - 6(y,s)7yvs)n(dy»d‘9) - / / h(nayvs))‘(dy)ds (B7)
UmX[O,t] m 0

Define the event Qg := {n(Uy, x [0,1]) < oo,m > 1}. Then P(€) = 1 and, since 7 is proper, Yw €
and all m > 1 there exists a finite collection of points (y1, $1), ..., (Yn,. Sn,,) € Um % [0,1] (all depending
on w) s.t.

MNm

MU, x[0,1] = Zé(yi,si)' (B'S)
i=1

W.lo.g. we can assume that 0 < s; < s9 < ... < s, < 1 and set sp := 0 and s, 41 := 1. Now the
process X (™) can be written as

Nm

t
Xt(m) = Z ]]-{sigt}h(n - 5(1/1-,31)7 Yis 52) - /l;' A h(nv Y, S))‘(dy)d57 (Bg)
i=1 m
and one has the telescopic sums:

Ny +1

o (xM) —ox0) = 32 (o(xT0) =0 (XM0))
=3 (o (x8) ~ o (X)) + 22 (6 (X2 0) o (3700)
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where

C[xM s <t
(B.11)

X s>t
The sum I (t) represents what is happening at jump times, whereas Iy(¢) shows what happens in
between jump times. The index i = n,, + 1 does not appear in the sum I (t) because P-a.s. there is

no jump at time ¢ = 1.
We first study I;(t).

nw =3 (o (x) -0 (x2).))
i=1
=3 Vgoeny (0 (X 4 hn = 8y, 000, w0050) ) — 0 (X))
i=1
U, x[0,1]
Now consider I3(t). For s € [s;_1,s;),
i—1 s
X =Y = 8,0) = [ [ g A @) (B.13)
= U J0
and so for s € (s;-1, ;)
- [ by, (B.14)
This implies that
(si—)At

¢ (X((m) )At) —¢ (Xéji)l/\t> = _/ N ¢ (Xs(m))/ h(n,y, s)A(dy)ds. (B.15)

Si—

We conclude that

Ny +1

Z ¢( (si— /\t) ¢ (XLS:QAO

nm+1 (si—)At
/ /‘ Xm) h(n,y, s)A(dy)ds
S

/ / X(m) h(n,y, s)\(dy)ds. (B.16)

We have shown until now that

o (x7) = otx0) + [

U, x[0,1]

(0 (X +h(n = 0y, 1:9)) — & (X)) m(dy, ds)
—/ /t ¢ (Xs(m)) h(n,z,s)\(dz)ds  P-as. (B.17)
U J0

Our aim is now to let m — oco. By dominated convergence, Xt(m) — X; a.s. for fixed t € [0,1]. We
would like to use dominated convergence for both the second and third terms on the RHS of (B.17).
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Start by noting that (Xt(m))te[o,l] (as well as (Xt(:n))te[o,l] and (X¢)¢ejo,1)) are P-a.s. uniformly bounded
on [0,1] and in m. Indeed,
)

< / o = 09,9 ) + / / h(n,y,9)A(dy)ds < 0o P-as. (B.IS)
Xx[0,1

sup max { ‘
meN
te[0,1]

t—

We start with the second term on the RHS of (B.17) and write

[ o (X b= 8,09) = 0 (X0 [ty ds)
U, X[0,t]

<.
Xx[0,1]

By boundedness of h, we get that XS(T) +uh(n — 6(y,s), ¥, s) almost surely takes values in a compact
interval independent of m. The function ¢’ being continuous, we deduce

1
/ ¢ (Xg:n) +uh(n = 0(y,s), ¥, s)) h(n —d¢y.s), Y, 5)du| n(dy, ds). (B.19)

sup
meN

s,u€l0,1]
yeX

' (Xézl) + Uh(n - 6(y,s), y7 S)) ‘ < o0 ]P)—a.S. (B.20)

Hence the RHS of (B.19) is bounded by

< sup

meN
s,u€l0,1]

yeX

& (XS(T) + uh(n — d(y,s), ¥, s)) ‘ ) / |h(n—=0(y,5), Y, 5)|n(dy, ds) < oo P-a.s. (B.21)
Xx[0,1]

We can thus apply dominated convergence and deduce that

/Umx[o,t] <¢ (XS(T) +h(n—0(y,s), Y s)) — ¢ (XS(_ )) n(dy, ds)
= /MO . (& (Xsm 4 h(n = 0(y,5),9,9)) — & (Xs-)) m(dy,ds) ~ P-as. (B.22)

Now, similarly,

X(m) h(n,z, s)‘ A(dz)ds

! (Xs(m))’ /X/ot |h(n, z,s)| Mdx)ds < oo P-as. (B.23)

< | sup
meN
s€[0,1]

and by dominated convergence

/ / h(n,x, s)\(dzx)ds mﬁoo// ¢ (Xs) h(n, z,s)\(dz)ds P-a.s. (B.24)

The fact that ¢ (Xt(m)) — ¢ (X¢) a.s. follows by continuity of ¢. This concludes the proof. |
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C Proofs of Theorem 4.2 and Corollaries 4.3 and 4.7

Lemma C.1. For p € (1,2], the function ¢ : R — R : & — |z|P is continuously differentiable and its
derivative ¢’ is (p — 1)-Holder continuous with Hélder constant cg = p227P.

Proof. We want to show that

! Y
— sup P =0
atv  Ja— b

a,beR

Co: = p2>7P. (C.1)

First we observe that ¢/'(z) = psgn(z)|z[P~!, with the convention that sgn(0) = 1. Let a # b and
assume without loss of generality that |a| > |b] > 0. Then a # 0 and

-1
sena)laP ! —senpp-t| _|1-sen ()]

C.2
oo 1ot 2
It follows that I
1 —sgn(z) |z]"
Cy=p Sup — =:p sup f(x) (C.3)
¢ ze[—1,1) (1—a)p—! ze[—1,1)

The function f is differentiable on [—1,1) with derivative f'(z) = (p —1)(1 —2)7P(1 — |2|P~2) < 0, so
f is decreasing and therefore

fl@) < f(=1) = 227, (C.4)
We conclude that ¢, = p227P. n

Proof of Theorem 4.2. We start by showing the result for an approximation of h. Let (Uy,)meny C X
st. U, Un =X and Vm € N, A\(U,,,) < oo and Uy, C Upp41. Define for pp € N, (y,s) € X x [0, 1]:

hm(p’v Y, S) = [(h(/u’v Y, S) A m) \ (_m)] ]]'{yGUm}' (05)
Now hy, € LY(N x X x [0,1]) N L?(N x X x [0,1]) and h,, — h in L? as m — oo. Moreover, |h,,| < |h|
and [ Dy ) hn (1,9, 8)| < | Do) h(n,y,s)| for all (z,1), (y,s) € Xx[0,1]. This implies that h,, satisfies

(2.12) and hence h,, € domé.
Finally, h,, is also bounded. In particular, for any u € N, (y,s) € X x [0, 1],

|hm(ﬂ, Y, S)| < m]]-{yEUm}' (06)

We conclude that §(h,,) is well-defined and has by (2.13) the pathwise expression

1
5(hm) = / B (1 — 4y, 4 8)(dy, ds) — / / o (1, 9, $) A(dy) s, )
Xx[0,1] XJo

Define X; as in Theorem 4.1 with h = h,, and Xy = 0. Then 6(h,,) = X1 and we infer from (4.2) that

¢(0(hm)) — ¢(0) = / (A(Xse + hun (1 = 0y, 4, 8)) — (X)) n(dy, ds)

Xx[0,1]
1
- /X / ¢ (X hm(n,y, )\ (dy)ds  P-as. (C8)

We would now like to take expectations on both sides of (C.8), but in order to do so, we must first
show that the terms in question are in L*(P,). Start with a simple estimate for ¢ that uses Holder

27



continuity of ¢’. Let a,b € R. Then

6(a+b) — d(a)] = ‘/0 & (0 + ub)b du

1
< &' (@)b] + / 1b] - 16/ (a + ub) — ' (a)) du

1
< 1¢'(0)b] + [¢'(a) — ¢'(0)] - IbIHbI/0 colublP ™" du

_ C,
< ¢/ (0)] - [b] + cglalP~ - b] + pr. (C.9)

We are also going to need a bound on sup,¢pg 1 {max {|X,|,|Xs—(n+ 6(y,5))|} }- Using (C.6), we find
the following:

1

max {| X, | Xo— (1 + 6|} < m]l{meUm}n(dx,dt)—i—// ml v, A(da)dt
Xx[0,1] XJo

<m nUn x [0,1]) + A(Upn)) (C.10)

Using (C.9) with @ = 0 and b = §(h,,), we get for the LHS in (C.8)
c
E|¢(d(hm))| < ¢'(0)| - Eld ()| + fEW(hm)lp <00 (C.11)

which is finite since §(h.,) € L?(P,). To show that the first term on the RHS in (C.8) is integrable,
we first apply Mecke formula (2.6) to get

E / (S(Xue + hon(n— 81y, 9:8)) — S(Xo)) 1(dy, ds)
Xx[0,1]

1
< E‘/X‘/o |¢(Xsf<77 + 5(y,s)) + hm(nv Y, S)) - ¢(Xsf(n + 5(y,s)))} )‘(dy)ds (012)
Now we combine (C.9), (C.10) and (C.6) to get that the RHS of (C.12) is bounded by
1
B [ [ (1600 mt ey + colm (10 0.1 4 ) Pt ger,
0
+ c;mp]l{yeUm}))\(dy)ds
1 1 comP~1
< mAUn) (16 (0)] + com® L E [ (n(Uny x [0,1]) + A(Upn))? } +H ) <o (C.13)

which is finite since n(U,, X [0,1]) is a Poisson random variable with parameter A(U,,) and thus all
its moments are finite. This also shows that ¢(Xs_ (17 + d¢y.s)) + hm(n,y,5)) — O(Xs— (0 + 0(y,5))) €
L'(N x X x [0,1]). The second term on the RHS can be treated by the same method.

We can now take expectations on both sides of (C.8) and apply Mecke formula (2.6) to get:

]E¢(5(hm)) =K AA ¢(Xsf(77 + 5(y,s)) + hm(n7 Y, S)) - (b(Xsf(T] + 6(y,s))))‘(dy)d3

1
7]E/X/O (ZS/(X.;(U))hm(U,y,S)A(dy)ds (C.14)
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Now add and subtract the integral of ¢(Xs— (1) + hm(n, v, s)) — #(Xs—(n)) (which can be shown to be
in L*(N x X x [0,1]) by the same methods as above). We obtain:

E(3(hyn)) = E / / HXae (14 8y1) + B (1,9,8)) — (X (1 + 8y.0)))
 O(Xae (1) + P, 3, ) + DKo () M) ds

+E / / H(Xae () + hn (1,1, 9)) — (X ae (1)) — &' (Xa (1)) (1, 1, 5) A(dy) s

X
To deal with Iy, note that for a,b,c € R
b
6(a+) = 6a) = 9(b+0) +00)] = | [ ¢(u+0) - (i (C.16)
aVb
< / coleP~ du (C.17)
anb
=cgla—b| - |e[P7t. (C.18)
Hence .
11 < B [ [ 104 B) = X ()] - .95) ™ Al . (C.19)
0

Now we bound and rewrite part of the integrand on the RHS of (C.19) to find

|XS,(77 + 6(y,s)) - Xsf (77)|

/ hm(ﬂ + S(y,s) - 5(3:,t)7 z, t)ﬁ(d% dt) - / / hm(ﬂ + 5(y,s), z, t))‘(dx)dt
xx[0,s) xJo

Xx[0,5) xJo

/ D(y,s) hm(ﬁ - 6(w,t)a z, t)r](da:, dt) - / / D(y7s) hm(ﬁ: x, t)A(dl‘)dt
Xx[0,5) xJo

< / Dy o (71— S, 1) (i, ) + / / Dy o (2 | A(dz)dt (C.20)
Xx[0,s) XJo

Multiplying this by |k, (n,2,t)|P~! and taking expectations, after an application of Mecke formula
(2.6) we deduce that

FARS C¢E/ Ady) /1 ds/ Adz) / dt |Diy,s) han(n, 2, 1)]
X 0 X 0
([P (04 8oty 4 $) P+ |han (0, 9, 8) [P~ 1) Mda)dtN(dy)ds.  (C.21)
Since |a — b~ < |a|P~! + |b|P~! for all a,b € R, one has that
e (1 01y 45 )P~ < I Dty o (1,95 8) P74 4 [ (1, 9, 8) [P (C22)
This implies that

1 s
1l < o [ Ay [ ds [ A [t Dy o .0)] 1Dy i)
0 0

1 s
+ 26¢E/ )\(dy)/ ds/ )\(dl‘)/ dt |D(y,s) hm(na ;L‘,t)| : |hm(n3y7 s)|p*1' (023)
X 0 X 0
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Now we consider |I3|. For this, note that for a,b € R,

b
/0 ¢/ (a +u) - ¢'(a)du

|6
c¢/ uP~tdu
0

Cop
—|b[P. C.24

6(a+b) — ¢(a) — ¢'(a)b] =

N

Applying this to a = X5(n) and h = hy, (1, y, s) yields

1
C
< L8 [ [ lhonly.s)PA @) (C.25)
p xJo
Observe that in the previous computation we implicitly used the fact that, P-a.s., the set

{s €10,1] : X5(n) # Xs—_(n)} has zero Lebesgue measure. We have therefore shown the following in-
equality:

1
C,
[Eo(6(n))| < B [ Ady) [ dshn(n.p.5)P
p X 0
1 K]
+C¢E/X)\(dy)/ ds/X)\(dx)/ dt |Dy,s) han (0, 2, 1)| - | Digty Pan (1,9, 8) P~
0 0

1 s
20,8 [ M) [ ds [ M) [ de Dy 0] TP (©20
X 0 X 0

By the construction of h,,, the RHS of this inequality is upper bounded by

1
C,
Cop / A(dy) / ds [h(n,y, )|
p X 0

1 s
+C¢E/)\(dx)/ ds/)\(d:c)/ dt [Dey.s) h(n, 2, t)| - [ Dy h(n, . s) [P
X 0 X 0

1 s
+20¢E/)\(dy)/ ds/)\(dac)/ dt |Dy,s) h(n,z,t)] - |h(n,y,s)|P~t. (C.27)
X 0 X 0

In order to conclude the proof, it remains to show that E¢(d(h,,)) — Ep(d(h)), as m — oo. For this,
we use (C.9) with a = d(h) and b = §(h,,) — I(h) to get

El¢(0(hm)) — ¢(0(h))| < E[6(hm) — 0(h)] <I¢'(0)I +eglo(R) P+ %M(hm) - 5(h)p1) - (C29)

Using, in order, the Cauchy-Schwarz, Minkowski and Jensen inequalities, we obtain

E[¢(6(hm)) — ((h))]

12 1/2
<E [(5<hm> - 5(h>)2} E

2
(|¢'<o>| +ealo 0P + 216(0hm) - 6<h>|p-1) ]
<E [3(hm —1)?]"? (|¢’<o>| + el [P 4 LR [ — )T ) . (C29)

By the isometry property (A.4) and the Cauchy-Schwarz inequality, we infer that

1 1 1
E[l5(h)°] <E / / h(n,y, 52 A(dy)ds + E / / / / (Dieuy h(7.9.9))° Mdy)dsA(dx)ds  (C.30)

30



and

E [|6(hm — // (1, 8) = h(n,y, 5))*Mdy)ds
+IE// // (Do) hn (1,95 5) — Dy h(1, 9, 8)) A(dy)dsA(da)ds. (C.31)

The RHS of (C.30) is finite because h satisfies (2.12), and the RHS of (C.31) tends to 0 as m — oo
by dominated convergence and the assumption (2.12). This implies convergence to 0 on the RHS of
(C.29).

To show that the inequality holds in particular for ¢(z) = |z|P with p € (1, 2], it suffices to note that
by Lemma C.1, this function satisfies the conditions of the theorem. For ¢(z) = |z|, we define h,, as
n (C.5). Then h,, € L'(N x X x [0,1]) N L?(N x X x [0,1]) Ndom § and the pathwise representation
(2.13) holds. By the triangle inequality, we have

1
E[6(hy)| < E / oo (1= 8yo0r 9> 8)l1(dy, ds) + E / / o (1, . 8) A (dy)ds. (C.32)
Xx[0,1] X Jo

By Mecke formula (2.6) and the fact that |h,,| < |h|, inequality (4.3) follows with h,, on the LHS
instead of h, and the second and third term on the RHS being zero. As we have shown before,
§(hy) — 6(h) in L*(P,) as m — oo, hence the inequality follows for h. [ |

Proof of Corollary 4.3. Step 1. We first prove the following slightly modified version of (4.3) which
holds under the weaker assumption h € dom §:

IEg(d(h))]
1
< Ci’E//\(dy)/O ds|h(n,y,s)[P

p X
pl/p 1-1/p
+c¢/)\dy/ds//\d3:/dt(E|Dys (n,z,t)[") (E|D(ssy h(n. 9. 8)[")

+20¢/ (dy) / ds/ (dx) / dt (E |Dyy.s) (n,x,t)‘p) v (E|h(n,y, s)[P) 7. (C.33)
For h satisfying (2.12), this is an immediate consequence of Theorem 4.2 by applying Holder inequality.

Now let h € L2(N x X x [0, 1]) and for 7 € (0, 1) define P, h. By Lemma A.2, we have that P,h satisfies
(2.12), and so inequality (C.33) holds when h is replaced by Prh. Using (A.13) and (A.14), we deduce

[Ep(6(Pr-h)) — ¢(0)] (C.34)
Cop 1 p

< gE/XA(dy)/O ds|h(n,y, s)

+c¢,/)\(dy)/ ds/A(dm)/O dt (B|Dy.e) h(m, 2, )[P) " - (B Doy h(n, o 5)|) 7

+ 2, / (dy) / dS/ Ade) / dt (E Dy h(n, e, )") 7 - (Elh(n,y,)P) 7. (C.35)

It remains to show that ¢(§(P.h)) — ¢(5(h)) in L'(n) as 7 — 1. Using arguments similar to the ones
in the proof of Theorem 4.2, one shows that

E[¢(6(Prh)) — ¢(5(R))]

< 6(Prh = B2, (I(b'(O)I +colls(h) 2, ) + ¢H5(P h=h) 7z, ) (C.36)
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By the isometry property (A.1), the second moment E§(h)? is finite since h € dom § and Lemma A.2
implies that [|6(Prh — h)|r2@,) — 0as 7 — 1.

Step 2. Let € L2(N x X x [0, 1]) be predictable. Then h € dom and (C.33) holds. If ¢ < s, then by
predictability of i one has h(n + d(y,s), ,t) = h(n,z,t) and hence D, ) h(n,z,t) = 0. It follows that
the second and third terms on the RHS of (C.33) are 0. Inequality (4 4) ensues.
Step 3. To prove (4.5) for p € (1,2], let h(n,z,s) := E[D(,,q) F|nxx[0,s)]. This is predictable in the
sense of (2.16) (see Section 2) and by the Clark-Ocone representation (2.18), one has that

F=FEF +6(h) P-a.s. (C.37)

Define ¢(x) := |z + EF|P — |[EF|P. Then ¢(0) = 0 and the derivative ¢’ is (p — 1)-Hélder continuous
with Holder constant 2277 by Lemma C.1. Moreover, it holds that

#(8(h)) = |F|P — [EF]P  P-as. (C.38)

We can now apply (4.4) for this choice of ¢ and h and inequality (4.5) follows.
For p = 1, assume the RHS of the inequality (4.5) to be finite (else there is nothing to prove). Then
h(n,z,s) = E[D(, s Flmxx0,s] € domé N L'(N x X x [0, 1]) and hence

1
o(h) = /Xx[o,l] h(n— 5(x7s),x,s)n(dz,ds) - /X/o h(n,z, s)A(dzx)ds. (C.39)

Using triangle inequality and Mecke formula, we deduce the chain of inequalities

E|F| - |[EF| < E|F — EF|
= E|5(h)| (C.40)

1
<E[ (bl ladrde) +E [ [ bz lxd)d
Xx[0,1] XJo

<21E/X/0 Ih(n, 2, £)|\(da)dt, (C.41)

which concludes the proof. |

Proof of Corollary 4.7. Let (Up)n>1 C X be an increasing sequence of subsets such that Un>1 U,=X
and A(U,,) < co. Define for n € N

hn(0,y, 8) = Lyyeu,3 (P00, y,8) An) vV (=n)]. (C.42)

Clearly h, € L'(N x X x [0,1]) N L3(N x X x [0,1]) and we can define P h, for 7 € (0,1). We
will start by showing (4.9) for P;h,, instead of h. Using the definition (A.9), one easily checks that
Prh, € LY(N x X x [0,1]). By Lemma A.2, it also follows that P,h,, € dom§ and hence we can apply
Lemma A.1 and deduce that

1
E / Py (1, ,5) Do o) GA(d)ds = E [GS(Pyhy)] (C.43)
x Jo
This implies by Jensen’s inequality that for any p € [1, 2]
1
‘]E/ / Prho (1, %,8) Do) GA(da)ds| < e (E8(Prhy)[P)/7. (C.44)
xJo

As by Lemma A.2 the quantity P, h, also satisfies (2.12), we can apply Theorem 4.2 to E|§(Phy,)|P
with ¢(z) = |2|P (which satisfies the required conditions by Lemma C.1). After a further application
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of Holder inequality, this yields for p € (1, 2] that
E|§(Prhy)|P

1
< 27K / A(dy) / ds| P, o (1, . )P
X 0

1 S
+p2°7P /X A(dy) /0 ds /X A(dax) /0 dtE [|D g0y Prhn(m,2,)["]" B [|Diay Pl (., 9)[F] 7

+p2t /wa) / ds/Xde / dtE [|Diy ) Prn(m,a, ') - EPrho(n,y,5) 1777 (C.45)
Using Lemma A.2 and the definition of h,,, we find that
E|D(4,s) Prhn(n, y,u)[P < E|[D o) h(n, y,u)[? (C.46)
and
E|Prhn(n,y,u)|P < Elh(n, y,u)[” (C.47)

hence (C.45) is upper bounded by the RHS of (4.9). For p = 1, we reason as in the proof of Corollary 4.3
to deduce that

1
E|§(Prhy)| < 2IE// | Prho (), 2, $)|A(dx)ds, (C.48)
xJo

which is again upper bounded by the RHS of (4.9).
It remains to take 7 — 1 and n — oo in the LHS of (C.44). By (A.9), one sees that Prhy(n,z,s) =
Lizev,y Prin(n, x,s), and hence by the Cauchy-Schwarz inequality

1
IE/ / |Prhn(n,2,8) = hy(n,2,5)| - | Diz,5) GIA(dx)ds < 2 A (Un)|| Prhn — hnll L2 (nxxx[0,1])s (C.49)
xJo

which converges to zero as 7 — 1, by Lemma A.2. Therefore inequality (4.9) holds with h,, instead of
h on the LHS. By dominated convergence, h, DG — hD G in L'(N x X x [0, 1]), thus inequality (4.9)
holds for h. u

D Proofs of Theorems 3.2, 3.3 and 3.4

Throughout this section, we work with the simplified notation adopted in Remark 3.1; recall also the
definitions of the distances dy and dg given in (3.1) and (3.2), and write H to denote the set of
Lipschitz-continuous functions h : R — R with Lipschitz constant ||h]|, < 1. Let N ~ A(0,1).

Given h € H and ¢(z) = P(N < z), Stein’s equation

f(z) = 2f(2) + hz) - / Wy)d W)y,  weR, (D.1)

2

admits a canonical solution f, satisfying the two properties: (a) fr, € C'(R) and || f} |l < 1/2

and (b) f; is Lipschitz-continuous with [|f; ||z < 2, see e.g. [PR16, Theorem 3, Chapter 6] and the
references therein. In particular, one has that

dw(F,N)::gg\fﬁ(F)*th(Fﬂ- (D.2)

Similarly, for fixed z € R, the canonical solution f, to Stein’s equation

fi@) =afo(@) + Lcoo (@) —0(2),  zER, (D-3)

is differentiable everywhere except at z, where it is customary to define f.(z) = zf.(2) +1— ¢(z). One
has that
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o [Ifolloo < 3% and |10 <

e |zf.(z)| <1 for all z € R and the function z — zf,(z) is non-decreasing for all z € R,

(see e.g. [CGS11, Lemma 2.3]). We consequently have that

dK(F»N):Slelg|f;(F)_Ffz(F)|' (D-4)

Proof of Thm. 3.2. We will show the upper bounds in (3.3) and (3.4) by exploiting the representations
(D.2) and (D.4). The proof is divided into three steps. First, we are going to derive the first terms on
the RHSs of (3.3) and (3.4) for both Wasserstein and Kolmogorov distances at the same time. Second,
we deduce the second term on the RHS of (3.3) and, as a last step, we find the second term on the
RHS of (3.4). Throughout the proof, we fix h € H and z € R and consider the corresponding canonical
solutions fj and f,.

Step 1. Write f for either f;, or f,. Then, f is Lipschitz and there is a version of f’ which is bounded.
Since F' € domD and f’ is bounded, the expression

Ef'(F) / D, F E[D, Fli,)\(dy) (D.5)

is well-defined. Add and subtract this term to Ef'(F) — EF f(F) and bound the resulting first term
as follows:

‘lEf’(F) ~£7(r) [ D, FED, Flny]X(dy)‘
<EIf'(F)- \1 - [o,r E[Dyme]X(dy)\
<f o E \1 - [o,r E[DyFlnyM(dy)‘ . (D.6)

As [[ff |l < \/g and || f1]lc < 1, the bounds follow.
We are left to deal with

EFF(F) £ (F) [ D, F EID, Fla, Ady)|- (0.7
Since f is Lipschitz and F € L?(P,), it follows that f(F) € L?(P,). Hence by Lemma A.3
EFf(F) = Cov(F, f(F)) = EA{E[Dy Flny) E[Dy f(F)lny)A(dy). (D.8)

Again by Lipschitzianity of f, it follows that | D, f(F)| < |D, F| and hence an application of Cauchy-
Schwarz inequality justifies that

EFS(F) = E [ EID, Fln,|D, /(F)5(d) (D.9)

Therefore we are left to bound
E [ [EID, Flall- |f'(F) D, F =D, £(F) A) (D.10)
Step 2. To bound (D.10) for the Wasserstein distance, we use an argument borrowed from the proof

of [BOPT20, Theorem 3.1] to upper bound |f(b) — fn(a) — fi(a)(b — a)|. Let a,b € R. Then by the
properties stated above, f is Lipschitz and hence

[fn(0) = fn(a) = fr(a)(b— a)| < [fn(b) = fu(a)| + |7 (a) 2\/7|b—a| (D.11)
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But at the same time by Lipschitzianity of fj,,

b
|fn(b) = fu(a) = £(a)(b— a)| = / (@) = fi(a)dz| < 2(b - a)*. (D.12)
We deduce that for any ¢ € [1, 2]
[fn(b) = fu(a) = fi(a)(b = a)| < 2min{|b - al, (b~ a)*} < 2[b —al”. (D.13)

It follows that

[fh(F) Dy F' =Dy fu(F)| = |fu(F(n+0y)) — fr(F(n)) — fo(Fm)(F(n+dy) — F(n))|
<2|D, F|". (D.14)

and therefore (D.10) is bounded by
2E [ [B[D, Fn,]l| D, FIPA(dy). (0.15)

The required bound in the Wasserstein distance follows suit.
Step 3. We reason as in the proof of [LRPY20, Theorem 1.12] to conclude

[f2(F)Dy F' =Dy fo(F)| < Dy F - Dy(Ffo(F) + Lipszy) (D.16)

Thus (D.10) is upper bounded by

E / [E[Dy Fln, )| Dy F - Dy (FL(F) + 1 rszy) A(dy). (D.17)

The desired bound now follows by taking the supremum over all z € R. |

Proof of Theorem 3.3. The proof will be split into two steps.
Step 1. We start by showing that under the conditions of the theorem,

E ‘1 - / D, FE[D, Fln,JA(dy)| < 1 + ba. (D.18)

We can assume that EF =0 and ¢ = 1 (indeed, the result then follows since D F' = ¢~ D F).
For ease of notation, define

G = / D, FE[D, Fln,]A(dy) — 1. (D.19)
Y

As a first step, we show that EG = 0. As F' € dom D, we can use Fubini’s theorem and Lemma A.3 to
deduce

E/DyFIE[Dy Fln, )\ (dy) :IE/]E[Dy Fin,1*X(dy) = Var(F) = 1. (D.20)
Y Y

Now by the modification (4.6) of Corollary 4.3 given in Remark 4.4 and since G € L'(P,,), we have for
pe(L,2],

1/p
BlG| < ®I6P)7 < (277 [ BlD, Gl A@n)) (D21)
Y

Let us now study the term

D.G =D, [ D, FEID, Fln,}A(dy) (D.22)
Y
and define

h(n,y) =Dy FE[Dy F|77y] (D.23)
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We want to show that since h € L'(N x Y),

. [ hay) dy| [ 10201 7). (D.21)

and to do so we need an argument taken from the proof of [LPS16, Proposition 4.1]: Assume the RHS
of (D.24) to be finite (if it is not, then the inequality (D.24) is trivially true). Then

/ Ih(n + 62, 9) A(dy) < / 1D h(n, )] + b, ) [A(dy) < o0 (D.25)
Y Y

and hence
D, /Y B, y)Mdy) = /Y D, A1, ) N(dy). (D.26)

The inequality (D.24) follows. We have therefore shown

mels (QQP]E/YE [/Y [Da b, y) M dy) nx]p /_\(dz>> :

_ (QQP/YE </Y (1D A, )] |me] AC dy))pA(dx)>1/p, (D.27)

where the second line follows from Tonelli’s theorem. By Minkowski’s integral inequality,

e ([l konlni@n) < ([ EEIDaln) ] "Nan) . ©29)
By the formula (2.4) for products,
Dy h(n,y) = D, (Dy FE[D, F|n,])
=D{) F-E[D, F|n,] + D, F - D, ED, F|n,] + D) F - D, E[D, Fn,]. (D.29)

Since E[D, F'|n,] depends on 7 only through #,, it follows that D, E[D, F|n,] = 0 whenever z > y.
Moreover, since F' € L?(P,)) implies that D, F, D(2) F € L'(P,) by [LP11b, Theorem 1.1], if z < y, we
can put the add-one cost operator inside the condltlonal expectation. Therefore

D, E[Dy Flny] = ]]‘{w<y}IE[DQ(L‘2,Z)/ Flny]. (D.30)
By Minkowski’s norm inequality, it follows that

1/p
E[E[|D, h(n,9)l|n.)")""" <E [E[|DE), F-E[D, Fln,]l|n.]’]

1/p
E[E[|Dy F - 10y BDE) Flny)l[n.]"]

1/p
+E[E[|DY) F - 1y EDY) Finl[n]"| 7. (D31)

By the properties of conditional expectations and splitting the first term into two parts, (D.31) is
bounded by

1/p

1y<a) B [[E[| D) Flln.]? - B[D Fln] 7]
1/p

+ Lacy) E [E[E] D) Fln,] - [E[D, Fin,)l[n.]"]
1/p
+1(o<yE [E[E[ D, Flin,] - [EIDY) Fl, ||n.]"|

1/p
+ (<) E [E[E[ DY) Flin,] - [EIDE) Fln,]l[n.]"] (D.32)
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By an application of Jensen’s inequality (D.32) is now bounded by

1/p
E [|ED, Fin,)l” - E[| D) Flln.v,]’]

1/p
t Liacyy B [EU D, FHny]p ’ ‘E[DS&)JF’%} ’p}

1/p

+ 1<) E [E[IDS) Flln,)” (D.33)

Plugging the conclusion from (D.28) - (D.33) into (D.27) and applying Minkowski’s norm inequality
again yields

i< 20 ([ ([ 5, p? e Fipn)”] ) 3an)
#2070 ([ ([ 1acss [BID, Flln)” - [EIDE) Fin, )] ””X(dy))pwx))w
22 ([ ([ 1 e [E0DE Pl ] X)) M) ) " (D.34)
which is in turn bounded by
22/ </Y (LE [E[1D, Flln,)” - E[IDE) Fllney)"] " X(d;,))pX(dx))l/p

+20 ([ (1028 el DS?,FIny]Q”}”pxdy))pX(dz))l/p. (D.35)

The result follows by an application of the Cauchy-Schwarz inequality.
Step 2. We want to show that

E / ED, Fln,]|- | Dy FI7A(dy) < s + Bu. (D.36)

Again it suffices to show (D.36) for F' with EF = 0 and EF? = 1. Assume the £33, 34 to be finite
(otherwise there is nothing to prove). Then, in particular

E [ [B[D, Fln)"*" Ady) < o0 D37)
¢
and we can add and subtract this term to the LHS of (D.36), yielding 83 and the following rest term:

qy _ q+1 5
\E [ 12D, Flu)1- 1D, Firaan) ~ & [ 1D, Fla,)" Ady)

_ \E [ 120, Flu,ll- =10, Fioln A - | E[Dymenq“X(dy)]
<E [ |50, Flay) - [B(D, FI7ln,] - [E[D, Fln]* |A(d) (D.38)

where the equality is justified by the fact that E[G|n,] is defined for all G € L°(P,) which are integrable
or non-negative (see the definition (2.17)).
The term E[| D, F|4|n,] — |E [D, F|n,]|? can be rewritten as

Elg, (X)|? — [Egy (), (D.39)
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where g,(x) = Dy F(n, + x) and E is the expectation with respect to y, a Poisson measure on the
space {x € Y : z > y} with intensity A ® ds, independent of 7. As F' € domD, it can be shown that
gy € L*(Py) for a.e. y €Y.

By (4.5) in Corollary 4.3,

Elgy (01 — [Egy (X)|* < 227(11@/ Ly<at | EDx gy () [X] [ Alde). (D.40)
Y
Plugging (D.40) into (D.38), we deduce that the RHS of (D.38) is upper bounded by
2708 | [EID, Flny] [ 1yeayBIEID. 0,0 el X)) (D.41)

Since x and 7 are independent and have the same intensity measure,

Liy<a}[EIDy Flny]l - E[ED: g, () xa]|* (D.42)
has the same law as
Liy<s}|EIDy Flny]| - E[|E[DE), Flna]|?|n, ] (D.43)
This implies finally that the RHS of (D.38) is upper bounded by
2718 [ [ 14,0 [EID, Fin,| - [BIDE) Flnal™3(d)(dy) (D.41)
and the result follows by the Cauchy-Schwarz inequality. |

Proof of Theorem 3.4. It suffices to prove this result for F' such that EF = 0 and ¢ = 1. If Theorem 3.4
holds for all o-finite spaces X, it holds in particular for the space X x [0, 1]. In fact, it suffices to prove
Theorem 3.4 for functionals F' € L?(P,) N domD, where 7 is a (X x [0, 1], A ® ds)-Poisson measure.
Indeed, as discussed in Section 2, we can regard any functional F' € L?(P,), with the (X, \)-Poisson
measure X, as a functional of 1 without changing the law of F' or its add-one costs. If we replace X
by X x [0,1] and x by 7 in the terms ~,...,77, the expressions do not change either since for any
F € L*(P,) N domD, the integrands do not depend on time. For the rest of this proof, we let thus
F € L*(P,;) NdomD and recall the notation from Remark 3.1 where Y := X x [0,1] and X := A ® ds
are explicitly defined.

We divide this proof into two steps: first, we discuss the bound on the Wasserstein distance, second,
we show the bound on the Kolmogorov distance.

Step 1. By a combination of Theorems 3.2 and 3.3, we see that

2 _ _
w(G.N) <281~ [ D, FED, Fin A+ 28 [ [EID, Fla,]1- D, FitA(a)
<P+ o+ 2E / [E[D, Fln,]| - | Dy FI7A(dy). (D.45)
Y

To bound 3; and 2, we simply apply Jensen’s inequality and bound 1, by 1. This gives

Bi+ B2 < v+ 2 (D.46)

For the second term, apply Holder’s inequality to deduce

_ 1/(q+1) 1—1 1) =
B [ D, Pinl- 1D, Py < [ (EED, Pl =) @)D, ) T Ay,

(D.47)
A further application of Jensen’s inequality yields the result.
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Step 2. We start from inequality (3.4) in Theorem 3.2. The first term was dealt with in Step 1 of
this proof. Let us deal with the second term. Define

h(n,y) := Dy F - [E[Dy Fn,]| (D.48)
and for z € R,
Z, = Ff.(F)+ ]l{F>z}' (D.49)
The term we want to bound is thus given by
supE [ hin,y) D, Z.Ady) (D.50)
z€R Y

Since F' € domD, it follows by Cauchy-Schwarz inequality that h € L'(IN x Y). Moreover, by the
properties of f., we have |Z,| < 2 for all z € R. Hence we can apply Corollary 4.7 and get for any

p e [1> 2]
E [ ) D, 2.3(d) <2 (z“E [ . acay)
P2 E / / D h(n, 2)|" A(dy)A(dz)

1/p
#2027 [ [ ey @D, h)P) <Eh<n7y>1’>1‘””<dy>m>)

= (I + I, + I;)"/7
< ()P 4 ()P + (I3)'V7, (D.51)

since |a + b|*/P < |a|'/P + |b|/P.
Let us first look at I1. By applying the Cauchy-Schwarz and Jensen inequalities, it follows that

I = 4E / Dy FI? - [E[D, Fln)["A(dy)
<4 [ E[ID, PP) M) (D.52)

Now we deal with I5. By the formula (2.4),

Dy h(naz) = D(z) F- D |E[D F‘nx” + D££22/F' |]E[Dz F|77r]| + Dy F - Dy |]E[Dac F|nm]| (D'53)

)

By Minkowski’s norm inequality,

(EAA|Dyh(W7m)pX(dy)X( )Up ( //‘Dgf F-D,|ED, Flnall” (dy)X(dx)>1/p
< | [ pe e e, P <dy>A<dx>)1/p

+ (EK{A\DxF-Dy IE[DEF|n$]|‘p/\(dy)/\(dx)>l/p. (D.54)

By the triangle inequality, and as in the proof of Theorem 3.3,

|Dy |E[Dz F|77wm < ]l{y<1:}‘ DyE[Dw F|77x]| X |E[D(2) F‘an (D-55)
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By the Cauchy-Schwarz and Jensen inequalities,

1/p
(17 < e ([ [ (102 F) M)
V250005 /p
}o2/pHipl/p ( / / E[|D) |2p] E [|D, F|**] (@)A(d@) . (D.56)
Lastly, we look at the term I3. Since E[D, F|n,] depends only on 17,, we get

Liz<yy Dy [E[Dg Flre]| = 0. (D.57)

Hence

1/ py\ 1/p
Lacyy (EID, h(m,2) ") = 1gocyy (E DR, F-ED, Fln]| ) (D.58)

Applying Cauchy-Schwarz and Jensen again yields

o 1 1-1/p _ _
Iy < 819/}{/Y (E|D;?;F|2P)2 . (E|D, F|)% . <E|DyF\2p) Mdy)A(dz). (D.59)
This inequality concludes the proof. |

E Online Nearest Neighbour Graph

The technical proofs in this section sometimes use ideas and techniques close to [Pen05, Section 3.4]
and [Wad09] (and previous papers). We will discuss the connections with this part of the literature as
the proofs unfold.

Throughout this section, we work under the setting of Section 5.1. We will adopt the following
notation: for a measurable subset A C R?, we will write 14 for M ax[o,1]- Moreover, we need to adapt
the definition of ‘generic’ to sets in the marked space R? x [0, 1]. In this section only, we call a finite
set u C R? x [0, 1] generic if

e all projections of y onto R¢ are distinct;
e all pairwise distances between projections of ;1 onto R? are distinct;
e all projections of y onto [0,1] are distinct.

Note that for any convex body Dy C R%, the restriction of an (R? x [0, 1], dz ® ds)-Poisson measure 7 to
Dy % [0, 1] has generic support. We call i generic with respect to a point (or points) (z, s), (y, u) €
R? x [0,1] if p U {(x, 5), (y,u)} is generic.

We start with a short discussion of the properties of the space H defined in Section 5.1. Since H
has non-empty interior, there exist § > 0 and yo € H such that BY(yy,d) C H. Fix these § and yo
throughout this section. For ¢ > 0 define

H.:={x € H : dist(z,0H) > €}, (E.1)

where dist denotes the Fuclidean distance and dH the boundary of H. For small e, this set is non-
empty. By [HLS16, (3.19)], one has

H\ H| < |H+ B'(0,0)| - |H|. (E:2)

where the sum is the Minkowski sum of sets. By Steiner’s formula (cf. [SWO08, (14.5)]), it follows that
there is a constant Sy > 0 such that
A\ H| < Bre. (E.3)
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E.1 Moment estimates of conditional expectations of add-one costs
The goal of this subsection is to prove the following proposition:

Proposition E.1. Assume the conditions in the statement of Theorem 5.3. Let o > 0 and r > 1.
Then for all t > 1 and all (z,s), (y,u) € tH x (0,1] with s < u, it holds that

o U —a a
E [E[|D(m,s) F | merrxjo,0)] } <e(s™VNLY) (E.4)
2 @ r T —« e
E [E[|D§x)7s),(y,u) FEmjerrxjom) } <er(u At (E.5)
P (E[IDE),) () Flmierx o] #0) < Caexp(—caula = y|?). (E.6)

where ¢1 > 0 is a constant depending on a,r and € and co,Co > 0 depend only on d and H.

Remark E.2. The bound (E.4) can be compared to Lemma 4.2 in [Wad09], with the difference that
we work in a Poisson setting and consider general moments r > 1, whereas [Wad09] considers uniform
random variables and r = 2.

We start with two technical lemmas.

Lemma E.3. Let €, > 0. There exists 0 < q¢ < 1 depending only on {,e and d such that for every
convex body Dy C RY satisfying diam(Dy) < £ and B (yg,€) C Dg for some yo € Dy, for every w € Dy
and 0 < s < £, there is a point w' € Dy with

B(w',¢s) € Dy N B(w, s). (E.7)
In particular, this implies that

d
wf |Do N B*(w, s)]

. > c1(e, £, d) (E.8)

weE Dy S
0<s<t

with ¢1(e,£,d) > 0 a constant depending on €,¢ and d.

In words, this lemma means that there is a constant rate ¢ such that for any not-too-big ball
intersecting Dy, we can find a smaller ball shrunken by the factor ¢ within the intersection. The ratio
q at which the ball is shrunk depends only on a lower bound for the in-radius of Dy and an upper
bound for the diameter of Dy. This will become important in the proof of Proposition E.1, where Dy
is a probabilistic object, but has deterministic upper and lower bounds.

Remark E.4. While geometric lemmas in the spirit of Lemma E.3 are already shown in [Pen05, Wad09]
and appear in some form in many papers on stochastic geometry, we need a version that allows for fine
control over the constants, in order to be able to state our results in the full generality of convex sets.

Proof. Since the ball B4y, €) is a subset of Dy and Dy is closed and convex, for any w € Dy, the
convex hull of w U B%(yo, €) is inside Dy. If d > 2 and for w ¢ B%(yo, €), this is a cone-like structure
with angular radius w,, = arcsin(e/|w — yo|). Since diam(Dy) < ¢, it follows that

% A wiélj:f)0 Wy = % A arcsin (%) =:0. (E.9)
For every w € Dy, let C'(w) be the closed cone centred at w, of angular radius 6 and central axis the
half-line from w through yo (if d = 1, take C'(w) to be the closed half-line starting at w and containing
o). The set A(w,€) := C(w) N B%(w,¢) is now included in Dy. This is clear if d = 1. If d > 2, then
if w ¢ B%(yo, ), it follows that |yo — w| > € and since § < w,, A T, one deduces that A(w,€) is inside
the convex hull of w U B%(yo, €) (here we need § < T). If w € B%(yo, €), then by construction A(w,e)
is also inside B%(yo,€) (here we need 6 < 7).
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Since s, e < ¢, it follows that
€S Sd Sd
A (w, 7 ) C A(w,e) N B%(w, s) C Dy N B%w, s). (E.10)

The set A(0,1) = B4(0,1) N C(0) is convex and of non-zero volume, therefore it contains an open ball
of some radius r > 0, centred at some point z € A(0,1). By translation and scaling,
Bl (%z+w ESTT) CA(w, %) (E.11)

Thus with ¢ = & and w’ = § - z + w, we achieve
B(w' gs) C A (w, %) C Dy N B (w, s). (E.12)

Since B4(w’, ¢s) is open, we have B(w’, gs) C B%(w, s). The statement (E.8) follows easily by taking
ci(e, 0, d) := kaqq®. |

For the next part, we need some additional technical definitions. Let C1(0), ..., Ck(0) be a collection
of closed cones centred at 0 and of angular radius {5 such that Ufil Ci(0) = RY (for d = 1, take
C1(0) := (—00,0] and C3(0) := [0,00)). Define C;(x) := C;(0) + z for z € R? and let C} (), ..., i (z)
be the cones centred at 2 of angular radius % such that C;" (z) has the same central half-axis as C;(x)
for each i (for d = 1, take C;(0) = C;(0)).

For A ¢ R? a convex body, z € A and u C R? x [0, 1] a finite set which is generic with respect to x,
define

o s;(x,A) :=diam(C;(z) N A);

o Rig(z, A p) :=inf{lz—y|: (y,u) € (ANC; () x [0,0)) Nu} Asi(z, A) for € [0,1] and where
inf ) = oo;

o Ry(zx,A,p) = max;—1, . x Rio(x, A, p).

In practice, when it is clear what A and p are, we will omit them from the notation and write
si(z), Rip(x), Ro(x). In words, s;(z, A) is the maximal distance within A from z to any point in the
cone C;(z). The quantity R; ¢(x, A, ) is the distance to the closest point of y of mark smaller then 6
within A and the larger cone C; (x). The quantity Ry (x, A, i) is such that the ball B(z, Ry (z, A, 11))
either contains a point of mark less than 6, or if it doesn’t, then it contains all of A.

Remark E.5. The use of cones and the construction of the radii Ry follows the ideas given in [Pen05,
Wad09], again with the difference that we work in a Poisson setting without passing through uniform
random vectors.

Lemma E.6. Let €,/ > 0 and Dy C R? be as in Lemma E.3. Take A\ > 0 and x € ADy, and let
0 <r < s;(x,A\Dy) for some i € {1,...,K}. Then there is a constant ca(e,?,d) > 0 such that

IADo N Cif (z) N B (w,7)| > cale, £, d)r. (E.13)

Remark E.7. A similar result was shown in the proof of [Wad09, Lemma 3.2], with a constant depending
on Dyg.

Proof. First, we show that there is a point z € ADg such that B%(z,%) € C;" (z) N B¥(x,r). Indeed,
as r < si(x, ADy), there is by convexity a point z € ADy N Cj(z) such that |z — z| = §. Now consider
any point y € B%(z, ). For d =1, one has that y € CF(z) N BY(x,r). For d > 2, the angle Zzxy will
be largest when the line (zy) is tangent to B%(z, %), in which case

1
Zzxy < arcsin (:g) = arcsin <4) < 112 (E.14)
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Since z € Cj(z), this implies that y € C;" () and we clearly also have |z —y| < |z —z2|+|z—y| < 3r <.
We infer that for all d > 1,
IADo N C; (z) N B(,7)| = [ADo N B%(2, £)|. (E.15)
Now lz € Dy and %g < diam(Dy) < ¢, therefore Lemma E.3 implies
ADo N B (2,5)| = X |Do N B (L2, 11)| = Xei(e,6,d) (&) = 8 %ea(e, £, d)r?, (E.16)
which yields the desired bound. n

Lemma E.8. Let ¢, > 0 and Dy C R? be as in Lemma E.3. Let A\ > 0, x € ADy and 6 € (0,1).
Then for all B > 0, there is a constant cs(e,d,l,3) > 0 such that

E [Ro(z, ADo, nxpy)?] < es(e, d, £, B) (9—5/d A )\5) . (E.17)

Remark E.9. This result is comparable to [Wad09, Lemma 3.2] and an argument in the proof of [Pen05,
Lemma 3.3], both of which worked with uniform random vectors.

Proof. Tt is clear that by construction Rg(x, \Dg,nxp,) < diam(ADy) < €A, thus we need only show
the bound by #~#/¢, To simplify the notation, write Ry (z) for Ro(x, ADg, nap, ). We are going to study
the probability P(Rg(x) > r). If for some r > 0, we have Ry(z) > r, then max;—1, . g Rio(z) > 7,
implying that there is an ¢ € {1,..., K} such that R; ¢(z) > r. Since R;¢(z) < s;(x), this implies in
turn that r < s;(x) and that

n ((ADo N B%(z,7) N C;F (z)) x [0,0)) = 0. (E.18)

It follows that

P(Rq()

=

{n((ADo N B(z,r) N Cf (2)) x [0,)) =0, r < sz(x)}>

i=1

Mwi

Lircs, 2P (1 (ADo N B%(z,7) N C;F (2)) x [0,0)) = 0)

i=1

] =

Lircs, ()} €xp (—0|ADo N B (z,7) N C; (2)]) . (E.19)
1

By Lemma E.6, there is a constant C' := ¢3(€, £, d) > 0 such that

.
Il

IADo N BY(x,7) N C(x)| > Cre. (E.20)
Hence
exp (—0|ADo N B (z,r) N C;F (z)]) < exp(—0Cr?) (E.21)
and
P(Ry(z) > r) < K exp(—0Cr?). (E.22)

We can now estimate for all 5 > 0:
BlRo()") = [ PlRolz) > r/7)dr
0
</ K exp(—0Cr¥?)dr
0
= Kgﬂ_ﬂ/dC_’B/d/ wP/ 41 exp(—u)du
0

= KCA/r (5 + 1) 9P/, (E.23)

by the properties of the Gamma function I' (see e.g. [AS72, 6.1.1]). |
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Before we pass to the next lemma, we note some useful properties of the add-one cost and introduce
the quantity L, ) F(®)(n). Let (z,s) € R? x [0,1] and p C R? x [0, 1] be a generic set with respect to
(z,s). Note that

D(:E,s) F(a)(,u) = 6(33‘, S, ‘u)a + E (e(ya u, 4+ 6(w,s))a - €(y, u, H)a) . (E24)
(y,u)€
pO(R? % (s,1])

Define the quantity

L(z,s) F(a) (/’L) = Z e(y7 Uu, M)O{]l{(y’u)"(z’s) in p+d(z 5} (E25)
(y,u)e
uN(REx (s,1])

where we use (as before) the notation (y,u) — (z,s) in p + () in order to indicate that the point
(y,u) connects to (x,s) in the collection of points y + d(, ), as was explained in Section 5.1.

We claim the following: For any convex body A C R? such that the projection onto RY of y is
included in the interior of A, it holds that

D(z,s) F(a) (p’) <R, (Iv Aa ‘u)a + L(a:,s) F(a) (,LL) (E26)

To show the claim, we start by noting the following: if a point (y,u) € N (R% x (s,1]) has an online
nearest neighbour in y, then e(y, u, u) # 0. There are now two possibilities:

1. The point (y,u) connects to (z,s) in p+ J(,,5). This implies that e(y, u, u + 0(z.5)) < e(y, u, ).
2. The point (y,u) does not connect to (z,s) in p+ d(,,5). Then e(y, u, u + d(z,5)) = e(y, u, p).

In both cases, it holds that

|e(y, U, b+ 6(m,s)>a - e(y» u, M)a| < e(y7 u, /J/)a]l{(y,u)%(:v,s) in p4+8z,6)} (E27)
As a next step, consider three scenarios:

1. If uNR?x[0,s) # B, then any point (y,u) € g with u > s has an online nearest neighbour
in g and (E.27) holds. Moreover, the point (z,s) has an online nearest neighbour in p and by
construction, e(x, s, 1) < Rs(x, A, ). Combining this with (E.24) and (E.27) implies that (E.26)
holds.

2. If uNR? x [0,5) = 0 but uNR? x (s,1] # O, then the point (z, s) does not have an online nearest
neighbour in p and e(x, s, 1) = 0. However, there is now a point (yo,ug) € pNR? x (s, 1] which
is the point of lowest mark in p and it does not have an online nearest neighbour in . Hence
e(yo, uo, 1) = 0 and e(yo, o, 4+0(z,s)) = | —yo| since this point will connect to (z,s) in p+0(4 -
Since N RY x [0, s) = 0, we have that A C B4 (x, Ry(w, A, 1)) and hence |z — yo| < Ry(z, A, ).
Any point (y,u) € p different from (yo,up) must have an online nearest neighbour in pu, since
(Yo, up) is a potential neighbour. Thus for such (y, u), the inequality (E.27) holds and we deduce

|$ - y0|a =+ Z (e(yv u, + 5(z,s))a - e(ya u, ,u)a) (E28)

(yo,uo0)#(y,u)€
uN(R%x (s,1])

< Rs (I, Av ,U’)a + L(m,s) F(a) (,U’)a (E29)

D(w,s) F(a)(:u)’ =

thus inequality (E.26) holds.

3. If =10, then Dy, 4 F@) (1) = 0 and inequality (E.26) trivially holds.

44



This concludes the proof of the claim. In the next lemma, we now provide a bound for the quantity
L(.’r,s) F(a) (n)\Do)'

Lemma E.10. Let ¢,/ > 0 and Dy C R? be as in Lemma E.3. Let A\ > 0 and (x,s) € ADg x [0,1].
Then there is a constant c3(e, €, d, ) > 0 such that

E[L(z.5) F (an,)] < cale, £,d, ) (s™/ 4 ANY). (E.30)

Proof. To prove (E.30), let (y,u) € nap, be a point connecting to (z,s) in Nap, + O(z,s). We will
proceed in three steps.

Step 1. We claim that y € BY(x, Rg(x, \Do,mrp,)) for any 8 < u.

As the Cj(z), i = 1,..., K, cover R%, there is an i such that y € C;(z). Assume that |z —y| > Ry(z).
Since |z — y| < si(z, ADp), we must have

R;o(z) < Ro(z) < s;(z, ADy) (E.31)

and hence
n N ((ADo N C;F (x) N Bz, Rg(2))) x [0,0)) # 0. (E.32)

So there is a point (z,v) within this set and in particular v < 8 < u. We now have:
o [o—yl > Ro(w) > |o - 2]
o z€Cf(2)
e y € Ci(x).

By the geometric properties of the cones C;(x) and C; (x), shown in [Pen05, Lemma 3.3], this implies
that |z — y| < |z — y|. Since |z — y| # |z — y| a.s., we deduce that the point y will connect to z rather
than to z, which is a contradiction. We must thus have |z — y| < Rg(x).

Step 2. We will now derive the first part of the bound in (E.30).

For 0 < 01 < 65 < 1, define

H(91»02) = Z e(y7uvn)\Do)al{(y,u)—%m,s) in 7]>\D0+6(z,5)}~ (E33)

(y,u)€
nN(ADg X (01,02])

This is the contribution to the sum L, ) F()(nyp,) of points with marks in the interval (61, 60s], so
that

n

L5y F (nan,) = H(0,1) = H(s,1) = > H(6; 1,6,), (E.34)
i=1
for any partition s =6y < 0y < ... <6, = 1. B
Let (y,u) € nN(ADg x (6;—1,6;]) be a point connecting to z. By Step 1, we have y € B(x, Ry,_, (z)).
By construction, either ADy N B%(x, Ry, ,(x)) contains a point (w,v) of 7 with mark less than 6;_;,
in which case e(y,u, mxp,) < |y — w| < |z — y| + |z — w|, or A\Dy C B%(x, Rg,_, (x)). In both cases,

e(y7u1 nADo) < |£C - y| + R9i71<x) < 2R91‘71(‘r)' (E35)

Moreover, the number of points in ADg x (6;-1,0;] connecting to x is upper bounded by the total
number of points in 7 N ((ADg N B(x, Ry,_, ())) x (6;—1,6;]). From this we conclude that

H(Gi_l, 91) < QOLRQPI (x)an ((/\D() n Bd(l‘, 39171 (l‘))) X ((91'_17 92]) . (E36)

45



To upper bound the expectation of H(0;_1,0;), we are going to use the fact that 7xp,x[0,6,_,] and
NADox (0:_1,0;] are independent and Ry, , () is measurable with respect to 9jxp,x[0,0,_,]- We can thus
calculate

E[H(0i-1,0:)] < 2°E [R,_, (2)*n (ADo N BY(x, Ry, , (x))) X (0;-1,6i])]
=2°E [Ry,_, (x)*E [n ((ADo N B*(x, Ry,_, (x))) X (6i-1,6:])| mxDex[0,6:_1]]]
= 2°E [Ry,_, (x)*|A\Do N B(x, Ro,_, ())|(0; — 0;—1)] - (E.37)

Upper bounding the volume of the intersection by xqRs, ,(x)? and applying Lemma E.8 yields that
(E.37) is bounded by

2%ka(0; — 0, 1)E [Rg, , (2)°F9] < 2%ka(0; — 0,_1)c0; /", (E.38)
with ¢ = c3(e,d, {, a + d). Combining this with (E.34), we infer that

E [L(m) F (nrp, )] < 2%kac Y070 — 0,1) (E.39)
=1

for any partition s = 0y < 61 < ... < 6, = 1. Letting n — co and the mesh of the partition tend to 0,
we get

1
E Lz P (m,)] < 2“@0/ o=/1=1dp

d
= 2% q4c— (s_a/d — 1)
a
< sl (E.40)

with ¢ := 2%4c3(e,d, 0, + d)g, a constant independent of x, s and \.
Step 3. To show the second part of (E.30), note that

L(Jc,s) F(a) (77,\00) < L(ac,O) F(a) (UAD0)~ (E41)

Indeed, e(y,u,nap,) is independent of (z,s) and hence remains unchanged for any (y,u) € nxp, if
we reduce the arrival time of (z, s) to zero. Any point connecting to (z,s) will also connect to (z,0),
hence no terms are deleted from the sum. Some positive terms might be added, since there may be
points connecting to (x,0) but not to (z, s).

For any 0 < 6y < 1,

Liz,0) P (nap,) = H(0,00) + Liz,00) F (1D,)- (E.42)
A crude upper bound for the first term on the RHS is as follows:
H(0,60) < diam(\Dg)*n(B%(x, A diam(Dg)) x [0, 6p)). (E.43)
Taking expectation, we get
EH(0,60) < rgdiam(Dg)*TINe+dg,. (E.44)
On the other hand, by Step 2 we have
E [L(l’ﬁo) F (nwo)} <oy (E.45)
Combining (E.41)-(E.45) yields for any 0 < 6y < 1 that
E [L(M) F@ (g, DO)} < kg diam(Dg) TN+, + g5 /7. (E.46)
Choosing 0y := A\~ %, we deduce
EL(s) F (13p,) < (kadiam(D)*+* + ¢/) A (E.47)
The bound in (E.30) follows with c4(e, £, d, @) := kg diam(Dg)*+9 4 ¢ [ |
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Proof of Prop. E.1. Proof of (E.4). We will show that there is a constant C; > 0 such that for all
(z,s) € tH x [0,1] and ¢ > 1

[| D(w s) F ||77|tH><[0 s) ] < Ole('T'a tH, ntH)av (E48)

where Cy does not depend on z, s or t. The claim (E.4) then follows by Lemma E.8.
From here on, write R;(z) for R(x, tH, ).
By (E.26) and since e(z, s,m:1) < Rs(x), which is measurable with respect to g o,s), it is enough
to show that
U Lz,s) F ||77\tH><[0 s) ] < C2Rs(2)%, (E.49)

for some constant Cy > 0.

As established in the proof of Lemma E.10, all points connecting to (z, s) are points of 7 inside the
set A(t,z,s) := (tH N B4(x, Rs())) x (s,1]. Since this is included in tH, a set of finite measure, the
total number of points in n N A(t, z, s) is almost surely finite. Denote the points connecting to (z, s)
by (y1,81)s .-y (Ym, Sm), ordered by increasing mark, i.e. s1 < s9 < ... < Sp,.

With this notation, we have

m
z s F(a Ze yzvsuntH . (E5O)
=1

When removing all points of 1 outside of A(t,x,s), i.e. all points further than R;(z) from z and all
points of mark less than s, then for each of the points ys, ..., ¥m, the edge-length to its online nearest
neighbour in 7,y will either stay constant or increase. It will never be zero because y; remains as a
potential nearest neighbour. In formulas:

(yzashntH) (yuszamA(ta:s)) for i = 2,...,m. (E51)
For ¢ = 1, we know as in the proof of Lemma E.10 that
e(y1, si,mu) < 2Rs(x). (E.52)

Combining (E.50) with the above discussion, we get

Lz, B < )+ Z e(Yis Sis M A(t,,s))- (E.53)
=2

Using that edge-lengths are non-negative, we have

L(a:,s) Ft(a) < QQRS (w)a + Z e(yv u, n\A(t,x,s))a]]-{(y,u)—>(x,s) in nac,e,s)+9,s) " (E54)

(y,u)e
nNA(t,z,s)

Here we have added the edge contributions from points that would not connect to (z,s) in g + 64,5,
but that do connect to (z,s) in the smaller set A(t,z,s) + (). The sum on the RHS on (E.54) still
includes the points (y;,s;) for i > 2.

Observe that Rs(x) > 0 a.s. and define

Dy := Ry(x)~' (tH N B%(z, Ry(2))) . (E.55)

Now we have A(t,z,s) = Rs(x)Dg x (s,1] and we can write the second term in (E.54) as

> (Y5 Uy MRy (2) Do x (5,1]) " L{(y,u)=(2,5) in 1 5o (2) Do x (0,1]FO ()} (E.56)
(y,u)e
N (Rs (@) Dox (5,1])
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By the properties of Poisson measures, 7.z x[0,s) (and hence also Rs(x)) is independent of 7z (s,1]-
Conditioning on 7y, [0,s), the sum (E.56) is equal in law to L, o) F(a)(anDOX[O,lfs))’ where A = Ry (x)
and 7’ is an independent copy of 7.

We clearly have that

Liz.0) F 0 xpoxpo.1-5) < Li@.0) F s py x0.17) = Lia.0) F (1A ,) (E.57)

since adding points of higher mark only adds more edges to the graph.
By inequality (E.30) of Lemma E.10,

E, [L(Lo) FOmhp)| < cale, £,d, )\ = cae, £, d, a) R(x)", (E.58)

where £ is an upper bound for diam(Dy) and e is such that there is a point 2 € Do with B%(zg, €) C Dy.
Our claim (E.49) is proven if we can find such deterministic ¢ and e that do not depend on z, s or t.
We have that

Dy = Ry(x)"'tH N BY(R,(z) ', 1), (E.59)

therefore diam(Dg) < 2 =: £. To find an ¢, let w := t~'x € H and r := t 'R (x). Since Ry(r) <
tdiam(H), we have r < diam(H) and by Lemma E.3, there exists a 0 < ¢ < 1 depending on H and
its properties such that there is a point w’ € H with

B(w',qr) ¢ HN B%w,r). (E.60)
Multiplying by tR(z)~! yields
BYtR,(z)"'w',q) C Ry(z)™* (tH N B%(x, Ry(x))) = Do. (E.61)

We can thus pick € := ¢ and the result is shown.
Proof of (E.5). By Lemma E.8, it suffices to show that

2 [eY a
E[IDE,) o Bl mieriom] < cRu(y)®, (E.62)
for some constant ¢ > 0.
By the triangle inequality,
2 « « «a
D oy FE 1< D) PO ()] + Dy F (et + 0(a0))- (E.63)

The inequality (E.48) deals with the first term on the RHS. For the second term, we use (E.26) to say
Dy F et + 6(as))| < Ry tHmer + S(a6))™ + Ly F (et + 6(ars))- (E.64)

Reusing arguments from the proof of Lemma E.10, one sees that
Ru(y,tH,mimr + (2,5)) < Ru(y,tH, nem), (E.65)

which yields the required bound for this term. On the other hand, if we remove a point of mark lower
than the one of y, more points might connect to y, and no points already connected to y will change
neighbour. Therefore

Ly F (et + 8(z,8)) < Ly F (- (E.66)

The result now follows using (E.49).
Proof of (E.6). Using ideas explained in [LPS16, p.673], we will show that for any convex body
A C R4, for all (z,5), (y,u) € Ax[0,1] with s < u and any finite set u C A x [0, 1] generic with respect
to (z,s) and (y,u), the condition

|£L' - y| > SRu(ya Av M)v (E67)
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implies that p® ) F(e) (1) = 0. This property is related to the theory of stabilisation, see [LPS16,

(w,5),(y,u
p.673] for a discussion. Recall that
= €(y, u, u)a + Z (e(z, v, 1+ 6(y,u))a - 6(2’, v, IU/)a> ]1{(2,v)~>(y,u) in p480y 0y} (E68)
(z,0)€

HO(R X (u,1])

and
2 o PO =Dy O (1 4+ 0(3.5)) = Dy F (). (E.69)

Condition (E.67) implies that A ¢ B%(y, R.(y, A, 1)) and hence that (y,u) has an online nearest
neighbour in p and e(y, u, u) # 0. Thus e(y, u, u + 65 5)) = |v — y| A e(y, u, u), but at the same time

e(y,u, ) < Ry(y, A, i) < |z —yl. (E.70)

It follows that e(y,u, u+ d(z.5)) = e(y,u, ). Let (z,v) be a point that connects to (y,u) in p+ d(y,u)-
Then as shown previously,

|z —y| < Ru(y, A, ) and  e(z,v, 1) < 2R, (y, A, ). (E.71)
By conditions (E.67) and (E.71),
|z — 2| = |z —y| — [z —y| > 2Ru(y, A, ) = max{|z —yl|,e(z,v,u)} (E.72)

and as before e(z, v, u) # 0, since (y, v) has an online nearest neighbour in x. Put together, this implies
that (z,v) will not connect to (z,s), neither in y + 0(4 5y, nOr in pt + d(y,u) + 0(z,5)- It follows that

e(2,0, 0+ 0yu)) = (2,0, b+ (yu) T 6(z,5)) and  e(z,v,p) = e(z,v, ph + (zs))- (E.73)

This means that the addition of (z,s) does not induce any changes to Dy, ., F(@) (1) and we deduce
that

Dy F (1 + 0(a,5)) = Dy F (1) (E.74)
and thus D(z)

F@)(u) = 0.
(@,5),(y,u)
Note that R,(y, A, ) and the reasoning above only depend on fi4x [0,y and thus for any finite x C
A x (u, 1], by the same reasoning one concludes that R, (y, A, fijaxjo,u) U X) = Ru(y, A, taxjo.n) =
R, (y, A, n) and

2 a .
D iy F O axoun UX) =0 if [z = y| > 3Ru(y, A, ). (E.75)
In particular, this implies that for (x, s), (y,u) € tH x [0,1] with s < v and |x — y| > 3R, (y, tH, 1),
(2) (@) — (2) (@) -
E[D(z,3)7(y7u) Ft |th><[O,u)] - /D(z,3)7(y7u) Ft (nItHX [O,U) + X)Hu (dX) - 0? (E76)

where II, is the law of 7,1 (u,1]-
We conclude that

P(E[DZ,) (o B merraion] #0) <Pz =yl < 3Ruly, tHmi)) (B.77)

As in the proof of Lemma E.8, there is a constant ¢ > 0 such that
P (%|1’ —y| < Ru(y,tH, UtH)) < Kexp(—uc|z — y|d)7 (E.78)
which concludes the proof. |

Remark E.11. The proofs of Lemma E.10 and the inequality (E.4) given in Proposition E.1 build on
and extend ideas used in [Wad09]. In particular, the proof of (E.4) adapts a rescaling argument from
the proof of [Wad09, Lemma 3.2] and extends it to the Poisson setting and to arbitrary convex bodies.
As already discussed, in our proof we need the fine control over constants introduced in Lemma E.3.
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E.2 Moment estimates of add-one costs

To find the speed of convergence in the Kolmogorov distance, we need bounds on quantities of the
type B[ Do Fy V|7, with r > 1.

Proposition E.12. We work under the conditions of Theorem 5.3. Let a > 0 and r > 1. For every
e >0 and for allt > 1 and all (x,s), (y,u) € tH x (0,1] with s < u,

1/r
E [| D(:c,s) Ft(a)|r} < cls—a/d—e (E.79)
2 @)|r r —a/d—e
E |:| DE.’c),s),(y,u) Ft( )| } S au /d (E.80)
F (Dgis),(y,u) ) # 0) < Caexp(—caulz —y|?), (E.81)

where ¢1 > 0 is a constant depending on a,r and € and co, Co > 0 are absolute.

Remark E.13. The bound (E.79) is an extension to arbitrary exponents r > 1 of what was shown
in [Pen05, Lemma 3.4]. The proof below builds on the same arguments, but without using uniform
random vectors.

Proof. Proof of (E.79). By (E.26) and (E.35), it can be seen that
Doy F|" < Rola) 2™ (1427 |Al, )] (E:82)

where A(z,s) = {(y,u) € Mrax(s,1: (Y,u) = (z,5) in g + (5,5} is the set of points in 7y that
will connect to (z,s) upon addition of this point. Recall that any point connecting to (z,s) must be
inside B%(z, Rs()). For each i = 1, ..., K, define

Ay, ) = {(y,u) € nerr 0 (Ci(w) N B, Ry () x (5,1]) :
lz —y| < |z — 2| Y(2,v) € g N (Ci(z) N Bz, Ry(z)) % (s,u))}. (E.83)
This is the set of points (y,u) in 7z inside the intersection of the cone C;(x) with B%(z, Rs(z)) that
are closer to x than any other point of mark between s and u within this cone. Any point (y,u)

connecting to (x,s) must be within such a set for some i, else there is a point closer to y than z and
of lower mark, i.e. a potential neighbour. Hence

K r K
|A(z, 8)|" < (Z IAi(:v,S)I> <K (ZIAi(x,S)IT> : (E.84)
i=1 i=1

Define m := [r] and fix i € {1,..., K}. Since |4;(z, s)| is a non-negative integer and < < 2=£ for
0<k<m—1and a>m, we have
Ai )
Az, 5)|" < [Ai(e, 5)|™ < m™ (' (be 3)> +(m—1)" (E.85)
Our goal is now to estimate (‘Aigrf’sﬂ). First, let
Gy = N (Ci(x) N Bz, Ry(2)) % (s,1]) (E.86)

be the set of points in 7.z that are closer than Rg(z) to z, within the cone C;(z) and of mark higher
than s. Any point connecting to z must be within this set. Let N; := |G;| be the random number of
points inside G; and note that N; is almost surely finite. Given INV;, the points in G; can be denoted
by the random coordinates {(y1, 1), -.., (Yn;, Sn,)}, where y1, ..., yn, are the spatial coordinates of the
points and sy, ..., sy, are the marks of the points.
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As N, is almost surely finite, we can assume w.l.o.g. that the points y1, ..., yn, are ordered by increasing
distance to . We now condition on the event N; = n # 0 and, given this conditioning, we also take
conditional expectation with respect to the o-algebra generated by the random coordinates ;. Since
Ai(z,s) C G;, we have

|A;(x
|: ( Ni=n YY1y s Yn | = Z E [1{21,.4.727,L€Ai(w,s)}| N; = n, Y1, ayn]
{z1,--zm {1, yn }
distinct
= Z P({yjl7"’7yjm} C Ai(w,8)[Ni = n,y1, -, Yn)

1<j1<j2<...<jm<n

(E.87)

Note that this expression is zero if n < m.

Conditional on the event N; = n, the marks s1,...,s, are independent of the spatial coordinates
Y1y, Yo and 1.i.d. uniformly distributed in (s, 1]. Hence any ordering of the marks is equally likely.
Conditional on the spatial coordinates y1, ..., yn, the event {y;,, ..., y;,, } C Ai(z, s) happens if and only
if y;, has the smallest mark among the points y1, %2, ...,¥;,, and y;, has the smallest mark among the
points y1, Y2, ..., yj, etc. The probability that this happens is exactly given by (j1j2...jm) " *. Thus

Aq( 1
E [(' )‘N =1,Y1, - Yn ] = > (J1d2---dm)~ Zf (E.88)
1<)1 <2< <jm < =17
It holds that
n 1 n
25 / —dz +1 =log(n) + 1. (E.89)
The bounds developed in (E.85)-(E.89) yield for n # 0:
1
E[|Ai(z,s)|["|N; =n] < mmﬁ(log(n) + 1"+ (m—1)". (E.90)

For any € > 0, the function g : [1,400) = R: z +— (m™-1;(log(z) + 1)™ + (m — 1)™) 2~ is bounded
by a constant ¢ > 0 (dependent on r and €’), implying that

E [|Ai(z, s)|"|N; = n] < en®. (E.91)
If n =0, then |A;(x, s)| = 0, hence the bound (E.91) continues to hold. Therefore
E [|A;(z,s)["|N;] < eN¢ . (E.92)

;1
where 7/ is an independent copy of 7. This quantity in turn is upper bounded by n’(B%(z, R,(z)) x
[0,1]). Hence

cE[n’(Bd(x,Rs(x)) x [0, 1])€/|77|tHX[075)]
c(kqRs(x)) (E.93)

E[|Al(x7 S)‘T ’n|tH><[O,s)} <
<

where we applied Jensen’s inequality to pass to the second inequality. Plugging this bound into (E.85),
we deduce )
E [|A(x, )| merxfo,)] < eK"wG Ry(x)" . (E.94)

Combining (E.94) with (E.82) leads to

E (D £ < GBR) (14 Rule) ) (©.99
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for some constant ¢y > 0. By Lemma E.8 the RHS is bounded by c157 /4= for some constant
c1 > 0. For € = er, we get

1/r
E [‘ D(:v,s) Ft(a)|r < C}/Ts_a/d_e' (E.96)
Proof of (E.80). As in the proof of (E.5), we have
Do), FE ™1 < D) O (i) + Ru(9)” + Ly F (err) (E.97)

and the result follows by the proof of (E.79).
Proof of (E.81). As in the proof of (E.6), one see that if |z — y| > 3R, (y), then

Das), vy B = 0. (E.98)

Hence for some constants ¢y, co > 0,
P(D (g 5), (.0 FL # 0) < P(lz — y| > 3Ru(y)) < c1 exp(—culz — y|?), (E.99)
as seen in Lemma E.8. |

E.3 The orders of the variances

The goal of this subsection is to show the orders of the variances given in (5.7) and (5.9). For the sake
of legibility, we will split the proof into several propositions.

Proposition E.14. There are constants ci,co > 0 such that for 0 < a < g,
Var(Ft(a)) < et? (E.100)

and
Var(Ft(d/g)) < cpt?logt. (E.101)

Remark E.15. The bounds in this proposition were already shown in [Wad09, Theorem 2.1] via proving
the result for uniform vectors and subsequent Poissonisation. We include a proof for the sake of
completeness. It is similar in spirit to the one given in [Wad09], but works in a purely Poisson setting.

Proof. Let 0 < oo < 4. Since Ft(a) < (diam(H)t)*n(tH x [0,1]), it is clear that Ft(a) € L?(P,). Hence

by Lemma A.3, we have

1
Var (Ft(a)) = E/ / E[D(y,u) Ft(a) MltHx[O,u)] ’ dydu. (E.102)
tH JO

Applying (E.48) to the RHS of (E.102) yields

1
Var (Ff“’) <cE / / R (y, tH, nH)> dydu (E.103)
tH JO

for some constant ¢ > 0. Now applying Lemma E.8 to the RHS of (E.103) gives

1
Var (Ft(a)) < c’/ / (tza A u_zo‘/d) dydu (E.104)

tH Jo
for some other constant ¢’ > 0. Integrating now yields the result. |

Proposition E.16. For a > 0, there is a constant ¢ > 0 such that

ct? < Var (Ft(a)) . (E.105)
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The proof will make use of [LPS16, Theorem 5.2].

Proof of Prop. E.16. Recall that there are yo € H and § > 0 such that Bd(yo, 0) C H, as defined at the
beginning of this Section E. Also recall the definition of the cones C7(0), ..., C}(0) from section E.1.
For i € {1,..., K}, define

Vi :=C; (0)n BY0,1) \ B*(0,3). (E.106)

Now for 0 < 7 < g, define
U, := {(x,s,x—!—Tzl,sl,...,z+TzK,SK) :(x,s) € tB? (yo,g) X [%,1] ,
and (z;,8) € V; x [0,3), i = 1,...,K}. (E.107)

Note that U, C (tH x [0,1])%+1. For [LPS16, Theorem 5.2] to yield a lower bound as in (E.105), we
need to show that for a suitably chosen 7 to be defined later,

1. There is a constant ¢; > 0 such that for all (x, s, 21, s1, -, 2k, Sk ) € U,

K K
]EF(Q) (ntH + 6(x75) + Z 5(51',.%)) - F(Oé) <T}tH + Z 6(21;51')) (E108)
i=1 i=1
2. There is a constant co > 0 such that
inf AD(IT; (V) > eot®. (E.109)

min
0#£JC{1,... ., K+1} VcU-
AE+D (V)})\(K+1)(UT)/2K+2

Proof of 1. We use a construction similar to the one in [LPS16, Lemma 7.1] for the k-Nearest
Neighbour graph. Let (z,s) € tB¢ (yo7 %) X [%, 1] and (z;,s;) € Vi x [ , 2) for alli =1, ..., K. Define

K
A =g+ Z O(atrasse)- (E.110)
i=1

By the choice of the points z1, ..., zx, we infer that
Ry(x,tH, A ) <7 (E.111)

and no point outside B%(x,7) will connect to z, since there is always a point z; which is closer (by
Lemma 3.3 in [Pen05]).
If n(B%(z,7) x [0,1]) = 0, then no point at all will connect to z and the only change upon addition
of z is the addition of the edge from z to its online nearest neighbour. Since there is no point of 7 in
B%(x,7), the online nearest neighbour of  must be one of the points z1, ..., zx. But |z — 2| > % for
alli =1,..., K and we deduce

Do) F(A) = 2777 (E.112)

If n(B4(x,7) x [0,1]) # 0, we use that by (E.26) and the proof of Lemma E.10,

I D(a,s) FO(A) < ez, s, A) + Lz, F(A4,)
< Ry(x,tH, A;)® + (2R (x, tH, A.))*n(B%(z, ) x [0,1])
<

T+ (21) (B (x,7) x [0,1]) (E.113)
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to find the following bound:
By om0, 120y Do) FO (A < BB, 7) x [0,1]) £ 0)7° + (27) B (B, 7) x [0, 1]
= 7%(1 — exp(—rq7?)) + (27)Kar?. (E.114)

Combining (E.112) and (E.114), we find

[ED0) F (A
> EL{y5(0.rpx00.1)=0) Doy F(Ar) = [ELyiite.ry ooy Dessy F(Ar)
> 27 exp(—nde) — 791 = exp(—/ide)) - (2T)al<éd7'd
=7 (exp(—/{de)2_" — (1 — exp(—kat?)) — 20‘nd7d) =:c;. (E.115)
But we have
lin}) exp(—krar?)27% — (1 — exp(—rg7?)) — 2%kqr? = 27 > 0, (E.116)
T

which means that we can choose 7 > 0 small enough such that ¢, > 0. This choice of 7 depends only
on « and d. We fix this 7 for the rest of the proof.
Proof of 2. We follow the same type of reasoning as was used in the proof of [LPS16, Theorem 5.3].
First, note that

U, | = kg2~ 5716 v K¢, (E.117)

, ) K+1
Let O # J = {i1,yijs} C {1, .., K + 1}. For any (y,u) = (y1,u1, -, yx11,urc11) € (R? x [0,1])"
write (Y, u)s = (Yirs Wiyy s Yipy» Wipyy)- 1 (y,u) € U, then for any 4,j € {1,..., K + 1}, we have that

y; € BY(y;,27) and u; € [0, 3). This implies that for any (y,u); € (R? x [0, 1])”',

A +L=1T]) ((y,u)Jc e R x [0, 1) (ow) g, (o u)se) € U) < (27 ) T (ma1s)
where we use A for Lebesgue measure. Thus for any V C U,
AFFD(V) < / wor M e, 0 1wt o) ey AT (d(y, w)
(R2x[0,1])
< (QdfleHd)K'H_lJl AUID (1, (V). (E.119)
Hence any V C U with AE+D (V) > XE+D ()2~ (K+2) gatisfies
2D (T1, (V) > (Qd—leﬁd)_(K“_'Jl) 9=(K+2); j9—d—K—15d|y |Kyd (E.120)
This in turn is lower bounded by cot¢, where
¢y := min {1, (297 7k4) ’K} ka2 42K =354 K (E.121)
This concludes the proof. |
Proposition E.17. There are constants ¢ > 0 and Ty > 1 such that for all t > Ty,
ct?log(t) < Var (Ft(d/2)) . (E.122)
Remark E.18. By inspection of the arguments in Lemmas E.19-E.25, one sees that
Var Ft(d/Z))
d(1 -2 +c(d)) <liminf (E.123)

2 t>oo  tdlog(t)
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where c(d) is a positive constant such that c(d) > § —1 for d > 1. We believe this bound to correspond
to the exact asymptotic order of Var (Ft(d/ 2)>. We can however only provide a closed form of ¢(d) in

dimension d = 1. For dimension d = 2, we numerically estimate ¢(2) and for dimensions d > 3, we use
a lower bound which is smaller than the LHS of (E.123):

Var (F4)

™ ~ .
where 0 < é(d) <1 — 7 for d > 3 and é(d) — 0 as d — oo.
Lemma E.19. Let o > 0 and t > 1. Let £ := diam(H). Then
Var(F{™) = L(t) + I(t) — Is(t) + Li(t) — Is(t), (E.125)
where the terms are defined as follows:
1 (t0)2
L(t) :/ dy/ dv/ ds (eXp(—v|tHﬂBd(y,sl/(m))D - eXp(—v|tH|))
tH 0 0
1 1 (t0)~ (t0)~
I5(t) :2/ dx/ dy/ dv/ du/ ds/ dr Tiucoy Lscio—y|o)
tH tH 0 0 0 0
exp <—u|tH N Bd(x,rl/o‘)|> exp <7v|tH N By, 51/0‘)|>
[exp (u|tH N B4z, r'/*) N By, sl/a)|) - 1}
1 1 (t0)~ (t0)™
Ig(t) :2/ dI/ dy/ d’U/ du/ dS/ dr ]]-{u<v}]]-{s>|x—y\“}
tH tH 0 0 0 0
exp (—u|tH N Bd(x,rl/o‘)|> exp (—U|tH N B(y, 31/0‘)|)
1 1 (t0)~ (t6)>
I,(t) :2/ dx/ dy/ dv/ du/ ds/ dr 1iytoz1y
tH tH 0 0 0 0
exp (—u|tH N BY(z, rl/a)|) exp (—v|tH])
1 1 (t0)® (t0)*
I5(t) :/ daz/ dy/ dv/ du/ ds/ dr exp (—u|tH|) exp (—v|tH])
tH tH 0 0 0 0
Proof. We start by pointing out a few identities. The functional Ft(a) can be written
F = / e(y,v,n)"n(dy, dv). (E.126)
tH x[0,1]
Moreover, for (y,v), (z,u) € tH x [0, 1] with u < v, we have
(t0)*
e(y707n)a = ]]‘{Tl(tHX[Oﬂ)))#O}/O ds ]]'{n(tHﬁBd(y,sl/“)><[0,v))=0} (E127)

and
e (40,04 8ew)” = & = yl* Linem <fo.0))=0}

o —y|®
+ Lgn(errxjo,0)) 20} /0 ds 1iyrnBi(y,st/o)xo,w))=0}- (E.128)
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Note also that e(y,v,n) = e(y,v, Nrmx[o,v)), & fact we are going to use repeatedly.
Combining (E.126) and (E.127) with Mecke equation (2.6) allows us now to calculate IEFt(a):

1 (t6)™
(@) _
EF™ = /t Y dy /O dv /O dr B (01 x[00))20} Lin(tHA B (y,1/2) x[0,0))=0}
1 (t0)™
:/ dy/ dv/ dr (exp(—v|tHﬁBd(y7rl/a)|) —exp(—v\tHD). (E.129)
tH 0 0

To calculate E[(Ft(a))Q], note first that

2
E </ e(yvv,n)an(dyvdv)>
tHx[0,1

]
1 1 1
= / dy/ dv E e(ya v, 77)2(1 + / d.’E/ dy/ du/ dv E e(yv v, + 5(3?7”))&6(1,7 U, 1 + 5(y,v))a7
tH 0 tH tH 0 0
(E.130)

as can be seen by applying Mecke equation twice or other means. The first term on the RHS of (E.130)
is equal to E[Ft@a)], which by (E.129) is equal to I (t).
The second term on the RHS of (E.130) can by symmetry be written as

1 1
2/ dx/ dy/ du/ dv 1y} E e(y,v,n + 0zu))“e(x, u,n)*. (E.131)
tH tH 0 0

Plugging in (E.127) and (E.128) and using that the product 1y, mx(0,u))0} Lin(trx[0,0))=0} is zero,
leads to

1 1 () (t6)
QE/ dl‘/ dy/ du/ dv/ dT/ ds ]l{u<v}]l{s<\z—y|“}
tH tH 0 0 0 0

L (er x[0,u)) 0} ]l{n(tHﬂBd(g;,rl/a) x[0,u))=0} ]]-{n(tHﬂBd(y7sl/a)X [0,0))=0} - (E.132)
Writing
Ln@rnBa(y,s1/o)x10,0)=0} = LnanBa (y,s1/2)x[0,u))=0} Ln(tHABA (y,51/) x [u,0))=0} (E.133)

and taking expectation, using that 7.z [0,u) and 7j¢fx[u,) are independent, (E.132) is equal to
1 1 (t0)> (t0)>
2/ dx/ dy/ du/ dv/ dr/ ds Liycoy Lis<|z—y|o) €XP (—(v—u)|tHﬁBd(y,sl/o‘)|>
tH tH 0 0 0 0
(exp (= ultH 0 (B, r/*) U B (y, s'/*))|) — exp(fu|tH|)> . (E.134)
Combining (E.134) with (E.129), we have

Var (Fﬁ)) =1(t)+ A(t) + B(t) + C(t) (E.135)
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with

1 1 (t6)™ (t0)"
A(t) = 2/ d:l;‘/ dy/ du/ d’l)/ dT/ ds Tiucoy Ls<lo—y|o}
tH tH 0 0 0 0

exp (= (v = w)|tH N By, s/%)|) exp (= ultH 0 (B w,r'/*) U By, 51/))))

1 1 ()™ (t0)™
B(t) = —2/ dx/ dy/ du/ dv/ d’l‘/ ds ]1{u<v}]1{s<|x,y‘a}
tH tH 0 0 0 0

exp (—(v — w)|tH N B%(y, 81/0‘)|) exp(—ultH|)

+0) 2
(/ dy/ dv/(l ds eXp (—v[tH N By, 81/0‘)|) —exp(—v|tH|))>

It can easily be seen that

C(t) = C1(t) + Ca(t) — I3(t) — Is(t) (E.136)

1 1 (t6)> (to)"
t) = —2/ dz/ dy/ du/ dv/ dr/ ds Loy Lis<jaomy|o}
tH tH 0 0 0 0

exp(—v[tH N B%(y,s"/)|) exp(—ultH N B4 (x,r!/*)])

1 1 (t0)> (t0)>
t) 22/ dx/ dy/ du/ dv/ dr/ ds exp(—v|tH N By, s/*)|) exp(—ul|tH))
tH tH 0 0 0 0

It remains to show that I5(t)+14(t) = A(t) +B(t) +C1(t)+Ca(t). Let us first show that A(t)+C1(t) =
I5(t). Indeed, denote R := B%(z,7'/*) and S := B%(y, s'/*). Then

with

exp(—(v —uw)[tH N S|)exp(—u|tH N (SU R)|)
= exp(—v[tH N S|)exp(—ultH N R|)exp(u[tH N SN R|) (E.137)

and hence

(t0)™ (t0)"
A( +Cl —2/ dx/ dy/ du/ d’U/ / ds ]]-{u<v}]]-{s<|w yle}

exp(—v|tH N S|) exp(—u|tH N R|) (exp(u[tH N SN R|) — 1) = Ix(t). (E.138)

To see that B(t)+C2(t) = I4(t), it suffices to perform a change of variables in B(¢) by taking ¢ := v—u,
dv = dv. |
In the following we are going to deal with the different terms in Lemma E.19 in the case a = %.
Lemma E.20. In the notation of Lemma E.19 and with o = %,
L(t) > |H|rky tlog(t?) + O(t?). (E.139)
Proof. First, we show that the second part of the expression I;(¢) is O(t?). Indeed,
1 (t6)4
/ dy/ dv/ ds exp(—v[tH]) = t961(1 — exp(—t*| H])) = O(t4). (E.140)
tH 0 0
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Note that since [tH N B%(y, s'/%)| < kgs, the first part of the expression I, (t) is lower bounded by

1 (t0)?
/ dy/ dv/ ds exp(—vkqs), (E.141)
tH t—d 0

which after integrating in y and s and the change of variables u = t%v, is equal to
td
4 H|ry*t <10g(td) —/ du u™! exp(—u/{ﬂd)) . (E.142)
1

Since [ du u~!exp(—urgl?) < oo, this term is equal to t¢|H|r; ' log(t?) + O(t?), concluding the
proof. |

Lemma E.21. In the notation of Lemma E.19 and with o = %, there is a constant Ty > 1 such that
for allt > Ty, we have
I5(t) < |Hl|rg" gtd log(t4) 4+ O(t%). (E.143)

See the proof of [Wad09, Lemma 3.6] for a similar computation to the one done below.

Proof. Start with a change of variables:

(E.144)

which leads to
e v £2/2 04/
I5(t) :Qtd/ dx/ dy/ dv/ du/ ds/ dr 1{gsioyjas2)
H H 0 0 0 0
exp (—u\H N Bl(z, r2/d)|) exp (_U\H N Bi(y, 32/d)|) . (E.145)

We can reduce the integration interval of the variable v to [g,t9], for some large constant 75 and
large enough ¢, since the rest term is clearly O(t%). For any v > 79, we then have |H \ Hy,-1/¢a)| <
Br2v~1/ (29 by the discussion at the start of Section 5.1.
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We can now split the above expression as follows:

To v 0472
Ig(t) :th/ov d’U/O d’U,/Hd$/I:ldy/o dS/(; dr ]1{5>\zfy|d/2}

exp (—u|H N Bd(x,r2/d)\) exp (—v|H N By, 52/’1)|)
pd/2

t? v
—|—2td/ dv/ du/ dx/ dy/ ds/ dr Legs gy|a/2y
T0 0 H\Hgvfl/(2d) H 0 0

exp (—u|H N Bd(x,r2/d)\) exp (—’U|H N B(y, sg/d)|)

04/2

04/2

24/2

t v 0d/2
+2td/ dv/ du/ dm/ dy/ ds/ dr Ligs|gy|a/2}
) 0 H, 1/ H v—1/4 0 y

exp (—u|H N Bd(x,rz/d)\) exp (—’UlH N B(y, 52/‘1)|)
2d/2

t? v /4
+2td/ dv/ du/ dx/ dy/ ds/ dr Lygs)pylarzy
70 0 H,,~1/(2a) 7€ Jo L

exp (—u|H N Bd(x7r2/d)\) exp (—UlH N B(y, 82/d)|>
4

¢ v v v
+2td/ dv/ du/ dsc/ dy/ ds/ dr Lposjoylaszy
0 0 H, —1/24) H 0 0

exp (—U|H N Bd(xm?/d)‘) exp (_le N Bd(y, 82/d)|)
= O(tY) + Ry (t) + Ro(t) + Rs(t) + I4(t) (E.146)

—1/4

Note that in I4(t), due to the choice of sets we are integrating over, we have B(x,r%/?) ¢ H and
B?(y, s*/4) ¢ H. Hence I}(t) is upper bounded by

4 v o} o)
2td/ dv/ du/ ds/ dr/ dx/ dy exp (—ukodr2) exp (—vkadr2) (E.147)
1 0 0 0 H B (z,s2/d)

which is equal to |H |k ' Zt?log(t?). Hence

IL(t) < |H|ry ' 2t log(t?). (E.148)

It remains to show that the three rest terms R (t), Ro(t), R3(t) are O(t%). To this end, recall from
Lemma E.3 that there is a constant ¢ > 0 such that |[H N B%(w, s)| > cys? for any w € H and s < /.
This implies that

(oo} v oo (oo}
Ri(t) < 2td/ dv/ du/ ds/ dr/
7o 0 0 0 H\H

dw/ dy exp (—’U,CHT'Q) exp (—UCHSQ)
Bd(z,s2/d)

2U71/(2d)
(E.149)
which in turn is upper bounded by
tdmdc;ﬁﬁH/ v 17D — o). (E.150)
To
By the same reasoning, we get
Ro(t) < 2|H|I€dtd/ dv/ du/ ds/ dr s> exp (—ucyr?) exp (—veps?) (E.151)
o 0 v—1/4 0
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and

Rs(t) < 2|H|/€dtd/ dv/ du/ ds/ dr s* exp (—ucyr?) exp (—vepys?) . (E.152)
To 0 0 p—1/4

both of which can be shown to be O(t?). [

Lemma E.22. In the notation of Lemma E.19 and with a = ¢, one has I4(t) = O(t%) and I5(t) =
O(t?).

Remark E.23. Since I4(t) > 0, it is not necessary to calculate the order of this term to find a lower
bound of Var(Ft(d/ 2)). However, we include the proof for completeness.

Proof. Perform the same change of variables and upper bound as in the proof of Lemma E.21 to find

e e
t)g?td/dac/dy/ dv/ du/
H H 0 0 0

Integrating over x, y, s and v yields the upper bound

0472 04/
ds/ dr Ly tpsay exp (—ucgr?) exp (—v|H]).
0
(E.153)

03/2
I(t) < 2|H|€d/2td/ du/ dr exp(—ucyr?) (exp(—(t* — u)|H|) — exp(—t*|H|)) . (E.154)

The integrand is bounded by exp(—(t? — u)|H|). Introducing the change of variable % = t% — u yields
the upper bound

0d/2
I(t) < 2\H|£d/2td/ du/ dr exp(—u|H|) < 204 = O(t%). (E.155)

As for I5(t), integrating over all variables yields that
I5(t) = %1 — exp(—t|H|))* = O(t?). (E.156)
[ |

Lemma E.24 (Joint work with Pierre Perruchaud). In the notation of Lemma E.19 and with o = ¢

2
for every € > 0, there is a constant Ty > 1 such that for allt > Tp,
L(t) > (|H|rg e(d) — )t log(t?) + O(t7), (E.157)

where
o) —1
d) :/ dz/ dr (. s1y <(|Bd(0,r2/d) UBd(z,1)|) H(;l(r2+1)1>. (E.158)
R4 0

Proof. Fix é > 0 such that (|H| — &)(c(d) — &) > |H|c(d) — € and let 6 > 0 be such that Sd < € and
|Hz| > |H| — € (which is possible by property (E.3)).

Assume that € tH;, y € B(z, t‘s) < (t0)%? and s < |z—y|¥2. Then B%(x,t0) C tH, BH(x,r¥?) C
tH and B%(y, s*/%) C tH. In the integrals making up I5(t), we can reduce the intervals of integration
to the ones stated here and hence I5(t) is lower bounded by

(t5)4/? lz—y
2/ dx/ ndy/ dr/ ds/dv/du
tH; Bi(z,%) 0

exp(—ukgr?®) exp(—vkgs?) (exp(u|Bd(0,r2/d) N By — z,s*/?)]) — 1) . (E.159)

|4/2
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Now carry out the following changes of variables:

G =v tu, di =v 'du
z =o'y — ), dz = vdy

’ E.160
5§ =025, d5 =0v'/?ds ( )
F =2 di =o' 2dr

and deduce that the above expression is equal to

|4/2

(tv}/4§)/2 |2
/dv/du/ daj/ dz/ dr/ ds
B(0,tv1/45/2) 0

L exp(—tikgi?) exp(—rqd )(eXp(u|Bd(O 72/1 N BY(z, 5%/%)]) — 1) (E.161)

Assume now that ¢ > 617y =: Tp for some 75 > 0 and lower bound this expression by reducing to the
integration interval where v'/ a >t 15 1. Integrating additionally over z, we get the lower bound

1
t*| H| / / du/ dz/ dr/
(t’lg’l"'o)d B(0,m0/2)

exp(—urgr?) exp(—rqs?) (exp(u|Bd(0,r2/d) N B(z,s*/4)]) — 1) . (E.162)

‘d/2

For 7y large enough, this is lower bounded by
t4(|H| — &)(log(t") — dlog(6~"70))(co(d) — &) > (|H|eo(d) — €)t* log(t?) + O(t7) (E.163)

with

I ‘d/2

—2/ du/ dz/ dr/ ds exp(—urgr?) exp(—rqs?)
Rd

(exp(u|Bd(O, r2/?) 0 Bl(z, s2/4)]) — 1) . (E.164)

The last thing that remains to do is to show that co(d) = ;' c(d). Perform the successive change of

variables 7 = u'/?r, Z =u'/?z, § =u'/?s and @ = u~!, then integrate over @ to get

| |d/2

—2/ dz/ dr/ ds k;'s7% exp(—kqs?) exp(—kar?)
Rd
(exp(|Bd(0,r2/d) N B4z, s*%))) — 1) . (E.165)
1

Then change variables Z = s72/4z and 7 = s~1r and integrate over s to find co(d) = x 'c(d). |

Combining Lemmas E.20, E.21, E.22 and E.24, we have shown that for every e > 0, there is a
To > 1 such that for all ¢t > Tp,

Var (Ffd/”) > t410g(t%) [|H|m;1 (1 +ed) - g) - e} +O(th). (E.166)
It remains thus to show that for d € N,
o(d) > g —1~0.57, (E.167)

which will be shown in the following lemma.
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Lemma E.25 (Joint work with Pierre Perruchaud). In the notation of Lemma E.24, for d € N,
o(d) > g —1~0.57. (E.168)
Proof. We start by showing a lower bound on ¢(d). Indeed, for all x € (0, 1),

—1= > . (E.169)

Hence

|B4(0,r2/4) U Bd(2,1)]  Ka(r?+1)

1
—1/..2 —1
= +1 —1
Kg (r ) <1 — K;l(rz + 1)71|Bd(0’r2/d) de(z7 1)] >
> k7 2(r2 +1)72|BY0,7¥4) N BY(2,1)). (E.170)

A lower bound for ¢(d) is thus given by
o0
/ dr k% (r* + 1)—2/ dz {51y |BY0, 7% N BY(2,1)]. (E.171)
0 R4
Looking only at the inner integral over z, note that we can rewrite it as follows:
/ dz 12513 B0, 74 N BY(2, 1)) :/ dz/ dz 121213 Lz <r2ray Lja—z<1)
R4 R4 R4
= / dx ﬂ{\z|<r2/d}/ dz (Lgja—zi<1y = Yoty Lgzi<ny)
R4 R4
:/ dr (kg — [BY0,1) N Bz, 1)]) . (E.172)
Ba(0,r2/4)

Plugging this into the lower bound (E.171), we obtain

(oo}
/ dr 17202 + 1)—2/ do (ra—|BY0,1) N BYa,1)]), (B.173)
0 B4(0,r2/d)
which can be written as -
/ dr (2 +1)70 —a(d) = 7 — () (B.174)
0
with -
é(d) = / dr k72(r* + 1)—2/ dr |B4(0,1) N B%(x,1)). (E.175)
0 Bd(0,r2/4)

Hence c(d) > T — é(d) and to show that c(d) > § — 1, it suffices to show that é(d) < 1 — 7§ =~ 0.215.
First, note that

1
1B90.1) 1 Ba, D] = 21 sy [, do (1= 0%)'5 (E.176)
2

which can be seen by integrating over the d — 1-dimensional hyperspheres making up the spherical
caps of the intersection, or by following the development in [Lill]. Hence é(d) can be written

d—1

1 o]
E(d) = 21€d,1l€;2/ dy/ dr /Rd dx ]l{|z‘<r2/d/\2y}(7“2 + 1)_2(1 — y2)T
0 0

d—1

1 o]
= 2I€d_1/€‘;1/0 dy/o dr (FPAQCyYH P +1)72(1 -y T, (E.177)
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Pi(d)
0.203
0.175
0.150
0.128
0.110
0.094
0.081

© 00 O U WAl

Table 1: Values of 5 (d)

where we integrated over z in the second line. For any u > 0, define

g(u) = 2/0 dr (r* Au?)(r? +1)72 = gu2 + (1 — u?) arctan(u) — u. (E.178)

Then it can be verified by standard methods that g(0) = 0, as well as limuﬁOo g(u) = 5 and the
function is strictly increasing. Moreover, g'(u) < mu, therefore g(z) < Fa?
We now have

1
(d) = "idflfigl/ dy (1-42) 7 g ((211)‘”2) : (E.179)
0
Change variables u = k?y to get
1/2 s
&(d) = 2dnd,m;1/ du u'T (1 —u)*Tyg (2d/2(1 - 2u)d/2) (E.180)
0
and note that N il del
2dnd_m;1/ duu™ (1-u)= =1, <+, +> , (E.181)
) 2 ' 2
where I, (a,b) is the regularized incomplete beta function (see [Par] for detaﬂb) ‘
Let us now deal with dimensions d € {3, ...,9}. Split the integration interval [0, ] into mtervals (5 ]
for i € {1,2,...,20} and upper bound g (2d/2( 2u)d/2) by g (Zd/2 - d/z) for u € (55, 55]. We

deduce the following bound:

i 2 i—1\"? d+1 d+1 d+1 d+1

This results in the values in Table 1, all of which are smaller than 1 — § ~ 0.215.
For d > 10, take 6 = 0.32 and split é(d) as follows:

&(d) = 2%a 1k (/ duu'T (l—u) ot <2d/2( )d/2)

<

1/2 i
—I—/ du w2 (1—u) z g(2d/2(1—2u)d/2))
0

<r2d-1(1-26)4

[NE

d+1 d+1 d1 d d+1 d+1
219< s >+7r2 (1= 20)"1ys (= 5~ )+ (E.183)
where the second line follows by (E.181). Since I/, (%£%, 4L) = 1. it follows that &(d) is upper
bounded by
d+1 d+1
Ba(d) := 5 (19< ;r ; ) +2%71(1 —29)d>. (E.184)
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Now $35(10) ~ 0.208 < 1—Z. By Proposition 4 in [BC21], for any « € (0, 1), the function a — I, (cv, @)
is decreasing. Hence f2(d) is decreasing in d and thus for all d > 10, one has f5(d) < £2(10).

For dimension d = 1, it is possible to show that ¢(1) = (% — \/5) T — 22 ~ 0.583 > 7 — 1. For
dimension d = 2, one can numerically estimate that c(2) ~ 0.606 > 5 — 1.

The following python code was used to carry out this estimation with an approximate error of 1.5x1078.
It can be used to estimate ¢(d) at other small values of d.

import math

from math import gamma
import scipy as sc
import scipy.special
import scipy.integrate
import numpy as np

# volume (spherical cap)/volume(unit ball)
# r: radius, a: base distance to cap, d: dimension
def capvol(r,a,d):
if a>=0:
return 1/2x(r#xd)=xsc.special.betainc ((d+1)/2,1/2,1—a**2/1*%2)
# smaller cap
else:
return rxxd—capvol(r,—a,d) #larger cap

# volume (intersection of balls)/volume(unit ball)
# x: distance between centres of balls, rl,r2: radii, d: dimension
def vol(x,rl,r2,d):
if x >= rl4r2: #no intersection
return 0
elif x <= abs(rl-r2): #one ball within the other
return min(rl,r2)xxd
else:
cl = (x#*x2+rl*%2—12%%2) /(2%x) #distances to bases of caps
€2 = (x#*#2—11**%2+12%%2) /(2%x)
return capvol(rl,cl,d)+capvol(r2,c2,d) #sum of both spherical
caps

# the integrand
# r,a: variables, d: dimension
def integr(r,a,d):
ql = l+axxd—vol(r,1,a,d)
q2 = 1 + axxd
return 2xd#x2/4dxr**(d—1)/a%x(d/2+1)%(1/ql—1/q2)

# the constant c(d)

def cst(d):
options={"limit :200}
res = sc.integrate.nquad(lambda a,r:integr(r,a,d),\
[lambda r:[0,r],[0,np.inf]],opts=[options ,options])

return res #returns the result and the maximal error made

Proof of Proposition E.17. Combine Lemmas E.19 - E.25.
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E.4 Proof of Theorem 5.3

The inequalities (5.7) and (5.9) are shown in Propositions E.14, E.16 and E.17. In the following, we
will write ¢ to indicate the presence of a constant. The value of ¢ might change from line to line, or
indeed, within one line.
We have for 0 < o < %:

\F\)| < (diam(H)t)*n(tH x [0,1]) (E.185)
and using (E.26),
| Da,) B < (diam(H)t)* (n(tH x [0,1]) + 1), (E.186)
hence Ft(a) € L*(P,) NdomD.

E.4.1 Wasserstein distance when o = g

We use the bound given in Theorem 3.3 with (Y, \) = (tH x [0,1],dz ® ds) and p = ¢ = 2.
Recall that, combining Propositions E.1 and E.17, we have for r > 1 the following bounds:

r 1/r
E [EU D(z,s) Ft(d/Q)HnltHx[O,s)] } STV (E.187)
1/4
E[E[IDE,) (o B Mo mv]’] T S (V) P exp(—cs vule —ylt),  (E188)
Var (F,}d/?)) > t1og(t), (E.189)

where for the second line we used the Cauchy-Schwarz inequality to get
d/2 4] 1/4
|: [| D(a: s),(y,u) Ft( / )|‘77|tH><[O,s\/u)] i|
g11/8
{ I D (y,u) Ft(d/2)||77|tHx[o,svu)] } P(E[| Dg)s) oy T |’77|tH><[O svu)] # 0)/2. (E.190)

We start by plugging the bounds (E.187), (E.188), (E.189) into ; from Theorem 3.3. Then

2\ 1/2
B S (t"log(t) (/ da?/ ds(/ dy/ du w2 (uvs)” 1/Qexp( (u\/s)|m—yd)) )
(E.191)
We now change variables as follows:
T = t’lx, dz = t*dz
g=t"ly, dy=tldy
Y vy (E.192)
5=1tds, ds =t"%s
t

and deduce that $; is bounded by

/2

clog(t) </ dx/ ds(/ dy/ du u™ Y2 (v s) V2 exp(—c(u V s)|z — y| ))) . (E.193)

This is O(log(t)~!) since the integral is finite. Indeed, changing variables in y and integrating over z,
the integral is bounded by

o0 oo 2
|H| / ds / dz/ du v V2 (u v s) V2 exp(—c(u Vv s)|2|?) | . (E.194)
0 B4(0,2diam(H)) 0
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Integrating over z, this is equal to

2

C/OOO ds (/OOO du u 2 (u v s) 7321 — exp(—c(u Vv 5)))) . (E.195)

Now we use that 1 —exp(—c(uV s)) S 1A (uV s) to bound (E.195) by

2

c/om ds (/OOO du u_1/2(u\/s)_3/2(1/\(u\/3))> . (E.196)

Splitting the integral over s and integrating over u, yields that (E.196) is equal to

/ ds (3 —log(s))* + c/ ds s72 < o0. (E.197)
1

For (5, we have

By < (t%1og(t) (/ dx/ ds (/ dy/ du u™ " exp(—culz — y| ))) 2. (E.198)

This term can be dealt with in the same way as with 8; and it is O(log(t)™1).
As for B3, we get

1
Bs < (t%log(t)) /2 /tH dy/o du (u=Y2 A t1/2)3, (E.199)

Integrating over u and y gives that this is O(log(t)~%/?).
The last term is given by

1 s
Ba < (24 log(t))_g/z/ dx/ ds/ dy/ du w257 exp(—es|z — y|?). (E.200)
tH tH 0

Proceeding in the same way we dealt with 8, yields that 3, = O(log(t)~3/2).
Combining our estimates above, we conclude that 31 + 2 + B3 + 84 = O(log(t)~1). [ |

E.4.2 Wasserstein and Kolmogorov distance when a < %

We use Theorem 3.4 with p,q € (1,2] and € > 0 such that 2p(a +ed) <dand (g+1)(a+ed) <d. In
the following we will show that all terms 71, ...,77 are O(t%1/»=1). By Propositions E.16, E.12 and
Cauchy-Schwarz inequality, we have for all r > 1 the following bounds:

E[| Dips) FL VM7 S 570047 (E.201)
E[DZ,) oy BT S (v )™/ exp (—c(uV 5)|z — y|?) (E.202)
Var(F{*) > 7. (E.203)

Introducing these bounds into v;, we get

1 1 p\ 1/P
7 <t </ dm/ ds </ dy/ du u= ¢ (u v §) "9 exp (—c(uV s)|lz — y|d)> >
tH 0 tH 0
(E.204)
Using a change of variables, we can bound the integral over y as follows:
/ dy exp(—c(uV s)|z — y|?) </ dz exp(—c(uV s)|z]Y) < (uvs)~l. (E.205)
tH Rd
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Introducing (E.205) into (E.204) and integrating over x gives us

1 1 p\ 1/p
7 < /P (/ ds (/ du u= ¢ (u v s)_a/d_g_l) > . (E.206)
0 0

Integrating over u, one sees that these integrals are bounded by
1
c/ ds s72P(@/d+e) < o0, (E.207)
0

Hence v, = O(t%1/P=1D). The term 7, is bounded by

1 1 p\ 1/p
yo <t </ dx/ ds (/ dy/ du (uV s)~2%/d=2€ oxp (—c(uV s)|z— y|d)> ) . (E.208)
tH 0 tH 0

This can be treated analogously to the bound on 7; and yields v = O(td(l/p_l)).
As for 73, it is bounded by

1
vy < et/ /H dy /O du y—(aFD(@/dre) (E.209)
t

This is O(t41=9)/2). Choose ¢ = 3 — %, then (¢+1)(a+ed) < 2p(a+ed) < d and g € (1,2], hence the

e . 1—
conditions are satisfied. Moreover, 54 = —1 + %, thus we find the same rate of convergence.

2
The term 4 is bounded by

1 1/p
vy St (/ dsr:/ ds 82p(°‘/d6)> , (E.210)
tH 0

which is clearly O(t*1/P=1)). For the term ~s, we deduce

1 1 1/p
s St </H da:/ ds /H dy/ du (uV )72/ exp(—c(u V )|z — y|d)> . (E.211)
¢ 0 ¢ 0

Integrating over x and y as before, we infer

1 1 1/p
vs < td/P=1) (/ ds/ du (uV s)_zp(a/d+e)_1) ) (E.212)
0 0

which is O(t¥(1/P=1)). The terms v and 7 work similarly:

1 1 1/p
Yo S ¢ (/ dm/ ds/ dy/ du (uV s) 7P/ dre) g=pla/d+e) oxp(—c(u V s)|x — y|d)> ,
tH 0 tH 0

(E.213)
and

1 1
tH 0 tH 0
1/p
w2 /OB ey e(u v )|z — y|d)) (E.214)

which can be shown to be O(t¥1/P=1)) by the same method. This concludes the proof of Theorem 5.3.
[
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F Gilbert Graph

Throughout this section, we work in the framework of Section 5.2 and Theorem 5.5. We start with a
technical lemma.

Lemma F.1. Let Z be a Poisson random variable with intensity A > 0 and let r > 1. Then there is

a constant ¢, > 0 such that
E[Z"TV7T < ep(AVAYT). (F.1)

Proof. Let m € N. As can be found in any standard reference (see e.g. [PT11, Proposition 3.3.2]),
EZ™ = A F.2
S{Th (F.2)

where {"'} are the Stirling numbers of second kind. This is bounded by (A V AX™)B,,, where B, =
S, {""} is the mth Bell number. Hence

E[Z™])Y™ < BY™(A v AY™). (F.3)

Now let 7 > 1, r ¢ N and define po := |r] and p; := [r]. Then take  := EL =L € (0, 1) such that

we have 1 = 117;9 + p%. By log-convexity of LP norms (see e.g. [Tao] or [Brell, Remark 2. p.93]) and
the first part of the proof, we have

E[ZT]V" <1215, 0N 215, < B0 ByPr (A v AT, (F.4)

which provides the desired bound with ¢, := BS.~?/P0 gi/r1 [ |

As a next step, we prove bounds on the first and second order add-one costs of LE“).

Proposition F.2. Let a > —g and r > 1 such that d +ra > 0. Then L,Ea) € dom D and there is a
constant ¢ > 0 such that for all z,y € W andt > 0

1-1/r

E [(Dx L§a)ﬂ v < ced(ted)/r (1vtef) (F.5)

P(Dy L £ 0) < 1A kgtet
D) LY = 1y jcery |z —

Proof. As explained in Section 2, to show that Lﬁ‘” € domD it suffices to argue that L§°‘> € L'(P,)
and that (2.3) holds. By [RST17, Theorem 3.1], it is true that Lﬁ‘*) € L'(P,,) and the fact that
D, Lga) is square-integrable follows from (F.5) with » = 2 and from the fact that W is bounded.
Hence L{*) € dom D follows once we have shown (F.5).

Since D, LI = LI (nt 4 6,) — LI (1), it is easy to see that

DI Lga) = Z ]]_{|x,y‘<€t}|{13 — yla (F8)
yent
It now follows that
D(rzy); L)Ea) =D, LEO{) (77t + 5y) - D, L)Ea) (77t) = ]]-{\ac—y|<sf,}|x - y|a7 (Fg)

which gives (F.7). Since all terms in the sum (F.8) are non-negative, we have D, LEO‘) # 0 if and only
if nt(W N B%(z,¢)) # 0. Therefore

P(Dy L™ #0) = P(y' (W 1 BY(z,,)) # 0) = 1 — exp(—t{W N B, ,)|) (F.10)
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which is bounded by 1 A t|{W N B%(z,€;)| < 1 A kqted. This gives (F.6).
To prove (F.5), note first that D, L§“) can be written

D, 1% = | &=yl (dy). (F.11)
WNB4(z,e)
This is stochastically dominated by

/ o — y|*7 (dy), (F.12)
Bd(z,et)

where 7! is an (R?, ¢ dx)-Poisson measure. By translation invariance of the law of #?, this is equal in
law to

/ ly|“0" (dy), (F.13)
B(0,€t)
which in turn is equal in law to

My
L (F.14)
=1

where M; is a Poisson random variable of intensity ﬁdtef and Uy, Us,... are i.i.d. uniform random
variables in B%(0, ¢;) independent of M;.

By Jensen’s inequality,
M, r M
2(Yr) <z S (#.15
i=1 i=1

By independence, this is equal to

My

d
E M) E|U;|"™| = T EM] . F.16
t ; Ui d—l—raet t ( )
Using Lemma F.1, we deduce

E[M]" < e, (/@dtef v (ndtef)l/r> . (F.17)

Combining the above bounds leads to

@\ 1" d \"" d d\1/

E [(Dm L ) } <er(1V k) <d+m> & (tet v (ted) ) (F.18)
which shows (F.5). [ |

Theorem 3.3 in [RST17] gives us the following variance asymptotics: for v > —4,

Var (Li@“) - (agl>t2e§a+d + a§3>t36§a+2d) W1+ O(er)), (F.19)

here o8 = - 954 and 6@ = L84 Hence for 1 h ¢, there i tant ¢ > 0 such that
wnere oo’ = 2(d+20¢) ana oo’ = (a+d)2 . ence 1or large enoug y ere 1s a constant c suc a
Var (LE”) > ct?edotd (1v tef) . (F.20)

We are now in a position to prove Theorem 5.5.
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Proof of Theorem 5.5. We plug the bounds from Proposition F.2 and (F.20) into the terms 1, ..., 77
given in Theorem 3.4. Let p € (1,2] such that 2pa+ d > 0.
For the choice of r = 2p in (F.5), the first term yields

P 1/p
wg e @)™ ([ (] audrren i) gl )

(F.21)
Note that .
@ o Kd  dta
L{ja—yl<ele = y[%dy < —yl*dy = =t F.22
/W {lo—yl<ey |z = y[dy /Bd(z’q) o —y|%dy = e (F.22)
Hence 71 is (up to multiplication by a positive constant) bounded by
P el P (L ey — 0 (1 (e ) (F.23)

As for 75, we have

. = . p 1/p
Yo S (tQCf +d (1v tef)) (/W (/W L{jemyl<etlz =yl tdy) tda:) . (F.24)

By (F.22), we deduce
yo SE/PT(1veed) T (F.25)

For ~3, take ¢ = 3 — %. Then q € (1,2] and (¢ + 1)a+d > 2pa+d > 0. Let r > % such that
2rac+d > 0. Then, using

a+1

q+1 2r | 2r q
E (DgC Lga>) <E [(Dm Lga>) } P(D, L{® # 0)1~ % (F.26)
we deduce
_ _ W 4-2/p _4-2/p
73 S (thfaer (1v tef))l/p 2/ (ef(tef)l/(%) (1v tef)l 1/(27)) (1A tef)l  tde. (F.27)
w
Simplifying, we infer
vy S /P (ted)/PTY), (F.28)
With the same method, one can establish the upper bounds
< /P (1 v (tegi)l/p—l) (F.29)
vs < /P (ted) /Pt (1v tef)71 (F.30)
e < /P (ted)L/p1 (1 A (tef)l/@m) (F.31)
- 2
r AP (12118 (1 (gedy) TP @) (F.32)

All of these bounds are upper bounded by ¢'/P~1 (1 \Y, (tef)l/p_l). If « > —<, we can choose p = 2

4
and recover (5.13). To show (5.14), one chooses 1 < p < —L thus concluding the proof. [

2a?

G k-Nearest Neighbour Graphs

In this section, we work in the setting of Theorem 5.7. We start with a technical lemma.
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Lemma G.1. Let ¢ : (0,00) — (0,00) be a non-increasing function satisfying (5.16) for some r > 2.
Then for any 0 < q < r, the following two integrals are finite:

/0 B(s)1s% tds < o0 (G.1)

and for any constant ¢ > 0,

/ o(|z))? exp(—clz|?)dz < co. (G.2)
Rd
Moreover, for x € R and i C R? a finite generic set with respect to x, define the following quantity:
0 ifpu==0
e(z,p) = G.3
o {mmﬂx—Z:ZEMz#w} u0, (69

(that is, e(z, p) is the length from x to the point of p mearest to it, or zero if u is empty). Extend the
definition of ¢ to [0,00) by setting ¢(0) = 0. Then for any 0 < q < r, there is a constant ¢ > 0 such
that for allz € tH, t > 1,

1
E [¢(e(e, men))?] V7 < c. (G.4)
Proof. We start by noting that dsd_11{0<5<1} is a probability density. Hence, by Jensen’s inequality,
1/r

(d/olqb(s)qsd_lds)l/q < (d/01 ¢(s)"sd—1ds) . (G.5)

This is finite by virtue of condition (5.16), thus yielding (G.1). Using polar coordinates, the integral
in (G.2) is equal to

dkq /OO d(s)? exp(—cs?)s?1ds. (G.6)
0

Now use that ¢ is non-increasing to infer that, if s > 1, then ¢(s) < ¢(1). Hence (G.6) is bounded by

dkq </01 B(s)?s% ds + /100 P(1)9s471 exp(csd)ds> . (G.7)

The second integral is clearly finite and the first is finite by (G.1), thus implying (G.2). For the bound
(G.4), note that by Jensen’s inequality

1/r

E [¢(e(z,nun))?]) " < E [¢lelz,mum)] (G.8)

therefore it suffices to show the bound for ¢ = 7.
Take x € tH and let us study the distribution of e(z, 7). For any a > 0, we have

G(a) :==P(e(x,np) < a) = Ple(z, ) = 0) +P(0 < e(x, neqr) < a). (G.9)

The event e(x,n;) = 0 happens if and only if n(tH) = 0, whereas 0 < e(z,7;,5) < a is equivalent to
the event that n(tH N B%(x,a)) # 0. Hence

G(a) =P(n(tH) =0) + P(n(tH N Ed(m,a)) #0) = exp(—[tH|) + 1 —exp(—[tH N Bd(gc7 a)|). (G.10)

We can compute the derivative of 1 — exp(—|tH N B%(z,a)|) as follows:

%(1 —exp(—|tH N B (z,a)])) = exp(—|tH N Bd(x,a)\)%ﬁH N B4 (z,a)|. (G.11)
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Note that, by changing variables and moving to polar coordinates, we can rewrite the volume as
tH N B%(x,a)| = /Rd Liyetny Ljy—o|<a}dy
= / Lioyeetmy Lyzj<aydz
Rd

:/ du/ dwu Lyt ywermys (G.12)
0 Sd—l

where S9! is the unit sphere in R?. Define thus

g(a) :=exp(—[tH N Bd(x,a)\)/ ad711{$+awetH}dw, (G.13)
Sd*l
then "
G(a) = P(e(z,nm) = 0) +/0 g(u)du. (G.14)

Going back to the bound we want to prove, we now have

1/r

o) 1/r
E [6(e(a, men))] " = (¢<0>P<e<x,nm> o)+ | ¢(u)"9(u)dU>
1/r

- (/OOC ¢(uyg(u)du) . (G-.15)

We need to show that this integral is bounded by a constant independent of ¢. Since H has non-empty
interior, there is a ball B%(x¢,d) C H, with o € H and § > 0. By Lemma E.3 and rescaling, there is
a constant cg > 0 depending on H and d such that [tH N B%(x,a)| > cga®. Thus, upper bounding
the indicator by 1, we find

g(a) < drga® ! exp(—cpa?). (G.16)
As a consequence
00 1/r o 1/r
(/ d)(u)Tg(u)du) < (dnd/ d(u)"u" " exp (—cHud) du) , (G.17)
0 0
and the RHS of this inequality is finite by (G.2). |

Proposition G.2. Under the conditions of Theoremb.7, there are absolute constants Co,co > 0 such
that for any t > 1, any x,y € tH, the following bound holds:

P (DY) Fi #0) < Caexp (—eala — /") (@.18)

Forany1 <p<
bounds hold:

5 there is a constant ¢y > 0 such that for any t > 1, any x,y € tH, the following two

E[|D, 7]V < ¢ (G.19)

]1/(210)

B[IDE) FP] T < e (0lx -y +1) (G-20)

Moreover, F; € domD.

The proof of (G.18) reuses arguments from [LPS16, Theorem 7.1].
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Proof. Step 1. We start by showing that for any € R? and any finite set ;1 € R? generic with respect
to x, we have Dy F'(p) > 0.
First, note that

Fw= Y o), (G.21)

e€k-NN(pu)

where we take the sum over all edges e in the k-NN graph. Define a ‘direction’ on the graph in the
following way:

e If a point w is a nearest neighbour of the point z, direct the edge from z to w and write z — w;
e if z and w are reciprocal nearest neighbours, direct the edge both ways and write z <> w.

Upon addition of the point =, any of the following scenarios can happen:
1. An edge z — w is replaced by z — = (or z <> x), in which case |z — w| > |z — z|;

2. an edge z <> w is replaced by z — x (or z +> z) and w — x (or w < x), in which case
|z —w| > |z —z| V|w—z;

3. an edge z <> w becomes w — z and the edge z — x (or z <> z) is added;
4. edges x — z are added.

Let E, and E, be the sets of added and removed edges respectively. Every removed edge is replaced
by at least one added edge with shorter length. All other added edges increase D, F'(u). Since ¢ is
decreasing, we have thus

D, F(u) = 3 olel) — 3 6(lel) > 0. (G.22)

eeFE, eck,

Step 2. We now prove (G.19). Fix z € R? and p C R?, a finite set generic with respect to z, and
consider the k-NN built on p. Define e(z, i) as in Lemma G.1.

Suppose that p # () and consider D, F'(11). There is a constant ngj such that for any k-NN graph in
R?, no vertex has degree more than ng ;. This fact was used in the proof of [LPS16, Lemma 7.2] and
we refer to the references given therein for more details. When adding z to the graph, all added edges
are incident to z, and hence we have |E,| < ng . Every added edge between points « and y must
verify |z — y| > e(z, u), since e(x, 1) is the minimally possible edge-length for any edge incident to z.
Since ¢ is decreasing, we conclude

| D2 F(p)] = Do F(p) < [Eal(e(z, ) < nard(e(x, p))- (G.23)

Note that this is well-defined since e(z, p) > 0 if p # 0.
If 4 = 0, then D, F(u) = 0. Extend the definition of ¢ to [0, o) by setting ¢(0) = 0. Then in all cases

| Dz F(p)| < narg(e(, ). (G.24)
We have thus the following bound:
E[|D, F2[2]" " < ng B [¢(e(z, me))?] (G.25)

which is bounded by a constant by Lemma G.1.
Step 3. We now show (G.20). By Step 2, we have

D) F| < |Dy F(nar + 82)| + | Dy Fnjerr)|
< narge(@, nen)) + nardle(T, N +9y))- (G.26)
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For ease of notation, define the event A; := {n(tH) # 0}. If n(tH) = 0, then e(z,n g + 6y) = |z — yl,
else e(x,ny + 0y) = e(x, ) A |r — y|. Hence if we split over both events, we get

ple(,mem +0y)) = Lagd(|lz — yl) + La,ole(x, new) Az —yl)
< Lagd(lz —y|) + La, ¢(|lz — yl) + La,¢(e(@, nyerr))
= ¢(lx —y|) + 1a,o(e(x, nem))- (G.27)

Hence we have
D) Fy| < 2napd(e(a, men)) + naxd(|z — yl). (G.28)

Lemma G.1 now yields the result.

Step 4. The inequality (G.18) follows immediately from the argument used in the proof of [LPS16,
Theorem 7.1], which relies solely on the structure of the graph, and not on the function applied to the
edge-lengths.

Step 5. Lastly, we show that F; € dom D. As was explained in Section 2, it suffices to show that F; is
integrable and D, F; square integrable. The second fact immediately follows from (5.16). By Mecke
equation we also have

EF, = / / ¢(lz — y[)P(x € N(y,m¢m) or y € N(x,nex))dzdy, (G.29)
tH JtH

where we recall that N(y,nz) is the set of the & nearest neighbours of y in 7,,5. Upper bounding
the probability in the integrand by 1 and changing variables, this is upper bounded by

1) ] 6(12))dz. (G-30)
B4(0,tdiam(H))

Changing to polar coordinates, this is equal to
tdiam(H)
td\H|d/<;d/ 577 p(s)ds, (G.31)
0

which is finite by Lemma G.1. |
Proposition G.3. Under the conditions of Theorem 5.7, there are constants c1,co > 0 such that
ert? < Var(Fy) < et (G.32)

Proof. The upper bound immediately follows from Poincaré inequality ((4.7) with p = 2) and (G.19)
with p = 1. For the lower bound, we use [LPS16, Theorem 5.2] and a reasoning similar to what was
done in the proof of [LPS16, Lemma 7.2].
Assume there are points wy, ..., wy, € R? with 1 < |w;| < 1 for i € {1,...,m} such that for all y € R?
with [y] > 3,

{ie{l,....om}:|w;,—y| <y} =k+1 (G.33)
This means that for any point y outside B¢ (0, %), there are at least k+1 points among the {w1, ..., Wy, }
which are closer to y that the origin.

Now assume that there is 7 > 0 and x € tH such that B¢(z,7) € tH. Define w; := x + 7w;. Consider
the collection of points

U:=nug + Z(sﬁ}i (G.34)
i=1

and let us evaluate D, F(U).

First, note that by (G.33), all points outside B%(x,7/2) have at least k points closer than = among
the w, ..., Wy, including these points themselves. Therefore any points in U connecting to = must be
within B (x,7/2).
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Assume 7(B%(z,7)) = 0. Then the only edges added when adding z are those from z to its k nearest
neighbours among w1, ..., Wy,. Since |z — w;| < 7 for any ¢, we have:

Ly (Ba(z,r))=0} Do F(U) 2 Ly (pa(a,r))=01 ko (7). (G.35)
As shown in Step 1 of the proof of Proposition G.2, we have D, F(U) > 0 and
[ED, F(U)| > E [Liyage )= kd(T)] = kd(7) exp(—kq7?). (G.36)

We now find a set of (x, W, ..., Wy,) for which this bound is true.

Let 7 > 0 be such that there is a ball B(zg,27) C H. For any x € B%(txg,t7) we have B¢(z,7) C tH.
The closure of the set B%(0,1) \ B¢ (0, %) is compact and can be covered by balls of radius i. Setting
k + 1 points into the interior of each intersection of one such ball with the annulus B4(0,1)\ B¢ (0, %)
gives a collection of points {z1,..., 2, }. We claim that this collection satisfies (G.33). Indeed, any
point inside B%(0,1) \ B¢ (O, %) will be in one ball of the covering and thus there are at least k + 1
points from {z1, ..., 2, } at a distance of at most 1. For any point y outside B%(0, 1), there is a point
z € 9B%(0,1) such that |y — 2| = |y| — 1 and this point has k + 1 points z; among {z1, ..., 2, } that are
less than 1 away. For any such z;, one has |y — z;| < |y| — 1+ 3.

Given a choice of z1, ..., zm, property (G.33) still holds if we slightly perturb the z;: there is an € > 0
such that the collection of points {z1 + Y1, ..., Zm + ¥ } satisfies (G.33) for any vy, ..., ym € B0, ¢).

The bound (G.36) is true for any (x, w1, ..., Wy, ) € U, where
U := {(z,z + 721+ Y1)y 24+ T(Zm 4 Ym)) 1 2 € BY(t20,t7), Y1, ooy Ym € Bd(O,e)} ) (G.37)

By [LPS16, Theorem 5.2] and a development analogous to the one in the proof of [LPS16, Theorem 5.3],
we find that for some constant ¢ > 0,

Var(Ey) > c|U| = ckgr®(kqe?)™t?, (G.38)
which yields the desired bound. n

Proof of Theorem 5.7. For the rest of the proof, all constants will be referred to as ¢, to simplify
notation. Take p € (1,2] such that p < Z, where r is given by the condition (5.16).
Let us start with a bound on ;. We use that

1/(2p) 1/(2p)—1/r 1/r

/
E [| D) Ft|2p} <P (Df% F # 0) E [| D) Ftﬂ (G.39)

and the bounds in G.2 and G.3 to conclude that

St ( | ( | expl=cla =yl o(ls - ul) + 1>dy)pda:) " (G.40)

After changing variables and extending the domain of integration to R?, the inner integral is upper
bounded by

| exp=clul") o1y + 1)y (GA1)
which is finite by Lemma G.1. We deduce that
vy S /P, (G.42)

The terms o, 74, 75, Y6, Y7 can be shown to be O(t41/P=1)) by applying the same strategy.
For 73, take ¢ = 3 — 2. Then ¢ + 1 < 2p <r and E|D, F,|*"" <E[|D, F,|"1“" D" and we have

s St / E([|D, B[ dp g 420D, (G-43)
tH
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To show that in particular this bound is true for the function ¢(z) = =% with 0 < a < g, it suffices
to check condition (5.16). Indeed, let 2 < r < . Then

1
/ 57597 1ds < oo (G.44)
0

and the bound on the speed of convergence holds for any p < § < %, with p € (1, 2]. [ |

H Radial Spanning Tree

In this section, we work in the setting of Theorem 5.8 and we call finite sets ;1 C R? generic only if 4
is generic with respect to 0.

Proposition H.1. There are absolute constants c1,C1 > 0 (independent of ¢) such that for any t > 1
and any x,y € tH, the following bound holds:

P (D;%; F, # o) < Cyexp(—ci|z — y[%). (H.1)

Moreover, for any 1 < p < 5, there are constants ca,C2 > 0 such that for anyt > 1 and any x,y € tH,
the following bounds hold:

E [|D. B[] < Gy (1 + 6(|a]) exp(—cal]?)) (H.2)

}1/(2;0)

E[IDZ R < Co (6(z — yl) exp(—cala — y|) +1) (H.3)

We also have that F; € domD.

The proof relies on and reuses some arguments from the proofs of Lemmas 4.1 and 4.2 in [ST17].

Proof. The bound (H.1) follows immediately from the proof of Lemma 4.2 in [ST17]. Indeed, the proof
given in [ST17] does not depend on the chosen functional, but only on the structure of the graph.
Next, we establish that for any z € R? and g C R? finite and generic with respect to z, we have
D, F(p) > 0. Indeed, it is true that

D, F(u) = ¢(g(z, 1)) + > (3lg(y, p+ 62)) — b9y, 1)) - (HA4)

yEp

Since 0 < g(y, u + ) < g(y, p) and ¢ is non-increasing, the above expression is non-negative.
For the next part, define e(z, 1) as we did in Lemma G.1 and extend ¢ by setting ¢(0) = 0. Then note
that the summand on the RHS of (H.4) is zero, unless y connects to x, in which case g(y, p+0d5) = |z—yl.
It follows that
yep

If 1 is non-empty, then |z —y| > e(x, 1), hence the second term on the RHS of (H.4) is upper bounded
by

¢(€(5U, /'L)) Z l{y—mt in p+dz 1} (HG)

yep

a bound that continues to hold if u = 0.
As for the first term on the RHS of (H.4), if N B%(0, |z|) N B%(z, |z|) is empty, then the term is equal
to ¢(|z|). If not, then g(x,u) > e(x, ) and it is upper bounded by ¢(e(z, ). Hence we deduce the
bound

D, F(1) < ¢(|7))Liunpa(o,a))nBé (a,|2))20} T P(e(, 1)) (1 + Z Iiy—ein u+5m}> : (H.7)
YENR
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It follows by Holder’s and Minkowski’s inequalities that

] YO < (e Bn(tH A B0, 2]) N Bz, |a])) = 0)1/CP)

E (D, F(u)*

+E [¢le(z, )] E Kl + Lo u+5m}>m} 1/m’ (H.8)

yen
where m = [7,2_17;1)].
We start with the first term on the RHS of (H.8). We know that
P(n(tH N B0, |z[) N BY(z,|x|)) = 0) = exp(~[tH N BY(0,|a[) N B(z, |z])]). (H.9)
Note that B(Z%, I%‘) c B0, |x|) N B(z,|x|), therefore
|tH 1 BY0, |z]) N B(x, |2])| > ‘tH n B¢ (2 ';C')‘ (H.10)

Since H is non-empty, there is a ball B%(xq,8) C H with zo € H and § > 0. By scaling and use of
Lemma E.3, we conclude that there is a constant cy > 0 depending on H and d such that

tH N B¢ (g%) | > crla)®. (H.11)

Hence 1(2p)
S(2B ((tH 0 B, [a) N B, [a]) = 0) 7 < ol exp (<2 fal?) . (HI2)
For the second term on the RHS of (H.8), we use that E [¢(e(z,n:))"] /" is bounded by a constant

independent of ¢ and x, by Lemma G.1. For the other part of the second term in (H.8), one can easily
adapt the argument in the proof of [ST17, Lemma 4.1] to show that for any m € N,

m~1/m
(1 +) Tyoin u+6x}> 1 (H.13)

YEL

E

is uniformly bounded by a constant. This concludes the proof of (H.2).
Now we prove (H.3). For z,y € R? and p C R? finite generic with respect to x,y, we have

D) F(p) = ¢(g(z, 1+ 0,)) + > ((lx — 2]) — ¢(g(z. 1t + 6,))) Lsssa in pvs,+6.)

+ (QZS(|th - y|) - ¢(g(yv :u))) ]]-{y—)w in p+6,+6,}
= o(g(x, 1) = D (@ = 2[) = (g(z, 1)) Lz in uton - (H.14)

zZEN

This expression is in fact symmetric in « and y since the operator D( 2/ is symmetric. Assume without

loss of generality that |z| < |y|. Then x cannot connect to y and hence o(g(z, n+6y)) = o(g(z, ).
The point y will connect to x if and only if |z — y| < |y| and x N B4(0, |y|) N B(y, |z — y|) = 0, thus

(olz —yl) — o(9(y, 1)) Ly in pts,+6.)
= ¢(|z — yD)L{jo—y/<ly} L{unBa(0, |y By Jz—y=0}- (H.15)

Moreover, a point z that connects to  in p + d, + 6, also connects to  in u + J, and in this case
ol — z]) = o(g(z, u + d,)). We deduce that

Z (QS(‘I - Z|) - ¢(g(zmu’ + 57;))) ]l{z—m in p+0,+6,} < Z (b(lx - Z|)]]-{z—)1 in p+dg}- (H16)

zep ZEN
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Lastly, if z connects to z in p + d,, then ¢(|x — z|) = ¢é(g(z, p)), thus
Z (¢(|$ - Z|) - qb(g(z, ,LL))) ]]-{z—)ac in p+d,} < Z¢(|x - Z|)]]-{z—>w in p+6g}- (H17)
A4S zep

Combining (H.15), (H.16) and (H.17), we deduce from (H.14) that

F

2
)

< (e =YD L{jo—yi<iyl LnaanBa,uhnsic,e—ym=oy 2 Y 62—z Lizmg i gy (H18)
ZEN|tH

The proof of (H.2) shows that the 2pth moment of the second term is uniformly bounded. When

Iz —y| < |y|, then B (y(l — Loy, @) is included in the intersection B(0,|y]) N B (y, |z — y]).

By Lemma E.3, and rescaling, we have thus for some constant cy > 0 that

P(n(tH 0 B0, [yl) N B (y, |z — yl)) = 0)
= exp(~[tH N BY(0, [y|) N BY(y, [« —y|)]) < exp(—cpyle —y|?). (H.19)

The bound on the 2pth moment of the first term in (H.18) follows.

The fact that D, F; is square-integrable follows from the bound (H.2) and Lemma G.1. To show that
F; € domD, it suffices to show that F; € Ll(IP’n), as was explained in Section 2. We apply Mecke
equation and the fact that g(x,n.z + 02) = g(x, 1)) to deduce that

EF, = /t  Eolg(r )i (H.20)

As shown in the discussion leading to (H.7), this is bounded by

/tH (6P (n(tH N B0, |z]) N BY(x, |z[)) = 0) + ¢(e(w, n))) da. (H.21)
By (H.12) and Lemma G.1, this integral is finite. |

Proposition H.2. Under the conditions above, there are constants cy,co > 0 such that for all t > 1
large enough
cit? < Var Fy < et (H.22)

Proof. The upper bound follows from (H.2) with p = 1 and similar integration arguments as in the
proof of Proposition H.1. For the lower bound, we use Theorems 5.2 and 5.3 in [LPS16] again.
Recall that B%(0,€) C H and let § < £. Fix t > 1 and define the set

U:={(x,2): 2 ctH\ B%0,46),z € B((1 — %)x,&)}. (H.23)

|| R

Note that B? ((1 - i) x,é) C B0, |x|) N B4(x,|z|), therefore any z € B((1 — %), d) verifies

i‘x‘ < 26.

x — z| < |z|. Moreover, |z — z| < |z — 2z — L x| +
| | <zl ; B

[l

Now for (z,2) € U, consider Dy F'(n; + 0-). As can be seen from (H.4), we have

Dy F(njemr +02) = ¢(9(@, mjem + 62)). (H.24)

By our choice of z, we have g(x,ny +0.) < |v — 2| < 20. As ¢ is decreasing, it follows that
é(g(x, myem +02)) = ¢(20). By [LPS16, Theorem 5.2],

$(20)*

S : : (171) _
Var(Fy) > —5—5 o i ol I (V)), (H.25)
AV)ZA(U)/8
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where A is the Lebesgue measure.
By the reasoning in the proof of [LPS16, Theorem 5.3], this quantity is lower bounded by A(U) up to
multiplication by a constant. We have

MNU) = kg0 tH \ B(0,40)| = kg0 (tY| H| — kq(46)%), (H.26)
which is of order t¢ for ¢ large enough. |

In the development below, most constants will be called ¢ for convenience. These constants are by
no means the same and can (and will) change from line to line or indeed, within lines.

Proof of Theorem 5.8. We apply the bounds found in Propositions H.1 and H.2 to the terms ~1,...,77
in Theorem 3.4. Let p € (1,2] such that 2p < r and choose s > 0 such that 2p < s < r. Then by
Holder’s inequality and (H.3) and (H.1),

2p)

1/( 1/s
E[IDZ R S exp(—cla -y DE[ DY) RIS exp(—cla —y|")(1 + olla — yl)).  (H.27)

With this bound, we find that ~; is bounded by

ws et ([ ([ (1 olaexpl=clel)) exp(ele 1% (1 + o1z ~ ) dy)pdx)l/p. (11.28)

Using Lemma G.1, we find v; = O(t?/P=1). The same way, we have 7, = O(t*1/P=1)). For 43, take
g=3—2, then ¢ +1< 2p < s and E| D, F|**! <E[|D, F*]“"V/*. It follows that

vy < AC-1/P) / (1 + §(|2]) exp(—clz|))+ da, (H.29)
tH

which is of order O(td(l/p_l)). The terms v4,7v5 and v work much the same. For v; we use the
simplified version proposed in Remark 3.5 and get

1/p
1 S 7 ( | esptele =l (6o~ ) + 1)1 + (el exp<c|x|d>>2p1dzdy) ~(130)

By the same methods as applied before, this is O(t?(1/P=1)),
The claim that the bound (5.21) is true in particular for ¢(s) = s~ with 0 < a < ¢ follows from the

discussion at the end of the proof of Theorem 5.7. |
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