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Abstract

This paper studies contact processes on general countable groups. It is shown that any
such contact process has a well-defined exponential growth rate, and this quantity is used
to study the process. In particular, it is proved that on any nonamenable group, the
critical contact process dies out.
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1 Introduction and main results

1.1 Introduction

This paper studies contact processes whose underlying lattice is a general countable group.
There exists a small body of literature about contact processes on general lattices, but several
basic questions have been answered only on specific lattices. In particular, a lot is known
about the process on the d-dimensional integer lattice Z¢, and on regular trees. (See [Lig99]
as a general reference for contact processes on Z<, trees, and other lattices.)

It turns out that the contact process on regular trees behaves quite differently from the
contact process on Z%. For the process on Z2, it is known that there is a critical infection
rate Ac such that for A < A., the process dies out, while for A > \;, the process survives
with positive probability, and complete convergence holds. On the other hand, on trees,
there are two critical values A < A, such that in the intermediate regime A\, < A < \., the
process survives, but complete convergence does not hold. The situation is quite similar to
the situation for (unoriented) percolation on general transitive lattices, where it is known
that one has uniqueness of the infinite cluster whenever the lattice is amenable, while it is
conjectured (and proved in several special cases) that on any nonamenable lattice there exists
an intermediate parameter regime where there are infinitely many infinite clusters.

While a lot is known nowadays about percolation on general transitive graphs, the same
cannot be said for the contact process. In particular, it is not known what is the essential
difference between Z2 and trees that causes the observed difference in behavior on these
lattices. A natural guess is that the essential feature is amenability (Z¢ being amenable, while
trees are not). However, the results in the present paper may cast some doubt on this.

In the present paper, we study contact processes on general countable groups by means
of their exponential growth rate. A simple subadditivity argument shows that the expected
number of infected sites of a contact process on a transitive lattice, started with finitely many
infected sites, grows at a well-defined exponential rate. On Z¢, it is known that this exponential
growth rate is negative for A < \. [Lig99, Thm 2.48], and zero for any A > A.. Indeed, it is easy
to see (and prove) that on Z¢ there is simply not enough space for a contact process to grow
exponentially fast (with positive exponent). On the other hand, one of our main results in this
paper will be that if a contact process survives on a nonamenable group, then its exponential
growth rate must be strictly positive. Intuition says that a contact process that survives with
a positive exponential growth rate behaves very much like a perturbed branching process. On
the other hand, contact processes that survive but have a zero exponential growth rate are
different.

We do not know if (non)amenability is the essential feature here. It is known that there
exist exponentially growing groups that are amenable. (A well-known example is the lamp-
lighter group). Although we do not prove it here, it seems plausible that a contact process on
such a group may have a positive exponential growth rate. Thus, contact processes on such
amenable groups might in some respects show behavior that is more similar to processes on
trees than on Z%.

Part of the present work appeared before as Chapter 4 of the author’s habilitation thesis
[Swa07]. In particular, Proposition 4.3 below is Theorem 4.3 (a) in [Swa07].



1.2 Set-up

We will study contact processes whose underlying lattice is a general countable groups. From
the point of view of studying general transitive lattices, this is not quite as general as one
might wish; in particular, such lattices are always unimodular. Assuming that the lattice is a
group will simplify our proofs, however, so as a first step it seems reasonable.

Our set-up is as follows. We let A be a finite or countably infinite group, which we refer
to as the lattice, with group action (i,7) — 4j and unit element 0, also referred to as the
origin. Each site i € A can be in one of two states: healthy or infected. Infected sites become
healthy with recovery rate § > 0. An infected site ¢ infects another site j with infection rate
a(i,7) > 0. We assume that the infection rates are invariant with respect to the left action of
the group and summable:

() a(i,j) = a(ki, kj) (i,j,k € A),
(ii) la|:=>_a(0,) < oo, (1.1)

7
Here we adopt the convention that sums over i, , k always run over A, unless stated otherwise.
Note that we do not assume that a(i,j) = a(j,i), i.e., our contact processes are in general
asymmetric.

Let n; be the set of all infected sites at time ¢ > 0. Then 7 = (1:)r>0 is a Markov process
in the space P(A) := {A : A C A} of all subsets of A, called the contact process on A with
infection rates a = (a(i,j))ijen and recovery rate 9, or shortly the (A, a,d)-contact process.
We equip P(A) = {0, 1}* with the product topology and the associated Borel-o-field B(P(A)),
and let Pg,(A) := {A C A : |A] < oo} denote the subspace of finite subsets of A. Under the
assumptions (1.1), n is a well-defined Feller process with cadlag sample paths in the compact
state space P(A), and 1y € Pgn(A) implies 1, € Pgn(A) for all ¢t > 0 a.s.

Note that we have not assumed any additional structure on A, except for the group struc-
ture. In particular, we have not assumed any sort of ‘nearest neighbor’ structure. This may
be obtained in the following special case. Assume that A is finitely generated and that A is
a finite, symmetric (with respect to taking inverses), generating set for A. Then the (left)
Cayley graph G = G(A, A) associated with A and A is the graph with vertex set V(G) := A
and edges £(G) := {{i,j} : i"'j € A}. Examples of Cayley graphs are Z¢ and regular
trees. (In the case of trees, there are several possible choices for the group structure.) Setting
a(i, j) := Alg-1jeay, with A > 0, and choosing ¢ > 0, then defines a nearest-neighbor contact
process on the Cayley graph G(A, A). In this case, A is simply referred to as ‘the’ infection
rate. If § > 0, then by rescaling time we may set 6 = 1, so it is customary to assume that
d=1. If § =0, then 7 is a special case of first-passage percolation (see [Kes86]).

Returning to our more general set-up, we make the following observation, which is the
basis of our analysis. Below, we use the notation 17;4 to denote the (A, a,d)-contact process
started at time zero in 7764 = A, evaluated at time t > 0.

Lemma 1.1 (Exponential growth rate) Let n be a (A, a,d)-contact process. Then there
exists a constant r = r(A,a,d) € [—0,|a| — 0] such that

lim FlogE[lnf|] = (0 # A€ P(4)). (1.2)
We call r = r(A,a,6) the exponential growth rate of the (A,a,d)-contact process. We note

that r has been defined before in the specific context of nearest-neighbor processes on regular
trees. Indeed, r = log ¢(1), where ¢(p) is the function defined in [Lig99, formula (1.4.23)].



1.3 The exponential growth rate

In this section, we investigate the exponential growth rate r(A, a, §) of a contact process defined
in Lemma 1.1.

We start by recalling a few basic facts and definitions concering groups. As before, let A be
a finite or countably infinite group. For i € A and A, B C A weput AB:={ij:i € A, j € B},
iA = {i}A, Ai = A{i}, A7V = {i7! i € A}, AY .= {0}, A" := AA™ ! (n > 1), and
A7 = (A7) = (A") 7L, We write AA B := (A\B) U (B\A) for the symmetric difference of
A and B and let |A| denote the cardinality of A.

By definition, we say that A is amenable if

For every finite nonempty A C A and € > 0, there exists a finite

nonempty A C A such that |(AA) A A| < ¢|A]. (13)

If A is finitely generated, then it suffices to check (1.3) for one finite symmetric generating set
A. In this case, (AA) A A is the set of all ¢ € A for which there exists a j € A such that ¢
and j are connected by an edge in the Cayley graph G(A, A). Thus, we may describe (1.3)
by saying that it is possible to find nonempty sets A whose surface is small compared to their
volume. For example, Z¢ is amenable, but regular trees are not.

If A is a finitely generated group and A is a finite symmetric generating set, then we let
|i| denote the usual graph distance of i to the origin in the Cayley graph G(A, A), i.e., |i] :=
min{n : ¢ € A"}. The norm |- | depends on the choice of A, but any two norms associated with
different finite symmetric generating sets are equivalent. It follows from subadditivity that
the limit limy, oo 2|{i € A : |i| < n}| exists; one says that the group A has exponential (resp.
subexponential) growth if this limit is positive (resp. zero). Note that since norms associated
with different finite symmetric generating sets are equivalent, having (sub)exponential growth
is a property of the group A only and does not depend on the choice of A.

Subexponential growth implies amenabilty, but the converse is not true: as already men-
tioned, the lamplighter group is an amenable group with exponential growth. See [MW89,
Section 5| for general facts about amenability and subexponential growth, and [LPP96] for a
nice exposition of the lamplighter group.

We also need a few definitions concerning contact processes. If a = (a(i,j))ijen are
infection rates satisfying (1.1), then we define reversed infection rates al by a'(i, §) := a(j,1)
(1,7 € A). We say that the (A, a,d)-contact process survives if

Pl #0 vt >0] >0 (1.4)

for some, and hence for all ) # A € Pg,(A). Using the standard coupling, it is easy to see that
if § < 0" and the (A, a,d’)-contact process survives, then the (A, a, d)-contact process survives.
We let

e = 0c(N,a) :=sup {6 > 0: the (A,a,0d)-contact process survives} (1.5)

denote the critical recovery rate. By comparison with a critical branching process, it is not
hard to see that d. < |a|. If A is finitely generated and the infection rates a are irreducible,
then one may use comparison with a one-dimensional nearest-neighbor contact process to show
that 0 < d. (see [Swa07, Lemma 4.18]).

Here, we say that infection rates a on A are irreducible if

J@ua™)" =A where A:= {i € A:a(0,4) > 0}. (1.6)

n>0



At some point, we will need an assumption that is a bit stronger than this. More precisely,
we will occasionally use the following assumption:

U 4aram= |J A 7A™=A, where A:={i € A:a(0,i) > 0}. (1.7)

n>0, m>0 n>0, m>0

Note that this says that for any two sites i, j there exists a site k£ from which both ¢ and j can
be infected, and a site k' that can be infected both from 7 and from j.
With these definitions, we are ready to formulate our main result.

Theorem 1.2 (Properties of the exponential growth rate) Let A be a finite or countably
infinite group, let a = (a(i,j))ijen be infection rates satisfying (1.1), and 6 > 0. Let r =
r(A, a,d) be the exponential growth rate of the (A, a,d)-contact process, defined in (1.2). Then:

(a) r(A,a,d) =7r(A, aT,é)

(b) The function § — r(A,a,d) is nonincreasing and Lipschitz continuous on [0, 00), with
Lipschitz constant 1.

(c) If the (A, a,d)-contact process survives, then r > 0.
(d) Ifr >0, then the (A, a,d)-contact process survives.

(e) If A is finitely generated and has subexponential growth, and the infection rates satisfy
S a(0,3)efll < oo for some & > 0, then r < 0.

(f) If A is nonamenable, the (A, a,d)-contact process survives, and the infection rates satisfy
the irreducibility condition (1.7), then r > 0.

Parts (a), (b), and (c) of this theorem are easy. Part (d) follows from a variance calculation,
while (e) is proved by some simple large deviation estimates. The proof of part (f) is rather
involved. Basically, the idea is as follows. If the exponential growth rate of a contact process
is zero, then this means that for the process started with one infected site, a ‘typical’ infected
site at a ‘typical’ late time produces no net offspring, i.e., the mean number of sites it infects
per unit of time is just enough to balance the probability that the site itself recovers. We prove
that this implies that the local configuration as seen from this ‘typical’ site is distributed as
the upper invariant measure, assuming that the latter is nontrivial. If A is nonamenable, this
leads to a contradiction, since for any finite collection of particles on a nonamenable lattice,
a positive fraction of the particles must lie on the ‘outer boundary’ of the collection, hence
must see something different from the upper invariant measure.
Parts (b), (d), and (f) of Theorem 1.2 yield the following corollary.

Corollary 1.3 (The critical contact process on a nonamenable lattice dies out)
If A is nonamenable and the infection rates satisfy the irreducibility condition (1.7), then
de = 0c(A,a) > 0 and the (A, a,dc)-contact process dies out.

For nearest-neighbor contact processes on regular trees, this result is known, see [Lig99, Propo-
sition 1.4.39].



1.4 The process seen from a typical site

There is an intimate relation between the survival probability of a contact process and its
upper invariant law. Similarly, there is a relation between the exponential growth rate and
certain infinite measures on the space of nonempty subsets of A, which we explain now.

Let P4(A) := {A C A: A # 0} denote the set of all nonempty subsets of A. Note that
since P4 (A) is a locally compact space in the induced topology from P(A). We say that a
measure g on P(A) or Py (A) is (spatially) homogeneous if o T, = p for all i € A, where
T; : P(A) — P(A) is defined as T;(A) := i¢A. We say that a measure p on P(A) is an
eigenmeasure of the (A, a,d)-contact process if u is nonzero and there exists a constant A\ € R
such that

[uaapt e = (k2 o0) (1.8)

We call A the associated eigenvalue. As a motivation for this terminology, we observe that
if G is the generator of the (A, a,d)-contact process, then formally G*u = Au. Note that if
A =0, then p is an invariant measure (though not necessarily a probability measure) for the
(A, a, 0)-contact process.

Proposition 1.4 (Exponential growth rate and eigenmeasures) For each (A, a,d)-con-
tact process, the set

E(N,a,0) = {)\ € R : there exists a homogeneous, locally finite eigenmeasure (1.9)
of the (A, a,d)-contact process with eigenvalue )\} .

is a nonempty compact subset of R, and r(A,a,0) = maxE(A, a,d).

In particular, Proposition 1.4 implies that each (A, a,d)-contact process has a homogeneous,
locally finite eigenmeasure with eigenvalue (A, a,d). Although I cannot prove this, I conjec-
ture that this eigenmeasure is always unique and the long-time limit of the (suitably rescaled)
law of the process started with one infected site, distributed according to counting measure
on A. If we condition such an eigenmeasure on the origin being infected, then we can view the
resulting probability measure as describing the contact process as seen from a typical infected
site, at late times. (See Corollary 3.4 and Lemma 4.2 below.)

Recall that the upper invariant measure 7 of a contact process is the long-time limit law
of the process started with all sites infected. It follows from duality that the upper invariant
measure of the (A, a, d)-contact process is nontrivial (i.e., gives zero probability to the empty
set) if and only if the (A,af,d)-contact process survives. The next result is an important
ingredient in the proof of Theorem 1.2 (f).

Theorem 1.5 (Eigenmeasures with eigenvalue zero) Assume that the infection rates
satisfy the irreducibility condition (1.7). If the upper invariant measure U of the (A, a,d)-
contact process is nontrivial, then any homogeneous, locally finite eigenmeasure p with eigen-
value zero satisfies p = cv for some ¢ > 0.

We prove Theorem 1.5 by extending well-known techniques for showing that 7 is the only
nontrivial homogeneous invariant probability measure of a contact process.



1.5 Discussion, open problems, and outline

The work in this paper started with the question whether it is possible to prove something like
‘uniqueness of the infinite cluster’ in the context of oriented percolation or the (very similar)
graphical representation of the contact process. This question is still very much open. See
Grimmett and Hiemer [GH02] for a weak statement that is proved only on Z? and Wu and
Zhang [WZ06, Thm 1.4] or [Swa07, Lemma 4.5] for a stronger statement that is proved only
in the nearest-neighbor, one-dimensional case.

Whether the methods in the present paper can shed some light on this question I do not
know. I have tried to prove the weak statement of Grimmett and Hiemer assuming (only)
subexponential growth, but ran into the problem that I would need to replace a size-biased
law by a law conditioned on survival, which I do not know how to do (see [Swa07, Prop 4.4]).

In fact, although this is not obvious from the presentation above, size-biased laws and
Campbell measures, well-known objects from branching theory, are closely related to the
eigenmeasures introduced above. (For this connection, see Section 4.3 below.) An interesting
feature of the (potentially infinite) eigenmeasures is that they allow one to use some of the
simplifications that come from spatial homogeneity while studying processes started in finite
initial states.

There are lots of open problems concerning contact processes on general transitive lattices,
so we mention just a few.

1. Prove that the (A, a,d)-contact process has a unique homogeneous, locally finite eigen-
measure with eigenvalue r(A, a, ¢), which is the long-time limit law of the process started
with one infected site distributed according to counting measure on A.

2. Prove that %T’(A, a,8) <0on {6:7(A,a,d) # 0}. Prove the same statement for all ¢ if
A is nonamenable. Adapt the proof of [Lig99, Thm 2.48], which says that r(A,a,d) <0
for all § > d., to general lattices.

3. Prove that d. > 0 for some (A, a,d)-contact process on a group A that is not finitely
generated, e.g. the hierarchical group.

4. Study contact processes on transitive lattices A that are not groups. In this context, if
A is not unimodular, it is possible that a (A, a,d)-contact process survives but its dual
(A, al, 6)-contact process dies out. It is an open problem to prove this cannot happen in
the unimodular case.

5. Prove some version of uniqueness of the infinite cluster assuming that the exponential
growth rate is zero.

The outline of the rest of the paper is as follows. In Section 2, we introduce some basic tools,
such as the graphical representation and a martingale problem. In Section 3, we prove Theo-
rem 1.2 (a)—(c), Proposition 1.4, and Theorem 1.5. These results are then used in Section 4 to
prove Theorem 1.2 (d)—(f) and Corollary 1.3. Appendix A contains a spatial ergodic theorem
that is used in the proof of Theorem 1.2 (f).

Acknowledgements The author thanks Geoffrey Grimmmett, Olle Haggstrom, Russel
Lyons, and Roberto Schonmann for useful email conversations about the contact process,
oriented percolation, and amenability.



2 Construction and basic properties

2.1 Graphical representation

We will, of course, use the graphical representation of the contact process. Let A xR := {(4,?) :
ie€N, teR}and Ax AxR:={(i,j,t) : 4,5 € A, t € R}, where t is the time coordinate. Let
w = (w",w') be a pair of independent, locally finite random subsets of A x R and A x A x R,
respectively, produced by Poisson point processes with intensity d and a(i,j), respectively.
We visualize this by plotting A horizontally and R vertically, marking points (i,s) € w" with
a recovery symbol *, and drawing an infection arrow from (i,t) to (j,t) for each (i,7j,t) € w'.
For C,D C A x R, say that there is a path from C' to D, denoted by C ~» D, if there exist
n >0, i,...,i, € A, and tg < -+ < tp4q with (ig,tp) € C and (zn, tnt1) € D, such that
({ir} x [te,tet1]) Nw" = 0 for all k = 0,...,n and (ig—1,ik, tx) € W' for all k = 1,...,n
Thus, a path must walk upwards in time, may follow arrows, and must avoid recoveries. For
C C A xR, we write C ~» oo if there is an infinite path with times ¢; | oo starting in C. We
define —oo ~» C' analogously. Instead of {(i,s)} ~ and ~- {(j,t)}, simply write (i, s) ~ and
(G, 1).
For given A € P(A) and ¢y € R, put

g e A Ax {toh ~ (i to+ 1)} (£ 0). (2.1)
Then nA*{to} = (nfx{t()})po is a (A, a,d)-contact process started in 7 Axtio) _ 4,
In anology with (2.1), put
'I‘AX{to} . -
={ieN:(i,to—t) ~ Ax{to}} (t >0). (2.2)

Then nf Ax{to} = (njAX{tO})po is a (A,af,d)-contact process started in T]TAX{tO} A. Since
for any s <t and A, B € P(A), the event

Ly g B Z g = LA % {s) 4 B x {1} (2.3)

does not depend on u € [s,t], it follows that the (A, a,§)-contact process and the (A, al,d)-
contact process are dual in the sense that

PlAnB=0=PAny 2 =0 (A BecPQ), t>0). (2.4)
Here, for brevity, we write n;{* := ntAX{O} and 77;[3 IBX{O}-

It is not hard to see that |a| := ", a(0,7) =), a(7,0) and
Ellni]] < |Alelt and E[jnf 4[] < |Aleldt (>0, AcA). (2.5)

In particular, both the (A,a,d)-contact process and the (A,al,d)-contact process are well-
defined and the processes started from a finite initial state are a.s. finite for all time.
For any A C A, we let

p(A) :==Pnit # 0Vt > 0] = P[A x {0} — o0] (2.6)

denote the survival probability of the (A,a,d)-contact process started in A. Similarly, pf
denotes the survival probability of the (A, af, §)-contact process. Setting

M={i€A:—o0~ (i,t)} (t € R). (2.7)



defines a stationary (A, a, §)-contact process whose invariant law
v:=Pn, €] (t e R) (2.8)
is uniquely characterized by
PN A#0] =p'(A) (A€ Pu(A)). (2.9)

(To see this, note that the linear span of the functions B +— liynp—gy with A € Pgy(A)
forms an algebra that separates points, hence by the Stone-Weierstrass theorem is dense in
the space of continuous functions on P(A).) It is easy to see that U is nontrivial, i.e., gives
zero probability to the empty set, if and only if the (A, af, §)-contact process survives.

2.2 Martingale problem

We will need the fact that (A,a,d)-contact processes started in finite initial states solve a
martingale problem. Let

S(Pan(N)) :={f : Pan(A) = R: |f(A)| < K]A]k + M for some K, M,k > 0}. (2.10)

denote the class of real functions on Pg,(A) of polynomial growth. Given A, a, and §, define
a linear operator G with domain D(G) := S(Pgn(A)) by

Gf(A):= Z a(i, j)Lieay g {f(AU{G}) — F(A)}

& 2.11
+0 Z Liea{f(A\{i}) = F(A)}. 210

Proposition 2.1 (Martingale problem and moment estimate) The operator G maps
the space S(Pan(A)) into itself. For each f € S(Pan(A)) and A € Pan(A), the process

My = f(n) - /0 Gfhds (6> 0) (2.12)

is a martingale with respect to the filtration generated by n. Moreover, setting z\¥) =
Hi:ol(z + 1), one has

E[lnf|*)] < |A|®eklal=0t (4 € Pg,(A), k>1, t>0). (2.13)

Proof Our proof follows the same lines as the proof of [AS05, Proposition 8]. It is not hard
to see that G maps S(Pan(A)) into itself. Set f(A) := |A|*¥). Then

Gfe(A) =) ali,)eaylyea (A + D =AW} 163 1ea {4l - W — 14 W),
ij i
< (la| = &) A (1Al + )™ — |A|*} = k(la| — 6)[ A"
(2.14)
Define stopping times 7y := inf{t > 0 : |n{'| > N}. The stopped process (UZL}\TN)QO has

bounded jump rates, and therefore standard theory tells us that for each N > 1 and f €
S(Psn(A)), the process

IATN
MY = f(rh ) — /0 Gf(nyds  (t>0) (2.15)

9



is a martingale. Moreover, it easily follows from (2.14) that
E[[nihny|®] < [A[ReFa=08 (> 1, ¢ > 0). (2.16)

Using the fact that G maps S(Pgn(A)) into itself and (2.16) for some sufficiently high &
(depending on f), one can show that for fixed ¢ > 0, the random variables (M} )y>1 are
uniformly integrable. Therefore, letting N — oo in (2.15), one finds that the process in (2.12)
is a martingale. Letting N — oo in (2.16) yields (2.13). |

2.3 Covariance formula

By Proposition 2.1, setting

Suf(A) =E[f(n")]  (f € S(Pan(A)), A € Pan(A)) (2.17)

defines a semigroup (S;);>0 of linear operators S; : S(Pgn(A)) — S(Pan(A)). Let M be the
class of probability measures on Pg,(A) such that [ |A[¥u(dA) < oo for all k > 1. For u € M
and f € S(Pan(A)), we write puf := [ f(A)u(dA). Note that if (n;)¢>0 is a (A, a, d)-contact
process started in an initial law Png € -] =: u € M, then Plp, € -] € M for all ¢ > 0 and
[Pl € dA]f(A) = pSyf. For this reason, we use the notation puS; := Pn € -] (¢ > 0) denote
the law of n;. For any p € M and f,g € S(Pan(A)), we let

Covu(f,g) == u(fg) — (nf)(ng) (2.18)

denote the covariance of f and g under p, which is always finite.

Proposition 2.2 (Covariance formula) For f,g € S(Pgan(A)), let

U(f,9) = 5[G(f9) = (Gflg = f(Gg)]  (f.9 € S(Pan(A)))- (2.19)
Then, for any u € M and f,g € S(Psn(A)), one has

t
Covps, (f,g) = Covy(Sef, Stg) + 2/0 pSi—sI'(Ssf, Ssg)ds (£ =0). (2.20)

Proof Set
H(37tvu) = SS((Stf)(Sug)) (2'21)

We claim that 5
5o H (s, t,u) = SSG((Stf)(Sug)),

B H(s,t,u) = S,((GSif)(Su9)). (2.22)
a@uH(S? L, u) = Ss((Stf)(GSug)) .

It follows that
SHt,T—t,T—t)=28T(Sr_+f, Sr—t9), (2.23)

and therefore
Covusy (f,9) — Covu(Srf, Srg)
= (uSr(fg) = (1Sr.f)(1Srg)) — (u((STf)(ST9)) — (1ST ) (1WSTY))
= u(S(fg) — (STf)(S19)) t
= ,u(H(T,O, 0)— H(0,T, T)) = 2/0 wS L (STt f, ST—tg) dt.

(2.24)
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These calculations are standard. However, in order to verify (2.22), we must use some special
properties of our model. Let us say that a sequence of functions f, € S(Pgn(A)) converges
‘nicely’ to a limit f, if f,, — f pointwise and there exists K, M,k > 0 such that |f,(A)| <
K|A|F+M for all n. By (2.13) and dominated convergence, if f,, — f ‘nicely’, then S; f, — Sif
‘nicely’, for each ¢ > 0. Note also that if f,,f,g € S(Pan(A)) and f, — f ‘nicely’, then
fng — fg ‘nicely’. We claim that for each f € S(Pgn(A)),

lim t7(S.f — f) = G, (2.25)

where the convergence happens ‘nicely’. Indeed, by Proposition 2.1,

) - 50) =0 [ BLGH@)As — GrA) (2.26)

where the ‘niceness’ of the convergence follows from (2.13) and the fact that Gf € S(Pgn(A)).
It follows that for each f € S(Psn(A)) and ¢ > 0,

G5if =1lm(Se = 1)Sif = GSf

2.2
= lim S,(S. 1)/ = S,G. 227

where 1 denotes the identity operator. Using (2.27) and the properties of ‘nice’ convergence,
(2.22) follows readily. n

3 The exponential growth rate

3.1 Basic facts

Proof of Lemma 1.1 Let us write
m(4) =E[ln] (A€ Pu(A), t>0). (3.1)

We start by showing that

ms+¢({0}) < ({0} ™ ({0})  (s,t > 0). (3.2)
If n? and n® are defined usng the same graphical representation, then nf U nf = nAYB.
Therefore,
i i 0
E[lnf] = E[| U] < S E ] = AR ], (33)
i€A i€A

where in the last step we have used shift invariance. As a consequence,

o ({0}) = / P[{% € dAE[|nf']] < / Pni% € dAJAE[n{?] = ms({0)m({0}). (34)

This proves (3.2). It follows that ¢t — logm({0}) is subadditive and therefore, by [Lig99,
Theorem B.22], the limit

tlirgo +logm ({0}) = %gg 2log m({0}) =: 7 € [—00, 0) (3.5)
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exists. By monotonicity and (3.3),

m({0}) < m(A4) < [Alm({0}) (A € Pan(A)). (3.6)

Taking logarithms, dividing by ¢, and letting ¢ — oo we arrive at (1.2). Since n can be bounded
from below by a simple death process and from above by a branching process, one has

o0t < E[m{o}” < ellal=8)t (t >0), (3.7)
which implies that —§ < r < |a| — . n
)) and shift invariance,
>_P[{oyna £ 0]
~ B[} ]

Proof of Theorem 1.2 (a) By duality (formula (2.4
B[l = 3B 0 46} £ 0)
_ZP _1}077{0}7“2)]

[|77t

which implies that 7(A, a,8) = (A, a, d). |

Proof of Theorem 1.2 (b) Fix a countable group A and infection rates a satisfying (1.1),
and for each § > 0, write 7(d,t) := E[]nfo}”, where 77;[0} is the (A, a,d)-contact process.
For 0 < & < 0, consider the graphical representations (see Section 2.1) of the (A, a,d)- and
(A, a, 8)-contact processes, defined by Poisson processes (w',w') and (@, @), respectively. We
may couple these graphical representations such that w' = &' and w" C @F, where @"\w" is
an independent Poisson point process with intensity  — . Write ~» and ~> to indicate the
existence of an open path in the graphical representations for § and B , respectively. Then, if
6 — ¢ is small, then for each ¢ > 0,

t) = ZP[(0,0)«A(i,t)]
= ZP[(o, 0) ~ (i, 1)]

—(6—96) / ZP [(0,0) j,8) ~ (i,t) and there exists|
no k # j such that (0,0) ~ (k,s) ~ (i,t)]ds + O((J — 6)?),

where the terms order (§ —§)? come from events where two or more recovery symbols in ©"\w"
are needed to block all paths from (0,0) to (i,t). Dividing by 6 — d and letting 6 — § yields
8571'((5 t)

—/0 ZP[EU s.t. (0,0) ~ (j,s) ~ (i,t) and Ak # j s.t. (0,0) ~ (k, s) ~ (i,t)]ds,

(3.10)
which is an analogon of what is known as Russo’s formula in percolation. Since

ZP[HJ‘ s.t. (0,0) ~ (4, 8) ~ (i,t) and Ak # j s.t. (0,0) ~ (k,s) ~ (i,1)]

< >_Pl(0,0) ~ (i,8)] = m(3.1), (3.11)
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it follows that 0 < —%W((S, t) <tn(d,t) (t > 0), and therefore
0< —Z1logm(s,t) < 1. (3.12)

Taking the limit ¢ — oo, using (3.5), the claims follow. |

Proof of Theorem 1.2 (c) If the (A, a, d)-contact process survives, then
0 0
E(ln{"] = Plnf” # 0] — Pi® #0vs 2 0] >0, (3.13)

which implies that » > 0. |

3.2 Eigenmeasures

Recall that a measure p on a locally compact space is called locally finite if p(K) < oo for all
compact sets K. We need a few basic facts about locally finite measures on P, (A).

Lemma 3.1 (Locally finite measures) Let p be a measure on Py (A). Then the following
statements are equivalent: 1. p is locally finite. 2. fu(dA)l{ieA} < oo foralli € A. 3
J 1(dA)Lianprpy < 00 for all B € Pgu(A).

Proof We will prove that 1=-3=2=-1. For each B € Px,(A), theset Q(B) :={A C A: ANB #
0} is a compact subset of P, (A), and A +— 1;4~ppy is a continuous function with compact
support Q(B). It follows that any locally finite measure u satisfies [ p(dA) 1 anp2py < oo for
cach B € Pgy(A). In particular, setting B = {i} this implies that [ j(dA)1geay < oo for each
i € A. This proves the implications 1=3=2. To see that 2 implies 1, let A,, C A be finite
sets increasing to A. Then Q(A,) are compact sets increasing to Py (A) and u(Q(A,)) =
J(dA) L pana, 20y < 2ien,, | 1(dA)1cay < oo for each n, hence p is locally finite. |

We equip the space of locally finite measures on Py (A) with the vague topology, i.e., we say
that a sequence of locally finite measures u,, on P, (A) converges vaguely to a limit u, denoted
as fin = p, if [ pn(dA)f(A) — [p(dA)f(A) for each continuous compactly supported real
function f on P4 (A).

Lemma 3.2 (Vague convergence) Let p,,u be locally finite measures on Py(A). Then
the i converge vaguely to p if and only if [ pn(dA)Lganproy — [ 1(dA)1 anpey for each
B € Pgn(A). The sequence uy, is relatively compact in the topology of vague convergence if
and only if sup,, f,un(dA)l{AmB#@} < oo for each B € Pgn(A).

Proof Since for each B € Pg,(A), the function A — LianB#0y 1s continuous with compact
support, the conditions for convergence and relative compactness given above are clearly nec-
essary. To see that they are also sufficient, let A,, C A be finite sets increasing to A and
set fi(A) := lgana,-0y- Then the fy, are continuous, nonnegative functions with com-
pact supports increasing to P4 (A). It follows that p, converges vaguely to p if and only if
for each m the weighted measures f,,(A)u,(dA) converge weakly to fn,(A)u(dA). Now if
sup,, [ pn(dA)Lfanp2gy < oo for each B € Pgy(A), then by a diagonal argument each subse-
quence of the p,, contains a further subsequence such that f,(A)u,(dA) converges weakly for
each m, hence the p, converge vaguely. The linear span of the functions B + 1¢4np—g} With
A € Pgn(A) forms an algebra that separates points, hence by the Stone-Weierstrass theorem
is dense in the space of continuous functions on P(A). It follows that u, converges vaguely
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to p if and only if [ frn(A)pn(dA)1anp2ey converges to [ fin(A)u(dA)1{anpLpy for each m
and for each B € Pﬁn(A) Since fm(A)l{AmB;A(Z)} = 1{A0An75@} + 1{AQB;£@} - 1{AQ(BUAn)75@}’
this is in turn implied by the condition that [ p,(dA)1ianpey — [ #(dA)1{anpey for each
B € Pan(A). |

The next lemma guarantees that expressions as in the left-hand side of (1.8) are well-defined
and yield a homogeneous, locally finite measure on Py (A)

Lemma 3.3 (Evolution of locally finite measures) If u is a homogeneous, locally finite
measure on Py(A), then for each t > 0, the measure [ u(dA)Pn* € -] is homogeneous and
locally finite on Py(A). If py, are homogeneous, locally finite measures on Py (A) converging
vaguely to a limit p, then

/ (Bl € ) = [ p(a Bl -], (3.14)

Proof We start by observing that any homogeneous, locally finite measure p on P (A) satisfies
/N(dA)l{AmB;é(Z)} < Z/M(dA)l{ieA} = |B] /M(dA)l{OEA} < o0. (3.15)
1€EB

Using duality (see (2.4)), it follows that

/ (AP € dAVL (Anp sy = / H(AAP[ (B A 0] = / H(dAP[AN B £ )
= [Pi® € a0 [ waanpuocsmy < [Pl® e ac)(c] [ paanpen (3.16)

—E[jn 7] /u(dA)l{OeA} < 50 (B € Pan(A)).

By Lemma 3.1, it follows that the measure [ p,(dA)P[n € -] is locally finite. It is obvi-
ously homogeneous. Now if u,, are homogeneous, locally finite measures on P, (A) converging
vaguely to a limit p, then

/ (AP € dAL anp sy = / Pl ? € dC] / i) ancsgy, (3.17)

for each B € Pg,(A), and this quantity converges to the analogue quantity for x4 by dominated
convergence, using the estimate (3.15) and the fact that the [ ,(dA)1focay are uniformly
bounded in n since they converge. Applying Lemma 3.2, we arrive at (3.14). |

Proof of Proposition 1.4 It suffices to prove, for each (A, a, d)-contact process, the following
three claims:

1. There exists a homogeneous, locally finite eigenmeasure of the (A, a, §)-contact process,
with eigenvalue r = r(A, a, 0).

2. If X is the eigenvalue of a locally finite eigenmeasure of the (A, a, §)-contact process, then
A<r.

3. The set £(A, a,9) is closed and bounded from below.
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We start with claim 1. Define (by Lemma 3.3) homogeneous, locally finite measures p; on
P+(A) by .
pe=Y Pipite] >0 (3.18)
i

Let f1) be the Laplace transform of py, i.e.,

fiy = / e e Mdt (A>r). (3.19)
0

We claim that the measures i), properly renormalized, are relatively compact in the topology
of vague convergence and that each subsequential limit as A | r is a homogeneous, locally
finite eigenmeasure of the (A, a, §)-contact process, with eigenvalue 7.

Note that by duality (see (2.4)),

/ pe(dA) Lpanpsey = > Pl N B #0] = ZP ien Pl =E[ln/?] =={(B)  (3.20)

(t >0, B € Pgn(A)), where WZ(A) is defined in analogy with (3.1) for the (A,af,d)-contact
process. It follows that

/ﬂt(dA)l{AmB;éw} = WI\(B) (3.21)

where

#(4) = /0 h (A e Mt (A>r, A€ Pa(A)). (3.22)

By (3.5) and Theorem 1.2 (a), which has been proved in Section 3.1, for every e > 0, there
exists a T, < oo such that

<m0} et (k> (3.23)

It follows from the upper bound in (3.23) that ﬁ;({()}) < oo for all A > r. Hence, by (3.21)
and Lemma 3.1, the measures /i) are locally finite for each A > r. The lower bound in (3.23)
and monotone convergence moreover show that

%17%;({0}):1;?; /0 71 ({0}) e Mdt = /0 71 ({0}) e "tdt = oo. (3.24)

Set iy := #7({0})71ix. Then for each A > r, the measure i, is homogenous, locally finite,
and normalized such that [7i,(dA)1gcay = 1. Therefore, by Lemma 3.2 and the estimate
(3.15), the measures fi) are relatively compact in the topology of vague convergence as \ | r.
Choose A, | r such that 7z, = i, for some homogenous, locally finite z,. Then, filling in our
definitions, using Lemma 3.3 and the Markov property of the contact process,

/ur(dA)P[nf‘ €-]= lim ] ({0})_1/ e Mods Z/P[nii} € dAJP[y;" € -]
n—o00 " 0
=" lim. 7AT,T\n({O})_l/ (540 ds ZP 775+t € (3.25)

n

- " <ﬁr B nlglolo 7/'\('1-\"({0}>7 AeA"SdS Z]P’Tlil} [ ]) — ertﬁm
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where in the last step we have used (3.24). This shows that 7, is an eigenmeasure with
eigenvalue r.

To prove claim 2, we observe that if p is an eigenmeasure with eigenvalue A, then by
duality (see (2.4)) and (3.15),

e’\t/ﬂ(dA)l{OeA} - /'u(dA)P[O €

(3.26)

= [ taayein a2 0 < Bl ) [ )y
By (3.23), for each € > 0 we can choose t large enough such that E[\nz {0}]] < (et Since
J 1(dA)1goe 4y > 0, we may divide by it, yielding e < e(rt) which implies A < r+¢. Since
€ > 0 is arbitrary, it follows that A < r.

To prove claim 3, finally, we observe that since we may estimate a contact process from
below by a simple death process, for any homogeneous locally finite eigenmeasure p with
eigenvalue A, one has

A [ ) gen) = [ u@APD €)= e [ i) en), (3.27)

which shows that £(A,a,0) C [—J,00). To show that £(A,a,d) is closed, assume that A\, €
E(A,a,d) and A\, — A. Then we can find homogeneous, locally finite eigenmeasures i, with
eigenvalues A,. Normalizing such that [ ju,(dA)I{pcay = 1, using Lemma 3.2 and (3.15), we
see that the sequence ., is relatively compact in the topology of vague convergence, hence has
a subsequential limit g, which by Lemma 3.3 is a homogeneous, locally finite eigenmeasure
with eigenvalue \. L

The proof of Proposition 1.4 yields a useful corollary.

Corollary 3.4 (Convergence to eigenmeasure) Let p; be defined as in (3.18). Then the
measures

7o} /0 h g e Mt (3.28)

are relatively compact as A | r in the topology of vague convergence, and each subsequential
limit as X\ | r is a homogeneous, locally finite eigenmeasure of the (A, a,d)-contact process,
with eigenvalue r(A, a,0).

Remark It seems intuitively plausible that the measures p;, suitably rescaled, should be
increasing in t, hence by Corollary 3.4 should converge, as ¢ — 0o, to an eigenmeasure with
eigenvalue r. Indeed, it seems plausible that these eigenmeasures are the ‘lowest’ possible
eigenmeasures, in a suitable stochastic order. So far, however, I have not been able to make
this rigorous. Should these conjectures be correct, then these eigenmeasures are quite similar
to the ‘second lowest invariant measure’ from [SS97, SS99], by which they are inspired.

3.3 Proof of Theorem 1.5

We start with a preparatory lemma. We say that a function f : Pg,(A) — R is shift-invariant
if f(iA) = f(A) for all i € A, monotone if A C B implies f(A) < f(B), and subadditive if
f(AUB) < f(A) + f(B), for all A, B € Pgn(A). Recall the definition of the generator G of
the (A, a, d)-contact process from (2.11). We define G analogously, for the (A, af, §)-contact
process.
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Lemma 3.5 (Eigenmeasures and harmonic functions) If u is a locally finite, homoge-
neous eigenmeasure of the (A, a,d)-contact process with eigenvalue X\, then

o) = [ B nnsy (A€ Pa(d) (3.29)

is a shift-invariant, monotone, subadditive function such that v(0)) = 0, v(A) > 0 for any

0 # A€ Pan(A), v € S(Pan(A)), and GTv = M.

Proof The function v is obviously shift-invariant, monotone, and satisfies v(()) = 0. Since p is
homogeneous and nonzero, v(A) > 0 for any () # A € Pgn(A). The function v is subadditive
since 1yauannp£0y < lianB2oy + lianpxoy- Subadditivity, shift-invariance, and v(f)) = 0
imply that v(A) < v({0})|A], so certainly v € S(Pgn(A)).

To see that GTv = Av, observe that by duality (see (2.4))

Efo(n}4)] = Pl{ 4 " B # 0] = / W(AB)PIA N 1P £ 0]

(3.30)
= /M(dB)P[mB € - Jl{anBroy = 6”/#((13)1{,4@7&@} = Mu(A).

By (2.27) this implies that GTv(A) = \v(A). |

Recall the definition of the survival probability p(A) from (2.6). Theorem 1.5 follows from the
following, stronger result.

Proposition 3.6 (Shift invariant monotone harmonic functions) Assume that the in-
fection rates satisfy the irreducibility condition (1.7) and that the (A, a,d)-contact process
survives. Assume that f : Pan(A) — R is shift invariant, monotone, f(0) =0, f € S(Pgsn(A)),
and Gf = 0. Then there exists a constant ¢ > 0 such that f = cp.

Before we prove this, we first show how this implies Theorem 1.5.

Proof of Theorem 1.5 Let 1 be a homogeneous, locally finite eigenmeasure of the (A, a, d)-
contact process, and let v(A) := fu(dB)l{AmBﬂ)}. By Lemma 3.5, v is shift invariant,
monotone, v(()) = 0, v € S(Pan(A)), and GTv = 0. By assumption, the upper invariant
measure 7 of the (A, a,d)-contact process is nontrivial, hence the (A,a’,§)-contact process

survives, so by Proposition 3.6, v = c¢p for some ¢ > 0, where p! denotes the survival
probability of the (A,af,§)-contact process. By the characterization of the upper invariant
measure in (2.9), it follows that p = . |

In order to prove Proposition 3.6, we need one more lemma.

Lemma 3.7 (Eventual domination of finite configurations) Assume that the infection
rates satisfy the irreducibility condition (1.7) and that the (A, a,d)-contact process survives.
Then

lim P[3i€ A st 2B #0] =1 (A, B €Pan(A), A#£0). (3.31)

Formula (3.31) says that n exhibits a form of ‘extinction versus unbounded growth’. More
precisely, either 7; gets extinct or 7 is eventually larger than a random shift of any finite
configuration. We remark that Lemma 3.7 is no longer true if the infection rates fail to satisfy
the irreducibility condition (1.7).
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Proof of Proposition 3.6 Since the (A, a,d)-contact process solves the martingale problem
for G, and G'f = 0, the process f(n{') is a martingale. In particular:

FA)=Ef)] (A€ Pm(n), t=0). (3.32)

Enumerate the elements of A an arbitrary way, and for A, B € Pg,(A), put

. A e g A Bl
b = { min{i e A: A>iB} if {i € A: A>iB} is nonempty, (3.33)

0 otherwise.

Since f is monotone and shift invariant, we have, using Lemma 3.7,

F(4) = lim E[f(n")]
Zli?ling[l{Eli e A st gt > iB}f(inf,BB)] (3.34)

— f(B)limsupP[Ji € A s.t. 5 > iB] > f(B)p(A) (A, B € Pgn(A)).

t—o00

In particular, this shows that

f{0})
p({0})

hence f is bounded. Now let A,, B,, € Pan(A) be sequences such that p(A,) — 1 and
p(By) — 1. Then, by (3.34),

f(B) < <oo  (BePu(A), (3.35)

liminf f(A,) > liminf f(Bn)p(4n) = f(Bm) Vm, (3.36)
and therefore
liminf f(A,) > limsup f(Bn). (3.37)

This proves that the limit
li Ap) =: 3.38
im0 = 1<) (3.39)
exists and does not depend on the choice of the sequence A,, with p(A,) — 1. By the Markov
property and continuity of the conditional expectation with respect to increasing limits of
o-fields (see Complement 10(b) from [Loe63, Section 29] or [Loe78, Section 32]),

p(nft) = ]P’[nf #0Vs>0] 77;4] — 1{77;4 £0Vs>0) &S s t — oo. (3.39)

We conclude that
F(A) = lim E[f()] = p(A)f(00) (A€ Pau(A), (3.40)
which shows that f is a scalar multiple of p. |

The proof of Lemma 3.7 depends on two preparatory lemmas.

Lemma 3.8 (Local creation of finite configurations) For each B € Pg,(A) and t > 0,
there exists a finite A C A and j € A such that

€= ]P’[nfo} D jB and nio} CAVO<s< t] > 0. (3.41)
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Proof It follows from assumption (1.7) that there exists a site j~! € A with P [n:ijil} D B] >0,

and therefore P[nt{o} D jB] > 0. Since Uogsgt 17;(0} is a.s. finite, we can choose a finite but
large enough A such that (3.41) holds. |

Lemma 3.9 (Domination of finite configurations) For each B € Pg,(A), t > 0, and
A, € Pan(A) satisfying limy, o |Ap| = 00, one has

lim P[3i € A s.t. ni'" > iB] = 1. (3.42)

n—oo

Proof Let A, j, and ¢ be as in Lemma 3.8. We can find A,, C A, such that |f~1n\ — 00 as
n — oo, and for fixed n, the sets (kA), ; are disjoint. It follows that

P[3i € A s.t. ' > iB]

>1- J] (=P 5 kjB and n* c kA VO < s < 1])
ked,
=1-(1—g)tl — 1,

n—oo

(3.43)

where we have used (3.41) and the fact that events concerning the graphical representation in
disjoint parts of space are independent. |

Proof of Lemma 3.7 If § = 0, then obviously lim; .« || = oo a.s. If § > 0, then it is easy
to see that inf{p(A) : |A] < M} < 1 for all M < co. Therefore, by (3.39),

nt =0 for some t >0 or |n| 2 a.s. (3.44)
— 00

Fix ) # B € Pgn(A) and set ;(A) := P[3i € As.t. nft > iB] (A € Pau(A), t > 0). Then,
for each t > 0,

Jim P[3i € A st. np D iB) = Jim Eli(n3 )] = p(A), (3.45)
—00 — 00
where we have used Lemma 3.9 and (3.44). |

4 Proof of the main results

4.1 Exponentially growing processes

In this section, we prove Theorem 1.2 (d). Indeed, we prove the following, more detailed result.
Recall that by Theorem 1.2 (a) and Proposition 1.4, there exists a homogeneous, locally finite
eigenmeasure for the (A, af, §)-contact process, with eigenvalue r = r(A, af,§) = r(A, a, 0).

Proposition 4.1 (Exponential growth) Let A be a finite or countably infinite group, let
a = (a(i, j))ijen be infection rates satisfying (1.1) and let 6 > 0. Let p be any homogeneous,
locally finite eigenmeasure of the (A, al, §)-contact process, with eigenvalue r, and let the func-
tion v be defined in terms of u as in Lemma 3.5. If r > 0, then, for each A € Pgy(A), the
limat

Wy = lim e "o(nf) (4.1)

t—o0

exists a.s., and satisfies E[W4]| = v(A). If the infection rates satisfy (1.7), then moreover

P[Wa > 0] = P[ni* # 0 ¥t > 0]. (4.2)
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Proof Our proof follows a strategy that is familiar from the theory of supercritical branching
processes. Using duality (see (2.4)) and the fact that p is an eigenmeasure, we see that

Efo(nf")] = / W(AB)B[f B # 0] = / W(dB)P[A N B £ 0)

(4.3)
et / W(ABYPLA N B £ 0] = e™v(A),

so, by the Markov property of (n{*);>0, the process (e "v(n{!));>0 is a martingale. Every

nonnegative martingale converges, so for each A € Pg,(A), there exists a random variable Wy
such that (4.1) holds.

To prove that E[IW4] = v(A), it suffices to show that the random variables {e™"v(n{) :
t > 0} are uniformly integrable. By Proposition 2.2, the variance of v(n{}) is given by

—rt

Var(v(nf')) = 2 /0 E[T(Ssv, Ssv)(ni-,)] ds, (4.4)

where S; and T" are defined in (2.17) and (2.19). Formula (4.3) tells us that Syv = e™v, so

t ¢
Var(v(n)) = 2/ E[I'(e"*v, ersv)(nf_s)]ds = 2/ E[I'(v, U)(nf‘_s)]egrsds. (4.5)
0 0
It is not hard to see that for any f,g € S(Psn(A)) and A € Pgp(A),

D(f,9)(A) =3 ali, )1peaylyeny (FAU{}) — £(4) (9(AU{j}) — g(A))
ij 4.6
56 3 Lseay (FAV) = F(A) (9(A\(7)) — 9(4). o

Without loss of generality we can normalize v such that v({0}) = 1. Then, by monotonicity
and subadditivity (see Lemma 3.5), 0 < v(AU{j}) —v(A) <1 for all j, A, and therefore

T(v,0)(A) < 3> a(i, )lgealyesy + 30 Y ey < 3(lal +6)|Al. (4.7)
ij i
Inserting this into (4.5) yields

t
Var(e " v(ni')) < (la| + 8)e™" [ E[|nl,[]e**ds
0 (4.8)

t
< (\a| + 5) /0 E“nﬁs\]e_%(t_s)ds.

Since r is ‘che3 exponential growth rate of n and 7 > 0, we can find K < oo such that
E[\nf‘” < Ke2™ (t > 0). It follows that

Var(e "o (nf)) < (la| + (5)[(/ e"2"ds < 00 (t>0), (4.9)

0

which proves the required uniform integrability.
Set f(A) := P[W4 > 0] and recall that p(A) := P[n{* # 0 V¢t > 0]. Obviously f < p. We

have just shown that E[W4 > 0] > 0if A # 0, so p(A) > f(A) > 0 for each A # (). Assuming
that the infection rates satisfy (1.7), we claim that f = p. We observe that

fi') =P lim e > 0], (4.10)
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In particular, this shows that (f (77{4))1520 is a martingale, hence Gf = 0. It is easy to see that
f is shift-invariant, monotone, bounded, and satisfies f(0)) = 0, so applying Proposition 3.6,
we see that f = ¢p for some ¢ > 0. Since f < p, we have ¢ < 1.

By continuity of the conditional expectation with respect to increasing limits of o-fields
(compare (3.39)), the right-hand side of (4.10) converges a.s. to the indicator function of the
event that W4 > 0. Since this event has positive probability, the event lim; . f(n;!) = 1 has
positive probability. In particular, this shows that for each € > 0 there exists a finite set B
with f(B) > 1 —e. This is possible only if the constant ¢ in the equation f = cp satisfies
c>1. |

4.2 Subexponential lattices

Proof of Theorem 1.2 (e) Consider a branching process on A, started with one particle in
the origin, where a particle at i produces a new particle at j with rate a(i, j), and each particle
dies with rate §. Let By(i) denote the number of particles at site ¢ € A and time ¢ > 0. It is
not hard to see that n{% and B may be coupled such that

Lo <B (t20) (4.11)

Let (&)i>0 be a random walk on A that jumps from ¢ to j with rate a(z, j), started in { = 0.
Then it is not hard to see that (compare [Lig99, Proposition 1.1.21])

E[B,(i)] = Pl&; = iJelld=9* (e A, t>0). (4.12)

Let h > 0 be a constant, to determined later. It follows from (4.11) and (4.12) that
E[ni] <3 (1 APlg = i]ellal=0

I <3 ) s

=|{i € A:|i| < ht}| +P[|&]| > ht]ellel=Dt  (t > 0).

Let (Y;)i>1 be ii.d. N-valued random variables with P[Y; = k] = ﬁ > 1j1=k @(0,5) (k = 0),
let N be a Poisson-distributed random variable with mean |a|, independent of the (Y;)i>1,
and let (X,,)m>1 be ii.d. random variables with law P[X,, € -] = P[> Vi € -]. Since the
random walk £ makes jumps whose sizes are distributed in the same way as the Y;, and the
number of jumps per unit of time is Poisson distributed with mean |a|, it follows that

Pll&| > ht] < [ Z X > hes } (t > 0), (4.14)
where [t] denotes t rounded up to the next integer. By our assumptions,

E[(ing] Ele 521 0 Yk o lal Z |a| sYl o—lal(1 —E[e]) < oo, (4.15)

for some £ > 0. Therefore, by [DZ98, Theorem 2.2.3 and Lemma 2.2.20], for each R > 0 there
exists a h > 0 and K < oo such that

PE Zn: X > h] <Ke "B (n>1) (4.16)

m=1
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Choosing h such that (4.16) holds for some R > |a| — § yields, by (4.14)

Jlim P[lg| > ht]ell?=0" = 0. (4.17)

Inserting this into (4.13) we find that the exponential growth rate r = r(A, a, 0) satisfies

r < limsup Llog|{i € A : |i| < ht}| =0, (4.18)
t—o0
where we have used that the group A has subexponential growth. |

4.3 Nonamenable lattices

In this section, we prove Theorem 1.2 (f) and Corollary 1.3. We start by introducing some
notation. If R is a nonnegative real random variable, defined on some probability space
(Q,F,P), and 0 < E[R] < oo, then we define the size-biased law Pr associated with R by

Pl d) i= et

(AeF). (4.19)

If A is a Pgn(A)-valued random variable, defined on some probability space (€2, F,P), such
that 0 < E[|A|] < oo, then we define a probability law P = Po on the product space Q x A by

({2 e AN A)

(Ae F,ie€l). (4.20)

We call Pa the Campbell law associated with A. It is not hard to see that the projection of
PaA onto 2 is the size-biased law E Al- Moreover, if we let t(w, i) := i denote the projection
from Q x A to A and we use the symbol A to denote (also) the random variable on € x A
defined by A(w, i) := A(w), then

Pale=i]A] = 7'1 A(4), (4.21)

i.e., conditional on A, the site ¢ is chosen with equal probabilities from all sites in A. We
may view ¢ as a ‘typical’ element of A. Campbell laws are closely related to the more widely
known Palm laws; both play an important role in the theory of branching processes.

The next lemma relates Campbell laws to things we have been considering so far. Note
that if y is a locally finite measure on P, (A) and [ 11pca3u(dA) > 0, then the conditional law

1{06A}/~L(dA)

ulddl0e 4):= f 1{oeB}M(dB)

(4.22)

is a well-defined probability law.

Lemma 4.2 (Campbell law) Let n be a (A, a,d)-contact process. For each t > 0, let p; be
defined as in (3.18) and let P, = an} be the Campbell law associated with 77;{0}. Then

pe(dA]0 € A) = B[ € dA] (4.23)
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Proof This follows by writing
fpt [L_IT]E(O} € dA ZPt _1 {0} S dA L= Z]

P[z‘l {0} € dA i e 77{0}] _ ZZIP’[ -1 {0} edA, i e 77{0}]

i E[jn "] S Bli €y

Pl eda, 0ei ] Pl eda, ey ] wa
Z P[0 €1 {0}] > Pl0e ntrl}] '
NP edA, 0en] Lgen X Bl € dd]

> gz € '] S Yoeny X5 P € dB]
_ {oeA}Ht .
[ lenym(dB) wldaj0e 4)

[ |

The next proposition is a direct consequence of Theorem 1.5 and Corollary 3.4.

Proposition 4.3 (Convergence of Campbell laws) Assume that the (A, a,d)-contact pro-
cess has a montrivial upper invariant measure U, that its exponential growth rate r(A, a,d) is
zero, and that the infection rates satisfy (1.7). Let n{% be the (A, a,d)-contact process started
in {0} and for v > 0, let 7, be an exponentially distributed random variable with mean -,

independent of 77{0} For each v > 0, let IP’,Y =P {o} be the Campbell law associated with 77{0}.

Then
lim P [ "'ni% € dA] = p(dA|0 € A), (4.25)

Y—00 y—00

where = denotes weak convergence of probability measures.

Proof For A > 0, let fi) denote the Laplace transform of py, defined in (3.19). In analogy
with Lemma 4.2, it is straightforward to check that

an(dA[0 e A) =Py [l edd] (A >0). (4.26)

By Theorem 1.5 and Corollary 3.4, the measures /i), suitably rescaled, converge vaguely to v
as A | 0. By (4.26), this implies the weak convergence in (4.25). |

The next proposition shows that if the assumptions of Proposition 4.3 are satisfied, then A
must be amenable.

Proposition 4.4 (Campbell laws and amenability) Let A be a countable group and let
A, be random finite subsets of A such that 0 < E[|A,|] < oo for each n. Assume that there
exists a nontrivial, homogeneous probability measure v on P(A) such that the Campbell laws
IP’n = IP’A associated with A, satisfy

P,[c A, € dA] = v(dA|0 € A). (4.27)

n—oo
Then A must be amenable.

We postpone the proof of Proposition 4.4 till the next section.
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Proof of Theorem 1.2 (f) Assume (1.7). Assume that the (A, a, d)-contact process survives
and that its exponential growth rate r(A,a,d) is zero. Then the (A,a',d)-contact process
has a notrivial upper invariant law, and, by Theorem 1.2 (a), r(A,af,§) = 0. Therefore, by
Propositions 4.3 and 4.4, A must be amenable. |

Proof of Corollary 1.3 Let S := {0 > 0: the (A, a,d)-contact process survives}. Note that
S is nonempty since 0 € S. By Theorem 1.2 (d) and (f), S = {6 > 0 : r(A,a,d) > 0}.
By Theorem 1.2 (b), the function § — r(A,a,d) is continuous, hence S is an open subset of
[0,00). Hence, by monotonicity, S = [0,d.), where d. := sup{d > 0 : the (A,a,d)-contact
process survives} satisfies . > 0. |

4.4 Campbell laws and amenability

In this section, we prove Proposition 4.4. Intuitively, the result is quite natural. Let A, and
v be as in Proposition 4.4 and let A be a random variable with law v. Then formula (4.27)
says that for large n, the set A, looks like a random finite piece cut out of the spatially
homogeneous configuration A, such that most points in this piece are far from the boundary.
This contradicts nonamenability, since in any finite subset of a nonamenable group, a positive
fraction of the points must lie near the boundary. Making this intuition rigorous requires a
bit of work, though.

We start by introducing some notation We let Lo (A) be the space of all bounded real
functions f : A — R, equipped with the supremumnorm ||f||ec := sup; |f(¢)|, and let L;(A)
be the space of all functions z : A — R such that ), |2(i)| < oo, equipped with the norm
|z| := 3", |#(i)]. We define left and right translation operators T} and T} by

TIf(j) = f(5) and Trf(j):=f(ji™")  (i,j €A, f€ Lu(A)). (4.28)

Note that TillA =14 and 1714 = 14;.

If X is a nonnegative L;i(A)-valued random variable random, defined on some probability
space (£, F,P), such that 0 < E[|X|] < oo, then in analogy with (4.20), we define the Campbell
law Py associated with X by

5 : E[X(1)14] :
Px(A x {i}) := —===— (AeF, ie). (4.29)
E[|X]]
As before, we let ¢(w,i) := i denote the projection from w x A to A. Recall the definition

of size-biased laws from (4.19). Proposition 4.4 is implied by the following, somewhat more
general result. Below, we say that a probability law on L. (A) is nontrivial if it gives zero
probability to the zero function.

Proposition 4.5 (Campbell laws and amenability) Let A be a countable group. Let X,
be nonnegative Li(A)-valued random variables such that 0 < E[|X,|] < oo for each n. Let X
be a nonnegative Loo(A)-valued random variable such that its law P[X € -] is nontrivial and
homogeneous. Assume that the Campbell laws associated with the X, and the size-biased law
associated with X (0) satisfy

Px, [T Xn €] = Px[X €]. (4.30)

Then A must be amenable.
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Before we prove Proposition 4.5 we need some preliminary results. The next lemma is very
similar to Lemma 4.2.

Lemma 4.6 (Campbell laws and infinite measures) Let X be a nonnegative Li(A)-
valued random variable, defined on some probability space (2, F,P), such that 0 < E[|X|] < oco.
Define a locally finite, homogeneous measure p on Py (A) by

pi=> P[TX c-]. (4.31)
Then (0)u(da)
. | ol = z(0)p(dx

Px[T". X € da] Ty n(dy) (4.32)

Proof This follows by writing
Px[TL,X € dz] = ZPX X edz, 1 =1
Lz Xedx}X( ) LB xeany X ()]
- Z E[X] T SEX() (4.33)
ZZE[ {Til_lXedx}Til—IX(O)] > E[l{T}Xeda:}le'X(O)] 2(0)pu(dz)
T SEILXO] 0 SEIX©)]  [yOu(dy)

By definition, a mean on A is a continuous linear map m : Lo (A) — R such that m(f) > 0
for all f > 0 and m(1) = 1. We say that m is right-invariant if m(T} f) = m(f) for each
f € Loo(A) and ¢ € A. The following fact is well-known.

Proposition 4.7 (Amenability) A countable group A is amenable in the sense of (1.3) if
and only if there exists a right-invariant mean on A.

Proof See [Pat88, Definition 0.2 and Theorem 4.10]. |

Say that 7 : A — R is a probability distribution if 7 > 0 and ), 7(i) = 1. For any probability
distribution m on A and j € A, set

= Z |7 (i) — (). (4.34)

If 7 is a probability distribution on A and f € Loo(A), then we write 7(f) := >, w(7) f (7).

Lemma 4.8 (Approximation of invariant mean) Let A be a countable group. Assume
that there exist probability distributions m, on A such that lim, .o m;(m,) = 0 for all j € A.
Then A is amenable.

Proof If 7 is a probability distribution on A, then f +— m(f) is a continuous linear form on
L (A) such that 7(f) > 0 for all f > 0 and n(1) = 1. By the Banach-Alaoglu theorem, the
sequence T, is relatively compact in the weak-* topology. It is easy to see that each weak-x
cluster point m is a mean. Since for any f € Lo (A),

|7Tn(Tr - 7rn ’ = ‘ Zﬂ'n 71) - Zﬂ'n(z)f(l)}
= !Zﬂn (i) f Zﬂn (4.35)

<3 [malid) = 7| L] < 1oy ) e
i
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each weak-* cluster point m of the m, is right-invariant. |

If x,y € Loo(A) and at least one of them is in L;(A), then we define the convolution of = and
y by
wxy(i) =Y a(ij y() = > x()y("). (4.36)
J J
The convolution is linear in = and in y, associative, and satisfies 1¢;1¢;y; = 1y;53. Moreover,
gy xax = Tlz and z * gy =Tz

Lemma 4.9 (Smoothing of homogeneous laws) On any countable group A, there exists
probability laws m, with the following property. Let X be a nonnegative Loo(A)-valued random
vartable whose law is homogeneous and nontrivial. Then

P(X*m) e ] = [Ze-], (4.37)

P—oo

where Z is an Loo(A)-valued random variable such that Z(j) = Z(0) > 0 for all j € A a.s.

We defer the proof of Lemma 4.9 to Appendix A.

Proof of Proposition 4.5 Define homogeneous, locally finite measures p,, on P, (A) by
pn =Y PITIX, €], (4.38)
i

and let v := P[X € -] denote the law of X. By Lemma 4.6, (4.30) is equivalent to the
statement that the p,, suitably rescaled, converge vaguely to v. Indeed, (4.30) is equivalent
to

n—oo

E[| X" > PITX, €] = E[X(0)]]'P[X €-]. (4.39)

By Lemma 4.9 we can find (deterministic) probability laws 7, such that

P(X *mp) €] = P[Z €], (4.40)

m—00

for some Loo(A)-valued random variable Z that is a.s. positive and constant. It follows from
(4.39) that

n—oo

E[|Xn|]—IZIP>[((T}Xn) « ) € -] = E[|X(0)]]'P[(X * ) € -] (4.41)

)

for each fixed m, so by a diagonal argument, we can find m(n) such that

E[| X7 ZP[(Tian) * () € '] = E[X(0)]7'P[Z € -]. (4.42)

It is not hard to see that E[(X * m,)(0)] = E[X(0)] for each m, hence E[|X(0)|] = E[|Z(0)]].
Moreover, | X, * T| = | Xn| and THX,, * ) = (T} X,,) * 7, for each m, so (4.42) may be
rewritten as

n—oo

E[| X * o || ZP[((T}(Xn * M) € -] = E[Z(0)[]'P[Z € -]. (4.43)
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Set Yy, := Xp * Tyy(ny- Then, by Lemma 4.6, (4.43) is equivalent to

Py, [T.Y, € -] = PyqlZ €] (4.44)
It follows that Y (i)
o n\L) .
P [ 1— ’ < } 1 CjeA). 44

Define random probability distributions IT,, by Il := = |Y Note that Py, [0 < [¥,| < o] =

0, so a.s. with respect to I@’n, the II,, are well-defined probability distributions. We claim that
(4.45) implies that
Ey, [m;(II,)] — 0 (j € A), (4.46)

n—oo

where Ey, denotes expectation with respect to Py, and m;(Il,) is defined in (4.34). To prove
(4.46), we observe that for any probability distribution 7 on A,

= [ — (i)
= Z Li(ig)<(i)y 7 (0)
= Z Lin(ig)<n(ap (0
ol in£>vo>+<<1— )]

Since II,, = ﬁYn, it follows that

By, [m;(I1,)] =By, | Z v ((1-
5, [‘Y | ZY (( zz&)) Vv 0)} (4.48)
B [((1- ) v )] (1 B vo)]

where we have used that Py, [t = i|Ya] = V(i) a.s. Combining (4.48) with (4.45), we
arrive at (4.46).

By (4.46), the [0,2]*-valued random variables (m;(Il,))jep converge in distribution to
zero, as n — oo. Hence, by Skorohod’s representation theorem, we can couple the random
variables II,, in such a way that m;(II,,) — 0 for all j € A a.s. By Lemma 4.8, this implies
that A is amenable. ]

7;(%7 ) Z Lmiy<n(ig)y (i )‘:((Z?)) B 1‘

Z 1{7T (5= 1) <m(3) (Z)’W(;Zz_)l) - 1‘

(4.47)

) Vo)

A A spatial ergodic theorem

In this appendix, we prove Lemma 4.9. The main ingredient in the proof is a simple L?-ergodic
theorem for arbitrary countable groups. This result is not very difficult, but unfortunately, I
do not know a reference for it.
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Let (E, B) be a measurable space and let A be a countable group. Equip the product space
BN = {2 = (2(i))ien : #(i) € E Vi € A} with the product-o-field BA. Define (left) translation
operators T : EM — EA by

Tix(j) == a(i™j)  (i,j € A) (A1)

(compare (4.28)), and let 7 := {A € BN : T, '(A) = A Vi € A} denote the o-field of left-
invariant events. We say that a probability law v on (EA, BA) is homogeneous if v o T[l =v
for each i € A. We let L?(v) the L2-space of with respect to v square integrable real functions,
equipped with the L?-norm || f|,.2 := ([ |f)2dv)z.

Recall the definition of the convolution from (4.36), and recall that |z| := )", |z()].

Proposition A.1 (L?-ergodic theorem) Let A be a countable group and let Q be a proba-
bility law on A such that {i : Q(i) > 0} generates A. Then:

(a) There exist probability distributions m, on A such that

lim |7, — Q * 7n| = 0. (A.2)

n—oo

(b) If v is a homogeneous probability measure on EA f € L?(v), and m, are probability
distributions on A such that (A.2) holds, then

an(i) foT; — E[f|T] in L*(v), (A.3)

where E[f|T] denotes the conditional expectation (with respect to v) of f given T .

Proof To prove part (a), choose any probability distribution 7y on A, define inductively
Tnt1 = Q *mp, (n > 0), and set m, := %ZZ;& Fn. Then |my, — Q * my| < 2(|Fo| + |Fn]) — 0,
as required.

The proof of part (b) would be standard if the probability distributions 7,, would satisfy
limy, o0 |7, — Lyiy * 7mn| = 0 for all i € A. If A is nonamenable, however, such 7, do not exist.
To see that (A.2) is all we need, we need a little argument.

Define S : L?(v) — L*(v) by

Sf ::ZQ(i)foE-. (A.4)

Note that since v is homogeneous,

1Sfllvz <Y Q@IS © Tilluz = I llv2, (A.5)

(2

i.e., S is a contraction. Set
H:={feL*v): foT;= fVicA},
H' :={fcL*v):Sf=f}.

We claim that H = H’. The inclusion H C H’ is obvious, so assume that f € H'. Let
Y = (Y (i))iea be an E*-valued random variable with law £(Y) = v. Fix a point k& € A and
let & = (&,)n>0 be a random walk on A, independent of Y, with transition probabilities

Pléni1 = jlén =1 = P(i,5) = Q(ji"")  (n20, i,j €M), (A7)

(A.6)
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and initial state §y = k. Define an E-valued process Z = (Z,,)n>0 by
Zy = foTg (Y) (n>0). (A.8)

Note that, since v is homogeneous,

E(|Z] anm/ (@) 1] o Ti(y)
=ZP" va=flvz (20,

where P"(i,7) denote the n-step transition probabilities of {. Let F,, := o(Y, & : m < n)
(n > 0) be the o-field generated by Y and the process £ up to time n > 0. Then, since f € H’,

(A.9)

E[Zn+1|Fa] ZP G )F o T (V) = 3 P6nsi6n)f o Ti,

A.10
:ZQ(i)foTingn:fngn:Zn, A0

where we have used that T; o T; = T;;. Formulas (A.9) and (A.10) show that Z is a square
integrable martingale with respect to the filtration (F;,)n>0. It follows that

El|Zus1 — Zo!) = E[ZoriP) —E[Z,]  (n>0). (A.11)

By (A.9), E[|Z,|?] does not depend on n (in fact, Z is stationary) and therefore Z,, = Zj a.s.
for all n > 0. Since {i € A : Q(i) > 0} generates A and the starting point k is arbitrary, this
is possible only if f = f o T} a.s. for all # € A. This proves that H = H'.

The rest of the proof is standard (compare the proof of Von Neumann’s mean ergodic
theorem in [Kre85, Theorem 1.1.4]). By [Kre85, Lemma 1.1.3] and the fact that H = H’, the
orthogonal complement H+ of H is the closure of the space span{h — Sh : h € L?(v)}. If 7,
are probability distributions on A satisfying (A.2) and f = h — Sh, then

132 70li)f o Tl g = | (o T = 3ol ZQU)hoﬂ)oﬂHuz
_HZM JhoTi - Zm (h o T,

—Hzm T3 (EmOQk ety
—HZ ) = Qe )hoTzHy,z
< Z |7 (i) = Qs mn (0)] || 0 Til2

7
= |mn — Q * | ||h]l2 — 0.

Therefore, by approximation, ||, m,(i)f o Ti|l,2 — 0 for all f € H+. On the other hand,
Sy ma(i)foT; = f for all f € H. It follows that Y, m, (i) f o T; converges in L?(v) to the
orthogonal projection of f on H, which equals the conditional expectation of f given 7. 1

Proof of Lemma 4.9 Without loss of generality we may assume that X is [0, 1]A—Valued. Let
T be the o-field of left-invariant, measurable subsets of [0, 1]* and let X ~!(7) be the o-field
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of events of the form {X € A} with A € 7. For i € A, define f; : [0,1]* — R by f(z) := z(i).
Choose 7, as in Proposition A.1. Since

(X xmn) () = > X (65 )mah) = > (T X)(E) =D mn(d) fi 0 Tj(X), (A.13)
J J J

Proposition A.1 tells us that

E[[(X ) (i) — Z(i)ﬁ — 0 where Z(i):=E[X()|X (7). (A.14)
To see that Z(j) = Z(0) a.s., by the definition of the conditional expectation, it suffices to
check that for any A € 7,

E[Z(0)1(xeny] = E[X(0)1xeny] = E[(Ti-1 X)(0)1(7,_, xeay] = E[X()1{xeay], (A.15)

where we have used that A € 7 and the law of X is homogeneous. To see that Z(0) > 0
a.s., assume that conversely P[Z(0) = 0] > 0. Then, since Z(0) = Z(j) a.s. and {Z(j) =
0} € X 1(T), one has E[X(j)1(z0)=0)] = E[X(j)1z()=0y] = E[Z(j)1(z(j)=0}] = 0, hence
P[X(j) =0|Z(0) = 0] =1 for all j € A. This implies that P[X(j) =0 Vj € A|Z(0) = 0] = 1,
so P[X(j) =0Vj € A] > P[Z(0) = 0] > 0, which contradicts the assumption that P[X € -] is

nontrivial. |
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