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Abstract. If (w(e))is a family of random variables (weights) assigned to the edges of Z9, the nearest neighbor graph is the directed
graph induced by all edges hx, yisuch that w({X, y}s minimal among all neighbors y of X. That is, each vertex points to its closest
neighbor, if the weights are viewed as edge-lengths. Nanda-Newman introduced nearest neighbor graphs when the weights are i.i.d. and
continuously distributed and proved that a.s., all components of the undirected version of the graph are finite. We study the case of
translation invariant, distinct weights, and prove that nearest neighbor graphs do not contain doubly-infinite directed paths. In contrast
to the i.i.d. case, we show that in this stationary case, the graphs can contain either one or two infinite components (but not more)

in dimension two, and K infinite components for any kK € [1, codn dimension = 3 The latter constructions use a general procedure

to exhibit a certain class of directed graphs as nearest neighbor graphs with distinct weights, and thereby characterize all translation
invariant nearest neighbor graphs. We also discuss relations to geodesic graphs from first-passage percolation and implications for the
coalescing walk model of Chaika-Krishnan.
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1. Introduction

Random nearest neighbor graphs were introduced by Nanda-Newman [17] in the context of the cubic lattice Z9, but we
will define them on general graphs. The directed nearest neighbor graph Np is defined on a given graph G = (V, E)
using real-valued edge-weights (w(€)Lee. We will assume that G does not have self-loops (it has no edges of the form
{v, vifor v € W and does not have multiple edges between any two vertices (so that each edge is uniquely identified by
its endpoints). The vertex set of Np is V' and the edge set is the set

{hx, yi: {x, y} @l w({x, y}) < w({x, £g)all z with {x, z} € E} .

That is, each vertex points to its neighbors ¥ which minimize the weight w({X, y} If some vertex X has infinite degree,
and no neighbor minimizes ), then X does not point to any neighbor. The undirected nearest neighbor graph N is the
undirected version of Np, with vertex set V and edge set {{X, y} : hx,iyan edge of Np }. Note that if a vertex has
finite degree in G, it has out-degree at least one inNp and if the weights (w(e))are all distinct, any vertex has out-degree
at most one in Np .

1.1. Background

In [17], Nanda-Newman studied nearest neighbor graphs on Z¢ in the case that the weights are i.i.d. with a common
uniform (0, 1Mistribution. (Here, a.s. each vertex has out-degree exactly one in N .) One of their main results was that



a.s., N has only finite components' and, further, that connection probabilities decay rapidly:

Ckx—yk1
=
kx — yKk!

P (Oand X are in the same component of N )

[17, Lemma 2.3] also contains a complete description of all finite clusters of N : if Cis one of the connected components
of N, let (5 be the directed subgraph of Np induced by the vertices of C. Then a.s. for all C,

1. Cis atree,
2. (p contains exactly one “miniloop” between some vertices X and Y, and
3. every edge in G (besides hx, yhand hy, X is directed toward both X and Y.

Here, a “miniloop” is a directed circuit of length two (see the definition of a directed circuit in the next section). These
results give a more-or-less complete description of i.i.d. nearest neighbor graphs o#?, and were used by Nanda-Newman
to study “influence graphs” arising from energy minimization procedures in disordered Ising models.

In this paper, we study the structure of N and Np under weaker assumptions on the weights: that they are transla-
tion invariant and a.s. distinct. We first show in Theorem 1.1 that under these general conditions, Np cannot contain
doubly-infinite directed paths. Furthermore, although these graphs in the i.i.d. case contain only finite components, in
Corollary 1.1, we prove that for dimensiond = 2N can contain exactly one or exactly two infinite components, and for
dimensions d = 3and any K € [1, 9N can contain exactly K infinite components. (Theorem 1.1 immediately implies
that for d = lthere are only finite components; see Remark 1.) These constructions follow from a general result, Theo-
rem 1.3, which shows that directed graphs with certain properties (all vertices have out-degree one, there are no directed
cycles of length at least three, and there are no doubly-infinite directed paths) can be realized as nearest neighbor graphs
with distinct weights. In contrast to the situation in dimensiond = 3for dimension two, we show in Theorem 1.2 thatN
cannot have more than two infinite components. This result follows from a detailed analysis of the topological structure
of infinite components in the plane.

Although random nearest neighbor graphs onZ? appear only to have been studied by Nanda-Newman, similar graphs
have appeared in the literature. For example, [13] studies percolation properties of some neighbor graphs, and in the
context of Poisson models [2, 12, 15] and bipartite graphs [18], several authors have studied nearest neighbor-type models.
Other work on Poisson models in [8, 14] establishes absence of percolation under various conditions by way of the mass
transport principle. Furthermore, Chaika-Krishnan [6, 7] have introduced models of stationary coalescing walks, and the
related directed graphs share some of the features of our graphs. In Section 1.3, we will explain the implications our
results have for their models.

One motivation for studying nearest neighbor models with translation invariant weights comes from geodesic graphs
constructed in first-passage percolation [1, 4, 9]. (See in particular above [4, Prop. 2.4] for the definition of geodesic
graphs.) These are distributional limits of directed graphs whose edge sets are unions of point-to-hyperplane geodesics. It
is known [4, Thm. 1.1] that geodesic graphs in any dimensiond = 2lo not contain doubly-infinite paths, but each of their
vertices has out-degree one and there are no directed cycles. Therefore they satisfy the conditions of Theorem 1.3 and
can be realized as nearest neighbor graphs. It is an important question to determine the number of infinite components of
geodesic graphs in general dimensions, It is known that there is only one component in two dimensions, but foxd = 3he
number of infinite components is not even known to be 1 or infinity. The results of this paper show that there are nearest
neighbor graphs in any dimension d = 3with any number of infinite components, so any work on these questions for
geodesic graphs must use more detailed properties of the percolation model.

1.2. Main Results

Our probabilistic results will concern the cubic lattice Z9, & with translation invariant weights. (General graphs are

considered below.) For this reason, our probability space will be the product space Q = RE” for some d = lwith the
product Borel sigma-algebra. Our probability measure P will be assumed to satisfy the following conditions:

L A reviewer of this paper has suggested the following short argument that inii.d.  nearest neighbor graphs, N has only finite components. Let
b € Rsuch that p := P(w(-) > b) > OLet " be a positive integer. Consider the event A(0, b, *Xorresponding to “there exists a directed path of
length * starting at O and whose weight of the first edge is smaller than b.” Thei.i.d. hypothesis should allow to prove that P(A(0, b, * + 1)) <
(1 = B9-1)P(A(O, b, *)¥or any " and p as defined as before. It is then not difficult to conclude from this inequality.
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Assumption A:

Al. P is translation invariant. That is, for any Z € ZP=Po Tl, where T is the translation by Z: for w € Q
(1.1) T:w € (s given by (Trw) (€) = w(e + 2),

where e + z = {x + z, y Ht&} = {x, ¥}
A2. For any distincte, f € E, P (w(e) = w(f)) =0

Note that assumption A holds if the weights are i.i.d. with a continuous common distribution. Furthermore, under item
A2, a.s. every vertex has out-degree exactly one inNp .

Our first result states that under assumption AN p has no infinite backward paths. For its statement, ifX, yare vertices
of a directed graph, we write X — Yy if there is a directed path from X to y. We use the convention that X = X for any X,
so the graph Cy defined below always has at least one vertex.

Theorem 1.1. Let d = land P be a measure satisfying assumption A. For anyx € Z, write Cx for the subgraph of Np
induced by the vertices Y such thaty = Xin Np. Then

a.s., Cy is finite for all x € 2.

We will prove Theorem 1.1 in Section 2.1. Because it relies on the mass transport principle, the argument can be extended
to more general graphs satisfying the unimodular condition (see [16, Sec. 8.2]).

Remark 1. By Theorem 1.1, in the case d = lall components of N must be finite. Indeed, by translation invariance,
a.s. one of the following three must occur: (a) all edges inlVp point left, (b) all edges point right, or (c) there are infinitely
many left-pointing and right-pointing edges (and each left-pointing edge has a right-pointing edge somewhere to its left
and somewhere to its right). Cases (a) and (b) cannot occur by the theorem. In case (c), all components of N are finite.

Theorem 1.1 states that nearest neighbor graphs cannot have infinite backward paths in any dimension. It is natural
then to ask whether they can have infinite components at all and, if so, then how many there can be. In the next result we
show that in two dimensions, there can be at most two infinite components.

Theorem 1.2. Let d = 2Zand P be a measure satisfying assumption A. A.s., N has at most two infinite components.

We prove Theorem 1.2 in Section 2.2. The argument gives more information than what is stated in the theorem. It
shows that if there are two infinite components, their closures in Z2 must be topological half-planes possibly separated
by infinitely many finite components. In Remark 3, we show that such finite separating components need not exist, but if
they do, they can be isolated from each other.

In the third result, we show that certain directed graphs (and therefore certain random graph models) can be realized as
nearest neighbor graphs. In its statement, a directed cycle of length " in a directed graph is a sequence of directed edges
hxo, xi, hX, i, ..., hx, xi such that Xg, . . . ,» X7 are all distinct and X* = X.

Theorem 1.3. Let G = (V, E)be a graph such thatE is countable and let G = (V, Ebe a directed graph with the same
vertex set V. Assume that

1. ifhx, yi € Bien {x, y} €E

2. each X € Vhas out-degree one inG,

3. G has no directed cycles of length at least three, and

4. for each vertex X € V writing Cx for the subgraph of G induced by y € Vsuch thaty = Xin G, Cy is finite.

There exists a collection (W(€)Leg of distinct weights such that the nearest neighbor graph Np corresponding to these
weights is G.

The proof of Theorem 1.3 will be given in Section 2.3.

Remark 2. Theorem 1.3 states that items 1-4 are sufficient for a given graph G to be a nearest neighbor graph. If the
graph G is a random directed graph sampled from a translation invariant distribution, then the definition of the weights
in (2.11) ensures that the corresponding P satisfies assumption A. Conversely, the statement and proof of Theorem 1.1
(see the enumerated properties of N in Section 2.1) show that in the case where G = Z% (or more generally, a graph
satisfying the unimodular condition), these properties listed in items 1-4 are also necessary. In other words, these results
characterize all nearest neighbor graphs under assumption A.

As a consequence, we can construct various different random nearest neighbor graphs on Z4 with d = or measures
satisfying A.



Corollary 1.1. . Let d = 2and k € {0, 1, 2Bhere is a measure P satisfying A such that a.s., N has exactly k
infinite components.
2. Letd = Jand k € {0, 1, 2, ...} UZXhede is a measure P satisfying A such that a.s., N has exactly K infinite

components.

The proof of Corollary 1.1 will be given in Section 2.4. Because nearest neighbor graphs with i.i.d., continuously dis-
tributed weights provide examples with K = Q we need only focus on the cases kK = 1

1.3. Implications for coalescing walks

Our results, especially those of Theorem 1.2 in the Z2 setting, relate to some of those of Chaika-Krishnan [6, 7]. The
“stationary coalescing walk” model studied there amounts to a directed random graph G (whose distribution is ergodic
under lattice shifts) on the undirected graph (Z9, E), satisfying conditions similar to the items in our Theorem 1.3. The
main changes to these conditions are a) there are no cycles (i.e.  “miniloops” are disallowed), b) Cx is allowed to be

infinite, and c) paths are assumed to pass hyperplanes: given any infinite directed patfXg, X, . . .In G, we have for each
k, Xj - @ > kfor all large i. (The model of [6] is defined more generally, but these are the assumed conditions for their

theorems about component structure on Z2.)

In this setting, in the case d = 2Chaika-Krishnan show a dichotomy: either Cy is a.s. finite for each X and also the
undirected version of G has one component, or a.s. each infinite directed path inG contains a site X with #C, = o (and
the undirected version of G must have infinitely many components). In their language, one says that G either exhibits
coalescence without bi-infinite trajectories, or each component contains a bi-infinite trajectory. While assumption c) is
natural in some coalescing walk models (notably first-passage percolation), there are many examples for which it fails,
and for these, the dichotomy can be false. See the example in Section 2.4.1 below, which exhibits neither bi-infinite
trajectories nor coalescence, its undirected version having two infinite components a.s.

Our Theorem 1.2 shows that this example demonstrates the most extreme failure of coalescence allowed: if G does
not exhibit bi-infinite trajectories, its undirected version has at most two components a.s. In other words, if the undirected
version of G has at least three infinite components, then G must exhibit bi-infinite trajectories. It is perhaps worth noting
that the dichotomy breaks down in other ways without assumption c): for instance, see [3] for a model which exhibits
a bi-infinite trajectory and also exhibits coalescence. Perhaps the techniques used to prove Theorem 1.2 can be used to
completely classify the allowed behavior of stationary coalescing walks which do not necessarily pass hyperplanes.

2. Proofs

In this section, we prove the main results, starting with Theorem 1.1 in Section 2.1, moving to Theorem 1.2 in Section 2.2,
and finishing with Theorem 1.3 in Section 2.3 and Corollary 1.1 in Section 2.4.

2.1. Proof of Theorem 1.1

Throughout the proof we make assumption A. We first note that forx, y, z €%with x 6=, from A2,
2.1) a.s. if hx, yand hy, ziare edges in Np then w({x, y}) > w({y, z}).

As a consequence, we have the following facts:

1. Np a.s. has no directed cycles of length at least 3. To show this, consider an outcome w for which w(e) 6= w(f)
for all €6 f and a directed cycle with vertices Xg, X, . . . xXuch that hx, X4+1i € Np fori =0, ..., kK ~wikh
Xo, -+ . &X1 all distinct and Xg = X (so that the cycle has length K). Writing Xk+1 also for X1, note that if K = 3
thenforeach i = 0, . .., k ~tht edges {X, X+1} and {X+1, X+2 } are distinct and share an endpoint Xj+1, S0
wW({X, X+1}) > w({X1, X+2}). Tterating this bound, we obtain

WX, %+1}) = w{x x}) > - - - > wlx, %}) > w({X X%+1}),

a contradiction.
2. For x € Z, write I'y for the subgraph of Np induced by the vertices y such that X = yin N . Then a.s. there are
two possibilities:

(a) T is finite and ends in a cycle of length two.

(b) Ix is an infinite vertex self-avoiding directed path.
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To see why, since each vertex has out-degree one, we can follow each out-edge starting at X and label the vertices

in order as X = X, X, . ... There are two possibilities: either allx;’s are distinct, or there is a firsti = 2such that X;
is an element of {Xp, . . . ,24 }. In the first case, Iy is an infinite vertex self-avoiding directed path. In the second,
item 1 implies that X; = X_>, and so [y ends in a cycle of length two.

3. If 'y is infinite, write its vertices in order as X = X, X, . . . Then

wW({X, X+1}) > w({ix1, X2 })foralli = 0.

In other words, [y is a monotone decreasing path. This follows from (2.1) and item 2: [y is an infinite vertex
self-avoiding directed path and we can apply (2.1) to each pair of adjacent edges. Similarly, if I is finite and not
a cycle of length two, we write its vertices in order as X = X, X, . . . X Xy+1, Where Xy is the first vertex in a
cycle of length two. Then

w({X, X+1}) > wl{x1, X2 })if0si=s N — 1.

Given the three properties above, we continue with the proof of Theorem 1.1. For a contradiction, we assume that
(2.2) P(Cy is infinite) > O.
By A1, if we show that (2.2) is false, then Theorem 1.1 will follow. Under (2.2), we also have
P(Cy is infinite and ¢ contains at least three vertices) > 0.
This, along with assumption A2, implies that if we define forx € Z

Ix

inf{w({u, v}) : huiswh edge of 'y } and
Sy =sup{w({u, v}) : hus afi edge of 'y },

then P(Cy is infinite and / g < &) > Qand we can therefore find (a deterministic) I such that
(2.3) P(Cpisinfiniteand Ig < r < 9) > 0.

Following (2.3), forx, y € % we say that y is the “r-descendant of X if

1. yis a vertex of [y and, writing Z for the a.s. unique vertex such thathy, Zis an edge of Np, one hasw({y, z}) = r
and
2. for any edge hu, vbf Iz, one has w({u, v}) <r

In other words, y is the last vertex in ['y whose out-edge has weight = r.
Define the following random variable (“mass transport function”)m(x, y)or X, y € 7

1 if y is the r-descendant of x

mi(x, =
X, ¥) 0 otherwise.

Because m satisfies m(x, y)(w) = m(x — z, y — 2MJfor x, y, z E9Zwhere TZ was defined in (1.1), A1 implies that
we can apply the mass transport principle (see [11, 16] for an introduction) to obtain

X X
2.4) E m(x, 0) =E m(0, x).
xezd xezd
P .
Because <7 mM(0, X) =< ds., we obtain
X X
(2.5) E m(x 0)=E m(0, x)<1.
X xezd

P
However a.s. on the event in (2.3), there is a vertexy such that m(x, y) = olndeed, ifl g < r < $, then O cannot be
in a cycle of length two, and item 3 gives that the weights along§ ¢ are decreasing, so Ohas an r-descendant. Furthermore,
for each vertex W of Cg (of which there are infinitely many) a.s. the graph Iy, is equal to " with finitely many directed



edges appended in sequence to the beginning. All of these edges by item 3 have weight > rand so any such W has the
same r-descendant as does 0. Writing Y for this r-descendant, we obtain

X X
for an outcome as above, m(x, y) = m(w, y) =

X w a vertex of C o

Therefore from (2.3) we deduce that
1

X
P forsomey € p m(x, y) =« > 0.

X

P
By A1, we obtainE m(x, 0) = oand this contradicts (2.5). We find then that (2.3) must have been false, and therefore
so was (2.2). This completes the proof of Theorem 1.1.

2.2. Proof of Theorem 1.2

The proof will be split over two subsections. In Section 2.2.1, we derive some basic results about vertex sets and their
boundaries. In Section 2.2.2, we analyze the structure of infinite components in N and give the proof of Theorem 1.2.
To do this, we begin with some simple definitions. If X, y € Z then X and y are site-neighbors if kx — yk = 1(this
is just a redefinition of “nearest-neighbors” in Z2, made to distinguish from neighbors in N ). A set V < Z2 of vertices
is site-connected if for each X, y € V'there is a path (here a sequence of vertices X = X, X, . . . ,nX¥= Y such that X;
and Xj41 are site-neighbors for all i) from X to y remaining in V. A site-component of V' is a maximal site-connected
subset of V. As usual, in addition to the (primal) lattice Z2, B with edge set E? consisting of those edges between

neighboring vertices, we use the dual lattice Z2 7, E? , with vertex set

1
2’

*

22 "=7+

NI =

and edge set E? * consisting of edges between neighbors. Each dual edge €* bisects a unique edge €

2.2.1. Basic topological properties of vertex sets

In this section, we derive some simple properties of vertex sets. These will be used in the main proof in the following
section. In the following definition, the set V' is intended to be V “with its holes filled in,” so its complement should only
have infinite site-components.

Definition 1. Let V < 22

1. The closure of V, written V/, is the union of V with all finite site-components of V€.
2. The dual edge boundary of V, written B(V ), is the subgraph of ~ Z? * E2* induced by the set of dual edges

whose unique bisecting edge {X, yhas x € Vand y & V.
We note some simple properties of the definitions.

Lemma 2.1. Let V € 2. Then V © has only infinite site-components.

. . 7 C . . .- . . 7 C
Proof. Assume for a contradiction that V' ~ had a finite site-component containing a vertexX. Since V' ~ < V* and the

finite site-components of V€ are in V/, X must be in an infinite site-component of//€. Then pick a vertex self-avoiding path
m, startlng from X and remaining in V¢, which has infinitely many vertices. This path 1T must leave the site-component
of V containing X, so it contains a vertex g € VButqg € mc ¥, so gmustbein V| V and therefore is in a finite

site-component Cq of V€. However then IT CCq, giving a contradiction since IT is infinite. O

Next we show that the vertices on the site-boundary of V are actually in V. (Otherwise, they would be in finite holes
in the complement of V.) As a consequence, if V is site-connected, so is V.

Lemma 2.2. If X € Vhas a neighborin V ©, then X € V{

. . . 17 C. . . . o = .
Proof. The neighbor y of X thatisin V ~isnotin V/, and is therefore in an infinite site-component C of V¢ (otherwise

it would be in V). If X were not in V/, then it would be in C, as it is adjacent to an elem@t of this site-component. But
this means X would be in an infinite site-component of V ¢ and therefore would not be in V/, a contradiction. O
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Lemma 2.3. Let V © Z2 be site-connected. Then each vertex in the graph B(V') has degree two. Therefore B(V ) is a
vertex-disjoint union of vertex self-avoiding circuits and vertex self-avoiding doubly-infinite paths. If 'V is also infinite,
then B(V ) contains no vertex self-avoiding circuits.

Proof. Because B(V ) is induced by a set of edges, each vertex has at least degree one. Because edges of B(V' ) separate
V from V C, its vertices must have degree 2 or 4, so we rule out degree 4. Assume for a C({yltradiction that some dual
vertex X has degree 4 in B(V ). Then we can enumerate the (primal) vertices at distance 2/2 of X by X1, . . . 4Xn
clockwise order so that x; € Vif and only if i is odd. Because X1 and X3 are site-neighbors of V' C, Lemma 2.2 implies
that they are in V. We can then choose a vertex self-avoiding pathT from X7 to X3 which remains in V/, and then a plane
curve P which starts at X7 and proceeds as follows. First, P connects the vertices of 1T in order by straight line segments.
At X3, P connects to X1 by a diagonal line segment (going throughX). P is a Jordan curve, and therefore its complement
(in R?) has two components: one bounded (its interior) and one unbounded (its exterior). Proceeding in a straight line
from X3 to X4, we cross P exactly once. Since neither X3 nor X4 is on P, one must be in each component. By symmetry,
let’s say that X> is in the interior. ThenX2 € W and must be in a bounded site-component of V¢, since any infinite vertex
self-avoiding path starting at X must leave the interior of P and therefore touch IT (it cannot touch the interior of the
other segment composing P ). This is a contradiction, since X, € V' C, and V contains the bounded site-components of
V€. We conclude that X must have degree 2 in B(V ).

Now suppose that V is infinite and, for a contradiction, assume that B(V ) contains a vertex self-avoiding circuit.
Again, form a Jordan curve P by proceeding along the circuit, using straight line segments to connect its vertices. Let
XEVandy €V “ be such that the edge {X, yJbisects a dual edge in P . Then X and y are in different components
of the complement of P (the edge {X, ¥ jcrosses P exactly once), so one of them is in the bounded component. First
suppose that it is X; then because V is infinite and connected, there is an infinite vertex self-avoiding pathy started at X
which remains in V. But 1y must then exit the bounded component of the complement of P and cross P to a vertex of

V', which is a contradiction. If instead ¥ is in the bounded component, then by Lemma 2.1, we can choose an infinite

o . N s . . -
vertex self-avoiding path, started at y which remains in V' . By the same reasoning, we obtain another contradiction.
Therefore B(V ) contains no vertex self-avoiding circuit. O

2.2.2. Topology of nearest neighbor components

Our aim is to show that ford = 2if the number of infinite components of N is = 2 then it must be 2. Essentially we will
show that in this case, the two components are both topologically half-planes which can come within distance 1 of each
other, and they may be separated by finite components of N . The first step is to show that if C is an infinite component
of N, then the closure of its vertex set is topologically either a full-plane or half-plane. We do this in the following
proposition.

Proposition 2.1. For any component C of N, write V' (C) for its vertex set and B(C) for B(V (C)). Then under as-
sumption A, a.s., for each infinite component C of N, B(C) is either empty or is a vertex self-avoiding doubly-infinite
path.

Proof. Assume for a contradiction that

B(C) contains at least two distinct vertex self-avoiding 0

(2.6) doubly-infinite paths for some infinite component C of N

We will show that for almost every outcome in this event, there is a vertex with #Cy = oo. This will be a contradiction,
as we have shown in Theorem 1.1 that this has zero probability.

By Lemma 2.3, the two doubly-infinite paths in (2.6) can be assumed to be vertex disjoint. So, for such an outcome, let
C be an infinite component of N and let 11y and 17, be vertex disjoint, vertex self-avoiding doubly-infinite paths contained
in B(C) . Choose a dual edge €y in 111 and enumerate the edges in either direction along nlc as...,®&,,q,...For

n € Zwrite {X,, ){3} for the edge which bisects &,, so that X, € V (C)and Xg € V (C) .Forn = lsince Xn, X_p

are in V (C), there is a vertex self-avoiding path P, in N connecting X, to X—p. Fixing any y € V (Ckuch that some
edge {y, §} bisects an edge of I, we can also find a path 13 in N connecting Xg to Y. See Figure 1.

We will now argue by the Jordan curve theorem that P, must intersect 3. To do this, define the plane curve P, as
follows. It proceeds from X, to X_p, along the edges of N that connect vertices of P, then it connects X_p, to Iy halfway
through the edge {X_p, X, }, then it proceeds along 1y until it meets the edge {X,, X}, and last moves to X, halfway
through this edge. The curve P, is a Jordan curve, and so its complement in R? has a bounded component (the interior)
and an unbounded component (the exterior). We first note that

—____ C

2.7 forn=1,V(C) cextP,.
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FIG 1. Illustration of the argument for Proposition 2.1. The closure V (C) of the component C lies between the two paths 11, &, which are part of the
boundary B(C) . The X;’s are the endpoints of edges dual to those of 11 that lie in V (C), and Pp, is a path in N connecting X to X—p . The path 13
isin N and connects Xg to ¥, an endpoint of an edge dual to one in 2. By the Jordan curve theorem, P must intersect 173 at some vertex Z. Because
this is true for all N, one can argue that some such z has #C, = .

______ C ______ C
Indeed, if U € V (C) , then (by Lemma 2.1) U is in an unbounded site-component of V (C) , and so there is an

infinite vertex self-avoiding pathrT starting from U and remaining in this component. HoweverT cannot touch P, because
it never leaves this component and therefore never comes in contact witlP,, or 1. Therefore U must be in the unbounded
component of the complement of Pp,, and this shows (2.7).

Due to (2.7), we can now argue thatXg is either on P, or in its interior. So suppose that Xg is not on P, ; this means it
is not on Pp,. Then the edge { X, )6} only touches P, at 111, and it only touches it once. Howeverxg is in the exterior of
P, so Xp must be in the interior. By similar reasoning, we can argue that y (the other endpoint of 1T3) is either on P, or
in its exterior. Indeed, if it is not on Pp,, then it is not on P, and then the edge {y, 9} does not touch P, but ends at the
vertex 9 which is in the exterior. Therefore y is also in the exterior. Because Xg is not in the exterior of P,,, and ¥ is not
in the interior, the curve formed by following straight line segments between the vertices of T3 must touch P,. Since T3
doesn’t leave C, it must touch a vertex of Pj,. Therefore we find that for all n, P, shares a vertex with I3, as desired.

Because 13 is finite, there is a Z € & that is in Pp,, for some subsequence (Ng) of integers with ng = o . We claim
that either X,, = Zin Np or X_,, = Zin Np. This is clear if one ofX,, or X_p, equals Z. Otherwise, Z has degree two
on Pp, . Since a.s., all vertices have out-degree one inN p (and therefore so does Z), one of its neighbors on Pp,, , say Wo,
is such that hwg, ziis an edge of Np . Enumerating the subsequent vertices (beyond Wp) of Pp, as Wy, . . ., Weach w;
has out-degree one in Np, so hwy1, Wi is an edge of Np. Thus w, = Z in Np. Since W, = X;, or X_p,, this proves
the claim and furthermore establishes that (2.6) implies

P 3z € Z such that #C, = © > 0.

This is a contradiction and completes the proof. O

Now that each infinite component ofV is topologically a half-space, we must show that the complement cannot contain
more than one other infinite component. This could happen, for example, if three infinite components were separated by
an infinite union of finite components with at least three topological ends, or if three infinite components come within
distance 1 of each other. To rule out these and other possibilities, we will make use of the results of Burton-Keane in [5].
To begin, we make a few definitions, and state a structural lemma which follows from arguments of [5].

Definition 2. Write X for the subset of Z? defined by

x=zz\[ V (C),
C

where the union is over all infinite components of N . Then Z? is the disjoint union of sets of the following three types:
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(a) V (C) for an infinite component C of N,
(b) an infinite site-component of X , and
(c) a finite site-component of X .

Note that because the complement of X contains only infinite site-components, each set of type (b) or (¢) is equal to
its closure. For the next lemma, we say that vertices X and ¥ are *neighbors (or *adjacent) if kKX — yk = 1 We extend
this notion to sets in the usual way.

Lemma 2.4. Under assumption A, a.s., none of the following occur.

1. There is a set of type (b) whose complement has gf least 3 site-components.
2. There is a dual vertex within Euclidean distance 2/2 of three different sets of types (a) or (b).
3. There is a set of type (c) which is *adjacent to at least three different sets of types (a) or (b).

Proof. Item 1 is a direct application of [5, Thm. 2], which states that in stationary site percolation on Z2, a.s., there is
no “ribbon” whose complement contains at least 3 site-components. To apply this result, we define variables (X,),ez
as Xy = Lyex;. The X, form a stationary site percolation, and any infinite site-component of X (a type (b) set) is a
“l-ribbon” (the closure of an infinite 1-cluster). The result follows.

Items 2 and 3 have similar proofs, and follow that of [5, Thm. 1] (see also [10]), which states that in stationary
site percolation on Zz, a.s., no “rock” has at least 3 ribbons as *neighbors. Because the details are the same, we only
sketch the proofs. To any dual vertex V as described in item 2, we associate three infinite vertex self-avoiding site-paths
Vi (V) in different sets of types (a) or (b), starting from vertices within Euclidean distance ~ 2/2 of V. For any such
v € [0, Alonsider the first intersection X; (V) of y; (V) with 3[0, M, and ordering them so that x1(v), X%(Vv), x%(v) are
in counterclockwise order, we say that X (V) is the “central point” associated with V. (It appears that even in the original
argument of [5], a bit more care needs to be taken to define the central point: the X;(Vv) should be chosen as functions of
the intersection of their corresponding (a) or (b) set with [0, r’l) One then uses a Jordan curve argument to prove that
central points corresponding to different V’s are distinct, and therefore there can be at most4nsuch v’s in [0, 7] (In this
part, it is important that for given v, ¥, the starting points of the y; (V9)’s must all lie in the closure of one of the regions
between the y; (v)’s.) However, if the event described in item 2 has positive probability, translation invariance implies that
the expected number of vin [0, ris of order N?, a contradiction for large n.

The argument for item 3 is similar, defining three paths corresponding to each type (c) set as described, paths ¥;, and
corresponding central points. Again, central points associated to distinct such type (c) sets are distinct, and we conclude
as above. O

Given these preparations, we now prove thatN' has at most 2 infinite components.

Proof of Theorem 1.2. We start by defining the*boundary for an infinite componentC of N, using our dual pathB(C) .

Writing D for the event in Proposition 2.1, consider a configuration in D in which N has at least 2 infinite components.

Let C be any one of them, and note thatB(C) is a (nonempty) doubly-infinite, vertex self-avoiding dual path. Enumerate
C

the dual edges of B(C) as ..., 8, &, @, . .,.and write X; for the vertex of V (C)  which is an endpoint of the

edge whose dual is €. The sequence (Xn) is *connected (it is in fact a *path), but it not necessarily site-connected. To
remedy this, we define a doubly-infinite sequence P = P (C) of vertices by following the X;’s, but inserting between any
C

X;j and Xj4+1 which are *neighbors but are not site-neighbors their unique common site-neighbor which is in (C)

(For example, ifx; = (0, Odnd X;j+1 = (1, Lwithg = {(-1/2, 1/2), (1/2, 1I/2m 641 = {(1/2, 1/2), (1/2, 3/2)}
then this neighbor is the vertex (1, 0)In fact, this is the only possible case up to translation, reflection, and rotation by
multiples of 17/2.) Then P is a natural enumeration of the *boundary of V (C) and is clearly site-connected (it is a path
which might not be vertex self-avoiding). For our given C and P, we will consider the different possible sets of types
(a)-(c) which can intersect P .

First, we argue that no infinite component can be a *neighbor to two other sets of type (a) or (b):

dx, y € P = P (G different sets of type (a)
or (b) for some infinite component C of N

(2.8) = 0.

For a contradiction, assume that this probability is positive. We will show that in this case, we can find either a dual
vertex as in item 2 of Lemma 2.4 or a set of type (c) as in item 3 of Lemma 2.4. To do this, consider an outcome in the
intersection of D with the event in (2.8), withC, P, X, Vs described, and write B for the set of type (a) or (b) containing
X. Following P from X to Y, we must exit Bj.



FIG 2. The three possibilities in the argument of case 1 for equation (2.8). In the first, U = Xp for some N and V is as well. In the second, U = Xp
for some N, but V is not, although it is in P . In the last, U € P is not of the form Xp but V is. In all possibilities, the central dual vertex (taken to be
(1/2, 1/2)) satisfies the condition of item 2 of Lemma 2.4.

Case 1. If we enter a different type (a) or (b) set, sayB », then write U for the last point in P of B before entering B >,
and V for the first point of B,. If U = X, for some N, then after translating, rotating, and reflecting, we may assume that
u = (0, ®nd (0, 1) € V (@o thate, = {(—1/2, 1/2), (1/2, 1/2)} € B(@er+1 = {(1/2, 1/2), (3/2, 1/2}en
vV = X%+1 = (1, Odhen the dual vertex (1/2, 1/2)atisfies item 2 of Lemma 2.4 with sets By, By, V (C) (See Figure 2.)
If instead €,+1 = {(1/2, 1/2), (1/2, 3/2¥en v = (1, O} in P but not in the sequence (Xp, ); however, (1/2, 1/2ktill
satisfies item 2 with sets B1, B>, V (C) We cannot have €,4+1 = {(1/2, 1/2), (1/2, —1/29dcause then v = X = U,
but U and V are in different sets of type (a) or (b). The last possibility is that U is not any of the X,’s, in which case after
translating, rotating, and reflecting, we may assume that U = (1, Odnd v = (1, 1yith (0, 1) € V (CHere, again the
vertex (1/2, 1/2katisfies item 2 with the same sets B1, By, V (C)

Case 2. The other possibility is that, after we leave B 1, we enter a set Y of type (c). In this case, B must be of type
(a). If, as we proceed along P, we next re-enter B, we simply wait until we leave B once again. Otherwise, once we
leave Y, we enter another set B> of type (a) which is not B and also not V (C). In this case, the set Y is site-adjacent to
both B and B> but also *adjacent to V (C) (as every vertex of P is *adjacent to V (C)). Therefore Y satisfies item 3
of Lemma 2.4.

In either case, assuming that (2.8) fails implies that at least one of the events described in Lemma 2.4 has positive
probability, a contradiction. Therefore (2.8) holds.

Next, we argue that if any infinite component of N is a *neighbor of another one (by the above, the component can
have at most one such *neighbor), then there are exactly two infinite components of N :

2.9) p Ax € P = P (Cin a set of type (a) for some infinite —0

‘ component C of N and N has at least 3 infinite components
As before, we argue by contradiction and assume that this probability is positive. Choose any outcome in the intersection
of D and this event such that the event in (2.8) does not occur, and pick C, Xas described in (2.9). Note that if V (C9) is
the set of type (a) containing X, then infinitely many vertices of P (in both directions) are in V' (CY). (This implies that
P consists of vertices of V (CY) separated by finite segments of vertices in (c) components.) Indeed, if this were not true,
then in some direction along P, all vertices from some point on would be in X (since they could not be in another type
(a) set due to the event in (2.8) not occurring). But these vertices are site-connected, so they would be part of a set of type
(b), and this would also lead us back to the event in (2.8).

Because the event in (2.9) occurs, we can choose, in addition to the components<C and C? yet another infinite compo-
nent C%%f N . Pick a site-connected path T from C 0Go C and follow it until its first vertex inV (C) U V () (this cannot
be the initial vertex of 1T). By symmetry, we may assume that this vertex isin V (C). Let W be the vertex of T directly
before it. Since w € P(as it is site-adjacent to V' (C)), but not in V (CY), and vertices of P are either in V' (C9) or in type
(c) sets, W must be in a set Y of type (c). Note that then Y is site-adjacent to V' (C), but it is also site-adjacent to V' (),
as we can follow P through Y directly to V (D). Following 1T backward from w until we exit Y, we must enter another
type (a) set, but this set cannot be V (C) or V (C9). We conclude that Y is site-adjacent to 3 sets of type (a); thatis, Y
satisfies the condition of item 3 of Lemma 2.4. Just as in case 1, we see that our assumption that (2.9) fails implies the
event described in item 3 of Lemma 2.4 has positive probability, a contradiction. Therefore (2.9) holds.

Last, we deal with the remaining possibility: that all vertices ofP = P (C)are in one set of type (b), and that this holds
for all infinite components C of N . In this case, we will show that the number of infinite components of N is at most
two:

(2.10) p  allx € P =P (Chreinasetof type (b) for all infinite _ 0
. components C of N and N has at least 3infinite components
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For a contradiction, assume this probability is positive, and consider any outcome in the intersection of D and this event.
Pick infinite components C1, G, G of N and write Py, P, Ps for their corresponding *boundary paths. Then P; is
contained entirely in some set Y; of type (b). In this case, we will show that all Y;’s are equal and that their complement
has at least 3 site-components, as in item 1 of Lemma 2.4.

Choose a site-connected path 17 from C; to C; for some / 6=.jLet W be the vertex directly before entering V ((; ) for
the first time and note that since W is site-adjacent to V (Q ), it must be in P; , and therefore in Y Following 1T backward
from w until it last leaves Y; at some vertex Z, we see that Z must be in V (G) The reason is that otherwise Z must be
in another set of type (a), and this set would have boundary path fully contained in Y; (as it is site-adjacent to Y}), so
to reach C;, we would need to re-enter Y; , contradicting the definition of Z. We find, therefore, that Y} is site-adjacent to
V (G)aswell,andso Y; = Y.

Because Y1 = Y5 = Y3,each of V (G), V (G), V (G) are *adjacent only to Y7, This implies that the sets V V (G) are
contained in different site-components of Y{ (otherwise we could move from one to the other without touchingY1). Thus
Y1 satisfies the condition of item 1 of Lemma 2.4. This means that if we assume that (2.10) fails, then the event described
in item 1 has positive probability, a contradiction. Therefore (2.10) holds. This completes the proof. O

2.3. Proof of Theorem 1.3

Suppose that G = (V, E)is a graph such that E is countable and G = (V, EJs a directed graph with the properties stated
in the theorem: if hx, yi € ken {X, y} € feach x € Vhas out-degree one in G, G has no directed cycles of length at
least three, and for each vertexX € V/ Cy is finite. We define weights w(e)for edges € € Eas follows. Let (U (€)dek be
a collection of i.i.d. uniform [0, ljandom variables and let E be the set of edges {X, y} € Euch that hx, yi € Hfe € E
with € = {x, y#nd hx, yi € Bwrite V (e)for the number of vertices in Cy. Note that V is well-defined: if hx, yiand
hy, xhare both in E, then the graphs Cx and Cy, are the same, so they have the same number of vertices. Our definition of
w(e)is
(

1 .
@11) wie) = Ve e EE
1+ U (e) otherwise.

Note that a.s., the weights w(e)are distinct. Therefore to prove Theorem 1.3, we will show that a.s., the nearest
neighbor graph Np constructed from the weights is equal to G. First suppose that hX, yis an edge of G; we will prove
that it is in Np . To do this, we will show that for z & ywith {Z, x} € Ewe have w({z, x}) > w({X, yFere are two
cases. If {z, x)& E then a.s.

w{z, x})=1+U({z x}) >

({x, y}),

VX, y} )+ U ({x, yp it

since V' ({x, y}) = Alternatively, if {Z, x} € FEhen because X has out-degree one in G, hz, Xi € Eand therefore
V ({z, x}is the number of vertices in C,. We claim that C; is strictly contained in Cy: each vertex of C; is in Cy, but
X & G. Assuming this for the moment, we obtain V ({x, z}) = V ({X, y}) andlso a.s.

1 1 1
V({{x, y})+U({x, EV({Z x}) + I V{{z, x})+U({z x}fd

This implies that a.s. if hx, yi € Ehen hx, yis an edge of Np .

To prove the claim, observe that if W is a vertex of C then it is clearly a vertex of Cx: any directed path from w to Z
can be extended to X by simply appending the edge hz, Xito the end. So we assume for a contradiction that X is a vertex
of C,. Then there is a directed path IT from X to Z in G (which we may assume is vertex self-avoiding). This path cannot
contain an edge from X to Z since hx, ziKZ E so it must first visit some U which is not equal to X or Z. But then appending
the edge hz, xito the end of 1T produces a directed cycle of length at least three in G, a contradiction. We conclude thatx
is not a vertex of C, and therefore the claim holds.

To complete the proof of Theorem 1.3, suppose thathx, y& Ebut {X, y} € [ince X has out-degree one in G, there
is some Z 6= yuch that hx, zi € EAs we saw above, this implies a.s. that hx, Ziis an edge of Np. Since X a.s. has
out-degree at most one in Np (as the weights are distinct), we find that hX, Yicannot be an edge of Np . This shows that
the edges of G and Np are the same, and finishes the proof.

w({x, y}) = ({z, x}).
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2.4. Proof of Corollary 1.1

To prove the corollary, we will build various random directed graphs and use Theorem 1.3 to exhibit them as nearest
neighbor graphs for some choices of weights. Because i.i.d., continuously distributed weights produce nearest neighbor
graphs with all finite components, it suffices to take k = 1 Our underlying graph will be Z¢ for some d = 2and we
will identify any directed graph G with vertex set Z9 with a point in the space {0, 15, where E? is the set {hX, yi :
X, y € 2, kx — yk= 1}of directed edges of the lattice. (We give this space the usual product Borel sigma-algebra.)

Any translation TZ acts on this space just as it did on the edge-weight space Q: for n € {0, 8% we set (TZn)(hx, yi) =
n(hx + z, y + zl)ast, to a directed graph G = Z9, E we naturally associate the point 1 = n(G)

(
r](hx,yi)=1 ifhx, yi € E

0 otherwise.

By Theorem 1.3, to show that there is a measurd® satisfying A such that a.s. the graphN p has, say, propertyP , it suffices

to show that there is a random directed graph G (measure on {0, 1#1 ) which is invariant under all translations TZ such
that a.s., G has property P and the properties stated in the theorem: if hx, yi € Ehen {Xx, y} €% each x € Z has
out-degree one in G, G has no directed cycles of length at least three, and for eachx € Z, C is finite. This is because if
the distribution of G is invariant under translations, then the weights (w(€))defined in (2.11) will be as well, so A1 will
hold, and the weights are all distinct, so A2 will hold as well.

Given these preliminaries, we move to the constructions.

2.4.1. Cased = Zand k = 2

To construct the measure P for the case d = 2and k = 2 we use the graph from [19, Sec. 3]. It is a.s. a union of two
directed trees, each built from coalescing random walks: one tree moves up-right and the other moves down-left, both
trees being dual to each other. Let (Bx)xez2 be a family of i.i.d. Bernoulli (1/2) random variables and define a directed
graph G using these variables as follows. The vertex set of Gg is Z2 and the edge set is

{h2x, 2x bieh2x +,22x + 26 h2x +:e2x +e— ei, h2x +.e+ e, 2x + ¢}
xX:By=1

[l
{h2x, 2x Hieh2x +1€2x + 2€ h2x +.22x + £ qi, h2x +et e, 2x + 28} .
x:B =0

Here €; and &, are the standard basis vectors of R2. (See [19, Figs. 2,3] for illustrations of the structure ofGg.) Although
Gy is not translation invariant, we can remedy this by letting/ be an independent uniform vector on the se{ 0, € ©, @ +
€} and setting G to be the translation of Gg by U. That is, G has vertex set Z2 but edge set

{hx + U,y +Ui: hxsgnedge of Go} .

In [19, p. 1730] it is shown that the distribution of G is invariant (and even ergodic) under lattice translations.

By construction, a.s. each vertex has out-degree one in G and the graph [y obtained by starting with a vertex X and
following each out-edge is a symmetric random walk that, once it reaches a vertex Z, steps either (a) up twice or right
twice if Z - (1, 1i} even or (b) down twice or left twice ifz - (1, 1i} odd. Because all paths of type (a) intersect, as do all
paths of type (b), but paths of type (a) do not intersect those of type (b), it follows that the undirected version of G (the
graph with the same vertex set but edge set equal to  {{X, y} : hx,iyhn edge of G}) has exactly two components a.s.
(These are the two directed trees mentioned above.) In [19, p. 1730] it is shown that “for any X the subtree for which X
is the root is a.s. finite.” In our notation, this means that for each X € Z, the number of vertices in Cy is finite. Because
this G a.s. satisfies the conditions of Theorem 1.3, is invariant under translations, and its undirected version has two
components, this completes the case d = 2ind kK = 2

Remark 3. In the language of the proof of Theorem 1.2, the above example exhibits the lattice Z2 as a union of two
disjoint type-(a) sets, V7 and V5, corresponding to the up-right tree and the down-left tree. The dual edge boundaries
B(V1) and B(V3) coincide and, furthermore, each vertex of Z?2 is an endpoint of an edge dual to one on this boundary.
One can modify this example to produce a model consisting of two type-(a) sets separated by type-(c) sets as follows. For
any Z such that all vertices X with hx, Zian edge of G satisfy #Cy = 1 we remove the out-edge of Z from G and add a
new out-edge from Z to any such X (choosing one in a deterministic manner). The resulting directed graph is then seen to
be a nearest neighbor graph for weights satisfying assumption A, and every Z listed above becomes part of a type-(c) set
separating the two type-(a) sets.
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FIG 3. Illustration of the dyadic construction of ng for d = 2restricted to the box C3 of side-length 8 = 2. In each block of side-length 2, arrows point
down from the top level, and to the left from the lower-right vertex. In each block of side-length 4, we repeat this construction, viewing the side-length
2 blocks as vertices: the top-level blocks point down and the lower-right block points left. In blocks of side-length 8 (the whole figure), the top-level
side-length 4 blocks point down and the lower-right one points left.

2.4.2. Cased = Jimdk = »

To prove item 2 in the case d = 3and K = o we use a layered construction. We produce a translation-invariant random
graph G with vertex set Z9 which satisfies the conditions of Theorem 1.3 and whose undirected version has infinitely
many infinite components. We do this by induction, so suppose there is such a random graphGy for a given dimension d
with at least two infinite components (by the above argument, we know this is true ford = 2, we will show one exists in
dimension d + Iwith infinitely many infinite components. Write My for the (random) point in {0, 19d corresponding to

Gy in d-dimensions and define an element ) € {0, qdjl by

(
0 (hx, yiy =B (OB, W) i Tax) 6=dty)
a 0 otherwise.

P
Here My : 2271 - Z% s the projection My(X) = :-j=1 (x - @g. If G is the graph corresponding ton, then the intersection

of G with each hyperplane {X - @+1 = n}(for N € Zis a copy of G, and there are no edges in G connecting these
hyperplanes. Therefore the distribution of G is invariant under translations. Furthermore, each X € Z*1 has out-degree
one, it has no directed cycles of length at least three, and each Cy is finite. Last, since the undirected version of Gg has
multiple infinite components, so does the undirected version of G (in fact it has infinitely many). This proves the case
d=3ndk = =

2.4.3. Cased = Zandk =1
For the case d = 2and k = 1 we give a dyadic construction. Define the orthant O = {x € Z: x - @= Ofor all j}. For
any nonzero X € Qlet

k(x) =mink=1:xReZ .
Because x/2KkX¥)-1 € Z put x/2k¥) & Z at least one coordinate ofx/25X)~1 is odd. Leti(x) be the largest such index.
(For example, if x = (4, 8, 1kn k(x) = land i(x) = 3and if x = (0, 8, 1fhkn k(x) = 4and i(x) = 2) Now define
o € {0, T} by
o hx, x —j& i = lfor all nonzero x € O,

and rp (hx, yi) = @r all other directed edges hx, yiWrite Gg for the directed graph corresponding to . See Figure 3.
In Gy, the vertex 0 has out-degree 0, as does every vertex that is not in O. Each non-zero x € Ohas out-degree one.
Therefore the directed subgraph [ of Gg induced by the vertices y such that X = yis a directed path. Starting from any
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X € Oand moving along rg, the vertices are obtained from X as follows. We decrement the largest odd coordinate of X
by 1, then the next largest odd coordinate by 1, and so on, until all coordinates are even. Then we decrement the largest
coordinate that is not divisible by 4 repeatedly until it becomes divisible by 4, then the next largest coordinate that is not
divisible by 4, and so on, until all coordinates are divisible by 4. We then iterate the steps with 8 in place of 4, then 16,
and all powers of 2, until we reach the origin. We observe that in this procedure,

(2.12) after all coordinates are divisible by 2%, at most one is not at any time.

For any k = 1 O is a disjoint union of 2%_boxes” of the form 2z + G, where C, = {0, .. K2 1Fandz€ O
Here,

(2.13) ifx €Bz 4+ G thenz= (x25)-q ,...(x/25) ¢
Note thatfork = land z € O
(2.14) if X € 9z + G then I_S touches 2z within d steps without leaving Xz + Q.

This follows from the above description of I'2: as we traverse I'2, we start at X and decrement coordinates in the order
described above until all coordinates are divisible by 2€.
Before we translate and average to build a measure, we note the following properties of Gg:

(A) If hx, yis an edge of Gg, then {X, Y} €%This is clear by the construction.

(B) Each x € Qthat is nonzero has out-degree one in Gg. This was stated above.

(C) Gp has no directed cycles. This is because each directed edge points in the direction of decreasing i-th coordinate
for some i.

(D) If x € Qisina 2-box 28z + G for z € Qand k = 1and has at least two coordinates which are not multiples of
2%, then C2 (the subgraph of Go induced by y such that y = Xin Gg) contains no vertices outside of 2¢Z + G. To
prove this, suppose that y is a vertex of C2. If y is in a different 2-box from X, say 2¢z°+ G for zZ’& z then by
(2.14), traversing FS leads us to 2€z% without leaving 229+ G (in particular not touching X). Because of (2.12)
and the assumed properties of X, FS never touches X.

(E) For k = 1if X, yare elements of the same K-box, then while traversing I_S starting from X, we intersect FS within
dx steps. Indeed, we note that such X and y can be written for some Z € Qas

x=23z+X y=73z+ Jtorx’ YE G.
So by (2.14), after at most dx steps on rg, we reach 2z (and similarly for rg).

The next step is to define a sequence of variables (Z,)p=1 such that Z, is uniformon {0, ...7 2 1F, and set

N = T#" 1y to be the translation of ry by Z,. Because the 1, form a tight sequence (the space {0, 171 is compact),
there is a subsequence (n;) such that r,, converges in distribution to some 1. (In fact, a subsequence is not necessary.)
Letting G be the (random) directed graph corresponding to 1, it is standard that G is invariant under translations. We are
then left to prove that a.s., G satisfies the conditions of Theorem 1.3, and that a.s., the undirected version of G has only
one component.

To show the desippd properties of G, we stargy with item 1 of Theorem 1.3, and this is the most obvious. For any
X, Yy €% theevent T € {0, ﬁ: T (hx, yi) = 1s a cylinder event, so its indicator is a (bounded) continuous function.
Therefore P(n(hx, yi) = 1) = limM. P(ny, (hx, yi) = 1)If X and y are not neighbors (that is, kx — yk > 1), this
probability is zero by item (A) above. This means G satisfies item 1 of Theorem 1.3 a.s.

For item 2, note that the event that the origin has out-degree one is a cylinder event. Again this implies that

P(O has out-degree one in G) = lim P(Z,, has out-degree one in Gp).

j=00

By item (B), the right side equals limi-. (1 — 1/2") = 1By translation invariance, we conclude item 2. By a similar
argument, we can show item 3: a.s. G has no directed cycles of length at least 3.  (In fact, it has no directed cycles.)
Letting Cbe a deterministic (finite) directed cycle, the event that all directed edges inC are present in the graph (the event
{1 : T (hx, yi) ot all edges hx, yin C} is again a cylinder event. By item (C) above, the probability that ) is in this
event is zero. Taking a union over all finite cycles shows item 3.
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We now show item 4: a.s. for each x € Z, the graph Cy is finite. By translation invariance, it suffices to consider
X = OWriting #C for the number of vertices in Cg, note that because { #Cy > A }is a cylinder event, we have

P(#Co> A) = limP #C2 > A .
=0 i
For A = 2 and k = blog Ac, write Z,, for the unique point of O such that Z,, € Zz,,,. + (. Then by item (D),

limP #CZO,,, >A =IlimP CZn, contains a vertex outside 2an,. + G

= =0

< lim P at most one coordinate of Z,, is not divisible by 2¢

|
= z—dk + dz—k(d—l)(l _ zk)

d+1
<
= 2k(d-1)

2-Yd + 1)
s —— -
AT
Letting A = o, we obtain #Cp < o a.s. and this proves item 4.

Finally we prove that the undirected version of G has one infinite component a.s. For X € Z and an integer A > Qlet
E«x = Ex(A) be the event that there are directed paths Mg in g starting from O and 11 in [ starting from X, both with
A many edges, which intersect. Note that this event is defined even when some vertices have out-degree greater than one,
but in our graphs [ and [y are directed paths. (As usual, Iy is the subgraph induced by the vertices y such that X = y.)
Because E x is also a cylinder event,

(2.15) P(n € &) =;Em P(mn, € E).

The event on the right is thatr%n_ and r%n_ +x (recall these are the paths in the graphGo) both have at leastA many steps,
and, following either from its sta/rting poin/t, we intersect the other within A many steps. Note that if every coordinate of
Zp, is atleast A + kxk , then both paths will have at least A many steps. Furthermore, if both of these points are in the
same 2-box 2Xz,, + G, then by item (E), the paths will intersect withind steps. Therefore if we putk = blog{A/d)c
(for A = 24l we see that if Z,, and Z,, + Xare in the same 2%-box, then rg andlY ., willintersect within A many
steps. This means the right side in (2.15) is at least I I

,|_!Ln P Z ,, and Z,, + xare in the same 2X-box and have all coordinates = A

2.16) > jim 1 -dA+kxk)

. > — P Z,, and Zp,, + Xare in different 2-boxes
- i
If Z,, and Z,, + xare in different 2¢-boxes, then by (2.13),

b(Z,,/2%) - ac, ..., bf2¥) - @c & b((Zn, + x)/2) - @ac, ..., bZ x)/Z) - ec .

The probability of this is at most 2dkxk; /2. Putting this in (2.16), and then combining with (2.15), we find

. dA + kxk) 2dkxk 4cPkxk,
= - - =1 —-—"-°
€8 = im 1 -SASE -SGE =1 S5
Recalling the definition of E x, if we take A = o, we see that a.s. both g and [ are infinite and intersect. Since this is
true for all X, a.s. the undirected version of G has one infinite component. This completes the proof of the cased = 2ind

k=1

2.4.4. Cased = Zindk € [2, «)

We have seen in Section 2.4.2 that when d = 3,it is possible to construct nearest-neighbor graphs whose undirected
versions have infinitely many infinite components, contrary to the situation whend = 2This could lead one to ask about
the possibility of some arbitrary finite number K = 2of components. Fix some such integer K € [2, cofor the remainder
of this section. We will explicitly construct a translation-invariant measure P such that, a.s., N has exactly K infinite
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components. We do this by describing how to generate a translation-invariant random directed graph G which satisfies
the hypotheses of Theorem 1.3 and whose unoriented version has exactly K infinite components. We write G = (Z,B):

we construct the (directed) edge set E” in stages, writing E-= B4 y - - - gk+1),
Recall the nearest-neighbor measure constructed in Section 2.4.3. This was a translation-invariant nearest-neighbor
model with the property that, a.s. N has exactly one infinite component. LetG™), . . . , @ denote k independent samples

from this measure. We begin by using GV to define EX1). Given an edge {X, x + & of EY, we include in E{%) an
appropriate orientation of each of the edges{4kx, 4kx +Je {4kx +,ebkx + 2B ..., {4kx + (4k 7 ARéEx +; ¥},
exactly one orientation of each of these edges will be chosen to appear inE{}). Which orientations of each of these edges
appears in E{1) depends on whether a) hx, X + ;& is an edge of G1), b)hx + g xi is an edge of G, or ¢) neither
hx, x +;énor hx + g xiis an edge of G™*) (note that, by the construction of G, these are a.s. the only possibilities).

« In case a), the edges hdkx + jedkx + (* + 1JeE BV foreach 0 < ' < 4k — (hnd the other orientation is
omitted: h4kx + (* + 1)dkx + ;eEED).

* Case b) is identical but reflected: each edge h4kx + (* + })&kx + ;€€EE foreach 0 = ' =< 4k = dhd the
other orientation is again omitted.

 Lastly, in case c), we orient edges toward the closer of 4kx and 4k(x + @): the edges h4kx + g 4kxi,
hdkx + 2e4kx + & ...,hdkx + 2kedkx + (2k — L)Ye= E1D) | and also hdkx + (2k + 1)etkx + (2k +

2)gi, . .., hdkx + (4k =, Bie(x + & €E'V, with none of the reversed orientations of these edges appearing
in A1),

We can think of this construction as in a sense “stretching out the lattice Z9” by a factor 4k; each edge of the lattice is
turned into a segment of 4kedges. The above definition guarantees that these segments are traversed by an oriented path
in E{1) exactly when the corresponding “un-stretched” edges of E¢ appear in G'1).

Let V(1) denote the set of endpoints of the edges considered above — in other words,

d>»

VO = fakx + jex€Z,0< "<=4k-1,1<i=<d}.

We can consider E41) as inducing a random directed graph with vertex set V1), We note several properties of this graph
which follow directly from the definition and from properties of G1). First,

2.17) a.s.,eachy € W) has out-degree one in E“(l);

Next, for each X € Z,

(2.18) #{y € W :y - 4kxby a path in BV} < 8kd#{z €Zz - xby apath in GV},
From (2.18), we immediately see that

(2.19) as., foreachy € W, #{z€ P :z- ybyapathin FV} < w,

No edge of BV, j = 2 will be incident to any vertex of V1), so the above properties will be preserved throughout
the remainder of the construction. Statements (2.17) and (2.19) (and their analogues for the endpoints of edges in EY,
J = 2) will guarantee that the graph G satisfies the hypotheses of Theorem 1.3 and hence can be represented as a nearest
neighbor graph.

Let E( denote the set of undirected versions of edges in E41); a final important property of the above is that

(VD), EM)) as. has exactly one infinite component.

This is again easy to see from the definition. Indeed, the construction above preserves the component structure of vertices
of the form 4kXx: there is a path of edges of E M) from 4kx to 4kx if and only if there is a path of (undirected versions
of) edges of GV from X1 to X7, and other vertices of V1) can only connect up via vertices of the form 4kx.

The construction of E4?), ., .[E{K) proceeds analogously, but on shifted sublattices. The vertex set V(2 = V(1) +
(4, 4, ..., Bdges are included in £4?) via an analogous version of the above procedure, but using the realization G()
and with the entire construction shifted by (4, . . . ,;4)e use the status of edges of the form hx, X +;€to determine the
status of directed versions of edges of the form {4kx + (4, 4, ..., 4),¥4Ke + (4, 4, ..., 4) + (| HTb)eonstruct
E‘(3), we proceed analogously but with ve) =yl 4 (8, 8, ...,a8) soon. A vertexX € W) has the property that

(2.20) x-e=4( — 1) mod 4k



Nearest neighbor graphs 17

for at least d — Jalues of i; hence, VY n VK = @yhen j & k In other words, we have constructedk “noninteracting”
and independent directed graphs on distinct sublattices of Z9, each of which obeys the properties (2.17) and (2.18), and
whose undirected version a.s. has exactly one infinite component.

To complete the construction, we must choose E4K*1) in a way which guarantees the hypotheses of Theorem 1.3 are
satisfied. Once this is done, we will have constructed a random graph which is realizable as a nearest-neighbor graph,
though (as in the construction in Section 2.4.3) this nearest-neighbor model will not be translation-invariant. ~ To finish
the construction and recover translation invariance, we conclude by shifting the entire graph by an independent random
integer vector in the cube [0, 4k — 1)

It remains to choose EXK*1) Suppose we chose E{K*1) = @or in other words had the (oriented) edge set of G be
EMy - - - B  Then the hypotheses of Theorem 1.3 would not be satisfied: the sa Kt .= A (VD y - .. y§)) is
nonempty, and each vertex of V k*1) would have both out- and in-degree zero under this oriented edge set. We complete
the construction by choosing E{¥*1) in a way such that

o Each vertex of V (K*1) has out-degree one in (V k+1), ftk+1)).
« No edge of E4k*1) connects a vertex of V K1) to a vertex of Z7| V &+ (or vice-versa);
« The undirected version E k*1) of E{k*1) has components of *® diameter no larger than 4k

These properties guarantee that the directed graph(V (k*1), E{k*1)) a0ain “does not interact with” the graphs(V ), E4))
for i < Kk and that the graph G satisfies the hypotheses of Theorem 1.3. Moreover, since there are no infinite components
in (V&+1) pk+1)) ‘the graph G has exactly K infinite components.

We choose the edges of E*K*1) to have both endpoints in a common cube of the form 4kx + [—2k, 2%) this
will guarantee the diameter condition above holds. To do this, for each x € z , consider the site-components of
Ry := 4kx + [=2k, 2R)\ (VD) u ... u ). For each site-component C, choose a deterministic spanning tree of
the vertices of C oriented toward some deterministic root, then insert a single additional oriented edge from this root
toward one of its neighbors (note that this choice can be done in a non-random way, identically for eaclx; all of the R x’s
are translates of one another).

This construction guarantees that the above bulleted properties hold: the latter two are obvious, and the first holds by
construction as long as each site-component C has at least two vertices. To see why each site-component has at least two
vertices, consider a vertex ¥ € Ry, and let C be the corresponding site component of y. By symmetry, we may assume
y - @= QIfy + @€ Cthen we are done. Otherwise, ify + €& Cthen eitheri)y + €& [—2k, 2kpri)y + e€E W
for some 1 < j < klIn case i), we have y - @ = 2k and then (y — @) - @ = 2k — Iwhence ¥ — € cannot be in V(™
forany 1 < m < Mncaseii), y — @ € [—2k, 2%}ince y - € = Q Moreover,y — @ & W) since otherwise we would
also have y € W) | Lastly, y — & cannot be in V™ for any m 6 j, because then V) and V™ would be at Euclidean
distance two from each other. We conclude that in either case, ¥ — € is also an element of y’s site component C. Thus,
the site components of Ry are not singletons, and so the first bulleted property above holds.
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