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Preface

There is a rich literature on random graphs generated over a random point
process. These graphs are often motivated by physical, biological or social
networks. Many interesting large scale properties of these networks related to
connectivity have been studied in terms of the percolation of the associated
graphs. An early example of such a study can be found in [26] where the
connectivity of large networks was defined as the supercritical phase in what
is today called the continuum (Boolean) percolation model. More recently, a
random SINR graph model for wireless networks was studied with the same
perspective in [9, [16].

The two first chapters are focused on preliminaries; we give an introduc-
tion to point processes and navigations which are key concepts in this work.

In Chapter [3| of this thesis, we analyze a class of “Signal to Interference
and Noise Ratio” (SINR) random graphs. These random graphs arise in the
modeling of packet transmissions in wireless networks. In contrast to previ-
ous studies on SINR graphs, we consider both a space and a time dimension.
The spatial aspect originates from the random locations of the network nodes
in the Euclidean plane. The time aspect stems from the random transmis-
sion policy followed by each network node and from the time variations of the
wireless channel characteristics. The combination of these random space and
time aspects leads to fluctuations of the SINR experienced by the wireless
channels, which in turn determine the progression of packets in space and
time in such a network.

We study optimal paths in such wireless networks in terms of first passage
percolation on this random graph. We establish both positive and negative
results on the associated time constant. The latter determines the asymp-



totics of the minimum delay required by a packet to progress from a source
node to a destination node when the Euclidean distance between the two
tends to infinity. The main negative result states that this time constant
is infinite on the random graph associated with a Poisson point process un-
der natural assumptions on the wireless channels. The main positive result
states that when adding a periodic node infrastructure of arbitrarily small
intensity to the Poisson point process, the time constant is positive and finite.

In the second part, we develop a framework for studying point-map in-
variant measures. A compatible point-map on the set of counting measures
is a mapping on discrete multi-subsets of R?: to each point of the discrete
set, it associates another point of the same set, carrying the multiplicity;
compatibility means that the image of a point depends only on the support
of the counting measure (the counting measure after removing the multiplic-
ities) “seen from” (i.e. shifted to) this point.

It is a well known fact in the literature that whenever a compatible point-
map is bijective on all simple counting measures, the Palm version of any
stationary simple point process is left invariant by the action of such a com-
patible and bijective point-map.

We focus on the case of a not necessarily bijective point-map f. Its goal
is to associate, to any stationary point process ®, a companion point process
with an almost sure mass at zero and with a law which is invariant under the
action of f. We introduce the notion of Point-map Palm (or here f-Palm)
version of the point process @, which satisfies the desired invariance property
when it exists and we give sufficient conditions for it to exist.

Chapter [5] explains the connection between Chapters [3] and [4 It gen-
eralizes the notion of point-map Palm measures for stochastic point-maps
and time dependent point-maps. This chapter shows the richness of the
framework of point-map Palm measures specially for studying navigation or
routing algorithms on geometric random graphs.

As we will see in the end of the Chapter |3, the optimal path in the time-
space SINR graph is not computable locally in time; i.e. for knowing the
optimal path we need future data which are not known at the current time.
This fact leads us to considering suboptimal local algorithms and that is the
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reason for which point-map Palm measures are of potential practical interest
in addition to being interesting mathematical objects.

Key words and phrases. Random graph, Palm Probability, Naviga-
tion, Point-Map, Signal to noise ratio, Point process, Invariant measure.
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Résumé en Francais

Il existe une abondante littérature sur les graphes aléatoires associés a un
processus ponctuel. Ces graphes sont souvent motivés par des problemes
issus de la physique, de la biologie ou des réseaux sociaux. Les travaux sur le
graphe aléatoire dit géométrique concernent les propriétés de connectivité a
grande échelle, les plus courts chemins, ou encore les mécanismes de diffusion.
Récemment, une modele de graphe aléatoire fondé sur le Rapport Signal a
Bruit et Interférence (Signal to Interference and Noise Ratio ou SINR en
anglais) a été introduit et étudié avec les mémes points de vue, avec des
motivations dans le domaine des réseaux de communication sans fil.

Cette these se concentre sur deux facettes d’'un méme objet: d'une part
les propriétés de routages ou navigations sur les graphes aléatoires associés a
des processus ponctuels des divers types mentionnés ci-dessus; d’autre part la
théorie des fonctionnelles ponctuelles (point-maps en anglais) et des mesures
de Palm.

Les deux premiers chapitres se concentrent sur des définitions et des
résultats préliminaires. Nous donnons notamment une introduction a la
théorie des processus ponctuels et leurs mesures de Palm. Nous définissons
ensuite navigations et routages sur un processus ponctuel tout en donnant
plusieurs exemples concrets de la littérature.

Dans le chapitre |3] nous analysons des navigations sur une nouvelle classe
de graphes aléatoires SINR. Contrairement aux précédentes études sur ces
graphes, nous considérons a la fois une dimension spatiale et une dimen-
sion temporelle. L’aspect spatial provient des emplacements aléatoires des
neeuds du réseau dans le plan euclidien. L’aspect temporel provient des
primitives aléatoires utilisées dans les politiques d’acces au canal suivies par
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chaque noeud du réseau et des variations temporelles des caractéristiques du
canal sans fil. La combinaison de ces aléas spatiaux et temporels conduit a
des fluctuations des SINR observés par les canaux sans fil, fluctuations qui
déterminent a leur tour la progression de I'information dans 'espace et le
temps dans un tel réseau.

Nous étudions les chemins optimaux dans ces graphes en terme de perco-
lation de premier passage sur ce graphe aléatoire. Nous établissons a la fois
des résultats positifs et négatifs sur la constante de temps associée. Cette
derniere détermine le comportement asymptotique du délai minimum pour
qu'un paquet progresse a partir d’'un nceud source vers un nceud destina-
tion, lorsque la distance euclidienne entre ces deux noceuds tend vers 'infini.
Le principal résultat négatif est que cette constante de temps est infinie sur
le graphe aléatoire associé a un processus de Poisson sous des hypotheses
naturelles sur les caractéristiques des canaux sans fil. Le principal résultat
positif est que 'ajout d'une infrastructure de noeud périodique de densité
arbitrairement petite rend la constante de temps positive et finie.

Dans la deuxieme partie, nous développons un cadre pour l'étude des
mesures laissées invariantes par des fonctionnelles ponctuelles. Une fonction-
nelle ponctuelle sur I’ensemble des mesures de comptage est une application
sur les sous-ensembles discrets a multiplicité finie de R%: & chaque point de
I’ensemble discret, cette application associe un autre point du méme ensem-
ble, en conservant la multiplicité. Nous nous concentrons ici sur les fonc-
tionnelles ponctuelles compatibles; la compatibilité signifie que I'image d’un
point ne dépend que du support de la mesure de comptage ”"vue de” (trans-
latée en) ce point.

Une fonctionnelle ponctuelle compatible bijective sur I’ensemble des mesu-
res de comptage simples laisse invariant tout processus ponctuel simple.
Ceci implique que si ® est un processus ponctuel simple sur RY, sa loi
reste inchangée sous 'action de la fonctionnelle. Il s’ensuit que la mesure
Palm de tout processus ponctuel est invariante par I'action d’une fonction-
nelle ponctuelle compatible et bijective. Nous nous concentrons dans cette
deuxieme partie sur le cas de fonctionnelles ponctuelles f qui ne sont pas
nécessairement bijectives. Notre objectif est d’associer, a tout processus
ponctuel stationnaire ®, un processus ponctuel compagnon avec un point
en zéro et avec une loi qui reste invariante sous l'action de f. Nous intro-



duisons la notion mesure de Palm de fonctionnelle ponctuelle (ou mesure de
f-Palm) du processus ponctuel @, qui satisfait, quand elle existe, la propriété
d’invariance désirée. Nous donnons des conditions suffisantes pour qu’elle ex-
iste. Nous montrons aussi que ces mesures ne sont pas en général des mesures
de Palm de processus ponctuels.

Le dernier chapitre explique le lien entre les deux premiers chapitres. Il
généralise d’abord la notion de mesures Palm de fonctionnelle ponctuelle
au cas de fonctionnelles stochastiques puis de fonctionnelles dépendant du
temps. Les chemins optimaux du graphe SINR spatio-temporel ne sont
pas calculables: pour calculer le chemin optimal par la programmation dy-
namique, il faudrait des données aléatoires du futur qui ne sont pas con-
nues au moment du calcul. Les algorithmes de routage de la littérature
sont donc fondés sur de algorithme locaux et s’expriment comme des fonc-
tionnelles ponctuelles non bijectives, soit stochastiques, soit dépendant du
temps. Les mesures de Palm associées a ces fonctionnelles décrivent donc
le paysage ponctuel “vu” par une navigation en temps long sur le processus
ponctuel. Ces mesures sont donc d’intérét pratique en plus d’étre des objets
mathématiques intéressants.

Mots-Clés. Graphe aléatoire, Probabilité de Palm, Navigation, Fonc-

tionnelle ponctuelle, Rapport signal a bruit, Processus ponctuel, Mesure in-
variante.
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Glossary of Symbols

e;(n): MAC indicator of the node X; at time n
d;;(n): Edge indicator from (X;,n) to (X;,n+1)

f*: Strip routing point-map

f*%: Stocastic strip routing point-map

fut Directional navigation point-map with direction u

fu,at Directional navigation point-map with direction u and deviation limit
«

®,,: Stationary Poisson point process

®4: Stationary Grid

F; j(n): Fading from the node X; to the node X; at time n

Rk Bo[Hy (0)

hov Eo[Hy" " (0)]

H¥(n): The number of paths of length k terminating at (X;,n)

H“*(n): The number of paths of length k originating from (X;,n)

)

I; j(n): Interference at the receiver X; with respect to the transmitter X; at
time n

77({ : First f-Palm measure of the point process (canonical space)

Py n-th f-Palm measure of the point process (canonical space)
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Pyt f-Palm measure of the point process (canonical space)
I@é: First f-Palm measure of the point process
I@ég": n-th f-Palm measure of the point process

IF’QOO: f-Palm measure of the point process

SINR,; j(n): SINR at the receiver X; with respect to the transmitter X; at
time n

0,: Translation with the vector —¢

W;(n): Thermal noise of the node X; at time n
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Chapter 1

Introduction to Point Process

1.1 Point Process

Because of the connection of this work to [40], we try to use similar notation
to what was previously used in [25, 40, [44]. However we are interested in
stochastic point processes on R?, and hence we do not use as general a no-
tation as in [40]. For further study, we refer the interested reader to [3], 35 [50].

Let N be the space of all locally finite counting measures (not necessarily
simple) on R?. It contains all measures ¢ on R? such that for each bounded
Borel subset B of R%, one has ¢(B) € N. We can identify each member of N
by the associated multi-subset of R?. Wherever it can be understood from
the context, we use ¢ to denote either the measure or the related multi-set
without any further reference.

Let NV be the cylindrical o-field on N generated by the functionals ¢
¢(B), where B is an element of B, the Borel o-field of RY. This o-field is
the Borel o-field with respect to the vague topology on the space of counting
measures.

The support of a counting measure ¢ is the same set as the multi-set re-
lated to ¢, but without the multiplicities and we denote it by ¢; we denote by
N the set of the supports of counting measures. In the literature on counting
measures, N is the set of all simple counting measures. Also N naturally

induces a o-field N/ on N.



The space (N, N) (respectively (N, A)) is known as the canonical space
of point processes (respectively canonical space of simple point processes).
Similar to the concept of a random variable, the distribution of which can be
identified with a probability measure on (R, B), the distribution of a (ran-
dom) point process can be identified with a probability measure on (N, N);
however if we want to benefit from the richness of the concept of point pro-
cesses, specially their joint distributions, similar to what we do for a random
variable, it is more useful to define the point process as a measurable map-
ping from a general probability space to (N, ).

A point process is defined as a measurable mapping ® from the prob-
ability space (2, F,P) to the measurable space (N, N). We use the same
convention through Chapter [3

In Chapter [4]in order to develop the theory of point-map Palm measures,
we need to deal with different probability measures on the same measur-
able space and therefore through Chapter [4 instead of representing a point
process as a measurable mapping from a probability space (2, F,P) to the
measurable space (N, N), we assume that (€2, F) is a measurable space and
we say a point process is a couple (®,P), where ® is measurable mapping
from (Q, F) to (N, V) and P is a probability measure on (2, F). However,
when it is clear from the context, with abuse of language, we use the term
point process to refer to ® alone.

Clearly this definition is compatible with the classical definition and it
is only because of technical reasons, which will be illustrated in Chapteifd]
that we separate the probability measure P and the measurable space (€2, F).

The support of the point process (®,P) (or the support process) is defined
as the couple (®,P) where

VweQ; o(w) = dw).

Notation. Whenever g : (M, M) — (M’', M’) is a measurable mapping

between two measurable spaces and p is a measure on (M, M), gu is the
induced measure on (M’, M’) defined by

gi(A) = (gp)(A) = plg " A]. (1.1)

2



Note that if p is a probability measure, gu is also a probability measure. So
for a point process (®,P) on (2, F), ®P is the induced probability on the
space (N, ) and if f is a measurable mapping from (N, N) to (N, ), then

fOP .= (fO)P = f(PP) (1.2)
is also a probability measure on (N, ).
The canonical version of a point process (®,P) is the point process

(id, ®P) which is defined on the canonical space. Also we say that the
point processes (®,P) and (¥,Q) are equivalent and we denote this by

(D, P) 2 (U, Q), if they have the same canonical version.

1.2 Stationary Point Process

Most of the literature of point processes is developed for simple point pro-
cesses. However, many of the key concepts such as stationarity, Palm mea-
sure, etc. are also studied in the literature for general random measures
which allows us to easily generalize them for general point processes.

The point process @ is called stationary if its finite dimensional distribu-
tion is invariant under translations of R¢; i.e., for all bounded disjoint subsets
Ay, ..., Ay of R all natural numbers nq,...,n; and all t € R%, we have

P[®(A)) =ny,...P(Ar) =ng) =P[P(A; +1t) =nq,... P(Ar + 1) = ngl,
where for the subset A of R? and ¢t € RY,
A+t:={z+t,x e A}

Another way to define a stationary point process is through flows on €2
which gives us a framework which is quite useful. At first glance, this frame-
work is less general; but it appears quite naturally in most of the examples.

We assume the measurable space (2, F) is equipped with a measurable
flow 6; : Q — Q, t € RY, ie. a family of mappings such that (w,t) — fw is
measurable, 6, is the identity on €2 and

Vs,d € R : 0,00, =0, (1.3)

3



A point process is called compatible (or flow-adapted) if
VweQteR, BeB, &Ow,B—t)=ow,B). (1.4)

Indeed means that the point process is compatible with the translations
of R?. Note that the compatibility of the point process does not require the
probability measure. So we may speak about the compatibility of a point
process by mentioning only the first element of the couple (P, P).

Note that, whenever a point process is compatible, the compatibility of
the support process is an immediate consequence of the compatibility of the
point process.

The probability measure P on (2, F) is called 6; invariant if
QtIP’ = P,

where we use 6,P for induced probability measure defined in (|1.1)). Further-
more if, for all t € R?, P is 6, invariant, it is called stationary. If P is a
stationary measure and ® is compatible, then (®,P) is stationary in the pre-
vious sense. This point of view is very useful in Chapter [ and according to
this fact, whenever we speak about a stationary point process in Chapters [4]
and , we mean a point process (®,P) such that ® is compatible and P is
stationary.

For the stationary point process (®,P), the intensity of the point process
is the average number of points per unit volume of the space; i.e.

E[®(B)]

1Bl
where B is a Borel subset of R? with positive and finite Lebesgue measure

and || B|| denotes the Lebesgue measure of B. Note that the stationarity of

the point process implies that this definition is independent of the choice of
B.

Example 1.1. Assume the canonical setup; i.e. (,F) = (N,N) and ® is
the identity function on N. Assume for all t € R? 6, maps the counting
measure ¢ to the counting measure ;¢ in the following manner:

(0:9)(B) = ¢(B +1). (1.5)

4



If we consider ¢ as a subset of R%, then 0;(¢) is the shifted copy of ¢ by the
vector —t. With respect to this flow, the identity on N is clearly compatible.
If P is a stationary probability measure on (N, N'), then IP can be interpreted
as the distribution of a stationary point process on R?. In this situation, we
say (id,P) is a canonical stationary point process.

Notation. The last example is the motivation to use 6,0, t € R? as the
counting measure defined in in the rest of this work. In accordance
with this notation, for a point z € R?, we define 6;(z) := x —t. Also for a
point process ®, 6,P is defined naturally as

(0,P)(w) := 0,(P(w)).
With this notation, ® is compatible whenever for all ¢t € R?

gt(I) = qDQt

1.3 Palm Probability

1.3.1 Canonical Space

We start this section with point processes on the canonical space, i.e. the
setup of Example When the point process is on the canonical space, we
use ¢ to denote a realization of the point process and a point of the proba-
bility space. Let (®,P) be a stationary point process of intensity A on the
canonical space, i.e. @ is the identity on N and P is a stationary probability
measure on (N, N'). Note that we always use the notation P rather than P
on the canonical space.

Assume we want to know the distribution of the point process, given the
fact that it has a point at the origin. Since the point process is stationary,
for all points z € R? Plz € ®] is a constant and since the point process
cannot have an accumulation point, this constant is zero. As a consequence
we cannot use the classical conditional probability notion in order to study
the point process, given the fact that it has a point at the origin.

However, roughly speaking, the stationarity of the point process implies
that all parts of R? are similar for the point process and this can help us to



define the Palm probability.

When the point process is simple, the notion of Palm probability is a
classical object in the literature and is defined as follows; fix a Borel subset
of R, say B, with positive and finite Lebesgue measure ||B||. For all I € N

Po(F) = ﬁ/ Z 1{0:¢ € F}P(do). (1.6)

tepnB

Because of the stationarity of the point process, this definition is independent
of the choice of B.

The subscript 0 in the LHS means that the typical point of the point
process is translated to the origin of R?. In this work we denote the origin
by either 0 or O.

The interpretation of P, is the conditional distribution of the point pro-
cess given the fact that there is a point at the origin. In ergodic case, this is
same as the distribution of the point process seen from a typical point.

This setup can be easily used also for the case where we deal with a prob-
ability space which is the product of canonical spaces and some other spaces,
e.g. identically and independently marked point processes. This is the setup
in Chapter 3

One can modify (/1.6 slightly to generalize it to a not necessarily simple
point process. For a general point process, we define its Palm probability as

PUF) = 57 [ 30 oo € FYP(o). (1.7

tegnB

where B is a multi-set which is equal to B as a set but all its elements are
of multiplicity infinity and the summations are on the multi-sets; so, in the
summations, each point ¢ € ¢ N B occurs a number of times equal to its mul-
tiplicity in ¢. The definition is the formalization of our interpretation of
the Palm probability when the multiplicity is taken into account in choosing
the typical point. We call (®,Py) = (id, Py) the Palm version of the point
process (®,P) = (id, P).



The definition (|1.6)) is independent of B and hence we can use a monotone
class argument to obtain the refined Campbell theorem

£ [Z h(Gt,t)] =& {/Rd h(6y, t)dt} :

teep

where £ and &, denote the expectations with respect to P and Py, respec-
tively and h is a measurable mapping from N x R? — [0, co).

Remark 1.2. It is a classical fact that there is a bijection between stationary
simple point processes and their Palm versions and that this bijection is
constructible in both directions. This bijection can be easily extended to
general point processes. For avoiding repetition, we give a proof of this fact
in §1.3.2]

1.3.2 General Space

Let (®,P) be a stationary point process on the measurable space (£2,F)
which is equipped with a measurable flow 6;; i.e. ® is compatible and P is
stationary. The Palm probability of the point process is defined as follows:
for each G € F

Po(G) i ﬁ / S 10w € GIP(dw), (1.8)

ted(w)NB

where we use the same convention for B as . The Palm wversion of
the point process is defined as (®,Pg). In Chapters [i] and [ whenever we
speak about the Palm version of a point process, we mean the couple (¢, Pg)
((id,Pp) in the canonical space setup) and when we speak about the Palm
probability, we mean only the second element of the Palm version.

As in the canonical space case, (1.8) is independent of the choice of B
and a monotone class argument gives the refined Campbell theorem

E| > h.t)| =Ee {/Rdh(eo,t)dt},

ted(w)



where E and Eg denote the expectations with respect to P and Pg, respec-
tively and h is a measurable mapping from € x R? — [0, 00).

Proposition 1.3. The probability measure IP is recoverable from (&, Pg).

Sketch of proof. We use the inversion formula which is used in [43]. Let
h: N x R? — [0,00) be a measurable function satisfying

> hig.t) =1,

teg

for all non-null ¢ € N. For such h, for all measurable f : Q — [0,00) we
have

B [1{0(RY) > 0}f] = Eq [ [n@eo.050-

See [43] for details. O



Chapter 2

Navigation on a Point Process

On a locally finite point set in R¢, a navigation defines a path through the
point set from any point to any other point. In most of the examples of
navigations, it is important to be able to find the next node by only knowing
the local data around this point and the destination. Such a navigation is
called decentralized, which is formalized in §2.1]

Navigations are widely studied in two different domains of the literature.
They are considered as models for routing in communication networks; i.e.
for finding multi-hop paths between the points representing the node loca-
tions. They are often referred to as routing.

The speed of delivery of information in networks motivated many studies
in random graphs. The main object in this context is the evaluation of the
so called time constant, which gives the asymptotic behavior of the number
of edges (hops) in the paths (optimal or produced by some particular routing
protocol) joining two given nodes as a function of the (Euclidean) distance
between these nodes, when this distance tends to infinity. In the case of a
shortest (in terms of the number of hops) path, this problem is usually called
the first passage percolation problem and was originally stated by Broadbent
and Hammersley in [14] to study the spread of fluid in a porous medium.
More recently, in [I3],37], such time constants were studied on so called small
world graphs, motivated by routing in certain social networks, where any two
given nodes are joined by an edge independently with a probability that de-
cays as some power function with the Euclidean distance between them. The
complete graph on a Poisson point process with “nearest neighbor” routing



policy was studied in this context in [8]. The first passage percolation prob-
lem on the Poisson-Delaunay graph was considered in [47], [52]. In the case of
graphs whose edges are marked by some weights, one can extend the notion
of time constant by studying the sum of the edge weights. First passage
percolation on the complete Poisson point process graph, with weights pro-
portional to some power of the distance between the nodes was studied in [30)].

The other domain where navigations are used is in the characterization
of Palm measures, where bijections on the point processes play an important
role. The idea of navigations (without explicit reference to the word “naviga-
tion”) is used in several works, such as in [I§] and [29], to construct bijective
mappings on point processes.

In Chapters (4] and [5| we try to unify these two view points and to find the
connections between these different literatures.

2.1 Navigation in Communication

2.1.1 Rooted Navigation

Assume ¢ is a locally finite (simple) subset of R? and z € ¢. A (proper)
navigation with root x is a mapping f from ¢ to ¢ such that f(x) = z and
for all y € ¢ there exists a finite k satisfying f*(y) = z. A navigation on a
graph G = (¢, E) is a navigation such that (y, f(y)) € E. The navigation
tree is the tree with the set of vertices ¢, and the edge set {(y, f(v));y € ¢}.

If G is a graph in RY, the navigation f on the graph G with root x is
called decentralized if for all y € ¢, f(y) = f(¢,y) depends only on x, y and
the adjacent vertices of y. The name decentralized is taken from the fact
that, for the navigation toward the destination, there is no need of central-
ized decisions; using local data, one can find the next step of its navigation
toward the destination.

We defined the notion of decentralization for navigations on graphs. How-
ever we can define this for general locally finite sets without any graph struc-
ture. As we will see in radial navigation , radial navigation makes local
decisions and it is decentralized in this sense. However the formalization of
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decentralization for general navigations is more technical than the case with
a graph structure and we postpone it to Section [4.5]

In this point of view, different classes of navigation algorithms have
emerged recently; e.g. a class of problems which has recently drawn much at-
tention is the small world phenomenon. As is pointed out by Kleinberg [37],
the small world phenomenon relies on the existence of shortcuts in a decen-
tralized navigation on a small world graph (see definition below). Extensions
and refinements of his results have been carried out by Franceschetti and
Meester [19], Ganesh et al. [I7, 21].

Another field of application is computational geometry. Kranakis, Singh
and Urrutia [39] have introduced compass routing (numerous variants of this
exist). The Ph.D. Thesis of Morin [45] gives a review of this class of problems.
Computer scientists do not analyze the probabilistic properties of navigation
algorithms; they rather examine whether a given algorithm is a proper nav-
igation, that is whether it converges in a finite number of hops to its root.

The ideas of computational geometry may benefit to the design of routing
algorithms in real world networks. A first field of application is sensor and
ad-hoc networks, see for example the survey papers of Akyildiz et al. [I] and
Ko and Vaidya [38]. A second application is self-organized overlay and peer-
to- peer networks. Each node in the network receives a virtual coordinate
in some naming space, and the messages are routed along a geometric navi-
gation algorithm, see Plaxton, Rajaraman and Richa [4§], Liebeherr, Nahas
and Si [41] or Kermarrec, Massoulié and Ganesh [22].

Lastly, in the probabilistic literature a few authors have examined decen-
tralized navigation algorithms (under other names). For example, Baccelli,
Tchoumatchenko and Zuyev [11] have analyzed a navigation on the Delau-
nay graph. Other examples include the Directed Spanning Forest introduced
by Gangopadhyay Roy and Sarkar [23] (see also Penrose and Wade [46] and
Bordenave [12]).

Below we introduce and give more precise definition of some classic ex-
amples of rooted navigations that will be used later. For simplicity, in these
examples, we assume ¢© is a locally finite subset of R? which contains the
origin, O, and we introduce the navigations with root O. Let |.| denote the
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Euclidean norm of R? and - denote the scalar product of R%.

In these examples, the navigation may have ambiguity because of the non-
uniqueness of the point which should be chosen; however since this ambiguity
occurs with probability zero in most of interesting examples, e.g. when ¢°
is a realization of the Palm version of the Poisson point process, we do not
go through details on how to deal with such ambiguities at this point.

Compass Routing on the Delaunay Graph

Compass routing and its variants are popular navigations in computer sci-
ence. It was introduced by Kranakis et al. in [39], see also Morin [45]. Let
G = (¢9, E) denote a locally finite connected graph. Compass routing on
G with root O is a navigation which among all neighbors of x chooses the
neighbor y such that the vector xy has the direction closest to the direction
of the vector z0O; i.e.
0[N ror-y ..

fo%(x) argmax{|x| p— (x,y) € E}. (2.1)
Compass routing is not a proper navigation on all graphs; i.e. it is not al-
ways true that it converges to O. However a variant of this routing called
face routing is a proper navigation. Also as it is pointed by Liebeherr et al.
in [41], on a Delaunay Graph, Compass Routing is a proper navigation.

Radial Navigation

For all z € ¢©, among all points of ¢° which are closer to O than z, the
radial navigation choses the closest point to x; i.e.

f7O(x) =y if y € By (0),¢° N Bjy—y|(x) N By (0) = 0, (2:2)

where Bg(z) is the open ball of radius s with center z. It is easy to see that
radial navigation is a proper navigation. Radial navigation is studied in [12].

Small World Graphs

The random connection graph, defined in [20], is a graph G = (¢°, E) such
that vertices z € ¢ and y € ¢ are connected with probability g(|z — y|)
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independent of anything else, where ¢ is a non-increasing function with values
in [0,1]. Small world graphs are random connection graphs such that when
t tends to infinity,
g(t) ~ct™,

with ¢ > 0 and 8 > 0. More formally, we assume that all pairs of points
{z,y} of ¢© have i.i.d. uniform marks U,, = Uy, in [0, 1] and that {z,y} € E
if Uyy < g(|z —y|). It is proved that for § > d, for the small world graph on
a homogeneous Poisson point process, the degrees of all vertices are almost
surely finite.

Maximal Progress Navigation

The mazimal progress navigation from x € ¢© to the origin is defined as

fmO(x) == argmin{ly|; {z,y} € E}. (2.3)
It is easy to see that maximal progress navigation is not necessarily proper.

There are several propositions in the literature for avoiding the improperness
of the maximal progress navigation, e.g. see [13] 17, 21].

In we propose a solution different from those of the literature, which
illustrates the use of navigations in finding sub-optimal paths via decentral-
ized navigations in space-time graphs.

2.1.2 Compatible Navigation

Consider a rooted navigation where the destination point x goes to infinity
in some direction v € S9!, In this case it would be natural that the rooted
navigation tend to a navigation with asymptotic direction w. This is the
connection between rooted navigations and the class of navigations which
are called compatible navigations.

Compatible navigations, which are also referred to as compatible point-
maps, is the class of navigations on which we will focus. They are called
compatible because they are compatible with the shifts of R%, i.e. for all
points = € ¢ and all ¢t € R?, the next hop of the shifted point x + ¢ in ¢ + ¢,
ie. f(x+1t),is f(z)+t. We give a complete definition of compatible point-
maps in Chapter [4]
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For example assume that f“" on the graph G = (¢, E) is the compass
routing when the destination point goes to infinity in direction u. Then ([2.1])
becomes

-y
— :(z,y) € E}; 2.4
Sl ) € B (2.4
i.e. the f©"(z) is the neighbor of x with the least deviation from the direction
u. Clearly, if we shift G by the vector ¢, one has fo*(z+1t) = f“"(x)+t. This
is called the directed version of compass routing. The algorithm in Baccelli
et al. [I1] is closely related (but not equivalent).

fo"(x) = argmax{u -

In the directed version of radial navigation, which is referred to as direc-
tional navigation, f™"(x) is the closest point of ¢ to x which has a greater u
component, i.e.

fri(x) =yify € Hy(x), ¢ N Bly_y(x) N Hy(x) =0, (2.5)

where H,(x) := {y € R% (y —x) -u > 0}. This model is examined in [12, 23]
16,

If we assume that the underlying locally finite subset of navigation is
generated by a stationary point process (id, P), e.g. a homogeneous Poisson
point process, a natural question is the relation between the rooted naviga-
tions with root z, where x goes to infinity in direction u on the Palm version
of the point process, i.e. (id, P, ), and the directed version of the navigation.
For example in [§], it is shown that in such a situation, the radial navigation
converges to the associated directional navigation. Such a convergence when
it can be proved, plays an important role in the asymptotic analysis of rooted
navigations.

2.2 Navigations and Palm Probability

The class of compatible navigations connects navigations in communication
networks and their use in Palm theory. In the literature of Palm theory they
are called point-maps rather than navigations. The starting point is the fol-
lowing well-known proposition. The interested reader can see [28| 40, 50] for
further details.
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Proposition 2.1. If (®,P) is a simple stationary point process and f is
a point-map which is bijective on ®P-almost all realizations of the point
process, then the Palm version of the point-process is invariant under the
action of f;i.e. for all A € F one has

Py = 0f(0,0)Pa,

where the RHS is defined using the convention (1.1)) and we denote the point-
map f as f(P,0) = f(P(w),O) in order to emphasize the dependence of f
on ®(w), the realization of the point process.

Proof. Let B = [0,1)%. According to (1.8)), we have:

My(@,0)Po [A] = M| B|[Po [ <1>0)A}
= > 10w € 0_a(ow).0)AYP(dw)
@ t€<I>(w)r"|B
= / Z 1{9tw c 6 d(w), thA}IF’(dw)
@ tE@(w)ﬂB

_ /Z S Y 1{s= f(B(w), 1), 0w € A} P(dw)

VEZ ted(w)NB s€®(w)N(B+v)

_ Z/ Y s = (W), ), 0w € A} P(dw)

VEZ """ e (w)N(B—v) s€®(w)NB

- > 1{0.w € AP(dw) = APg(A),

@ sed(w)NB

where the third equation follows from the compatibility of f (see for the
exact definition of compatible point-maps), the fifth one is because of the
stationarity of the point process and the sixth equation is a consequence of
the fact that f is bijective. U

In this point of view, routing is not the objective of the construction of
the point-maps. The main interest is in the construction of bijective point-
maps. For example, in [I8] and [29], the authors construct point-maps on a
Poisson point process, in order to produce bijective point-maps on the latter.
Here we describe strip routing on Poisson point process, which is originally
introduced in [I§] and we explain how this was used to construct a bijection
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on the Poisson point process.

Here we explain the strip routing point-map in R?. But this point-map
can be easily generalized to higher dimensions.

Example 2.2 (Strip Routing Point-Map). For all points = (z1, x2) in the
plane, let St(x) denotes the half strip (x1,00) X [x2 — 1,29 + 1]. Let f(x)
be the left most point of St(z). Therefore, f is almost surely well defined
on the homogeneous Poisson point process in the plane and it is compatible.
We call this the strip routing point-map.

Let ¢ be a realization of the Poisson point process. For an arbitrary
zg € ¢ and i € N, let z;41 = f(x;). Let §(xo) count the number of y € ¢
(including ¢ itself), such that f(y) = z; and the segment yz; intersects
the triangle zoz1x2 at some points other than z;. We denote by A, (xg) the
sequence §(2,)0(zp_1) -+ 0(xg).

It is proved in [I8] that almost surely, for all points 2 and y, there exist
natural numbers m and n such that

[ () = (). (2.6)

We say = < y if A, (z) < A,(y) in the dictionary order. This order is in-
dependent of the choice of m and n which satisfy (2.6). It is easy to prove
that < induces an order on the points of the Poisson point process which is
isomorphic to the order of Z almost surely.

If we define g(z) to be the least point of ¢ under < which is greater than
z, g(x) is a compatible point-map which is almost surely a bijection.

Strip routing can be generalized to all dimensions. In [I8], it is proved
that for the two and three dimensional cases, the orbit of an arbitrary point,
under the bijection, consists of all points of the point process.

As we said, the interest in point-maps in Palm theory arose from the
search for bijective point-maps; either through the study of bijective point-
maps themselves, or through the use of non bijective point-maps in the con-
struction of bijective ones.

16



In Chapter (4] we generalize the invariance of the Palm probability under
the action of bijective point-maps to the invariance of a class of probabil-
ity measures, which we call point-map Palm measures, under the action of
general point-maps (not necessarily bijective).

2.3 Navigations and Optimal Paths

One of the most important applications of navigations, is in the construction
of sub-optimal paths, specially when we need decentralization either in time
or space. In order to illustrate this use, we start with an example which
explains the situation and we simultaneously introduce the notion of space-
time graphs.

In ([2.3) we introduced maximal progress navigation on the small world
graph and we noted that, in general, maximal progress navigation need not
to be a proper navigation. Below we introduce the space-time small world
graph where edges are renewed at each time step. The formalization is as
follows:

The function g and ¢© are as before. We assume that {U,,(n)} (2.4} C60 meN
are i.i.d. uniform random variables in [0,1]. Note that we assume that
{x,y} is a subset of ¢?; i.e. for all n, U,y (n) = U(n). We assume that
{z,y} € E(n), the set of edges at the n-th time-epoch, if U,,(n) < g(|z — y|).

The timed version of the maximal progress navigation at time n, is defined
as

fm0 (@, n) = argmin({|2[} U {|yl; {z,y} € E(n)}); (2.7)
i.e. if at time n, x does not have a neighbor which is closer to the origin than
x itself, the navigation stays at x. One can easily verify that if g is positive

at all points, the local finiteness of ¢© implies that the timed version of the
maximal progress navigation finally reaches the origin.

We can interpret this setup in the context of space-time graphs. Let G
be a directed graph with vertex set ¢ x N. Each vertex (x,n) denotes a
point z € ¢© and a time epoch n € N. There is a directed edge from (z,m)
to (y,n) if and only if n = m+1 and U,,(m) < g(Jz — y|). Using this setup,
all edges (z,y) of E(n) have the associated edge from (z,n) to (y,n+ 1) and
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therefore there is a one to one correspondence between the paths from (z,1)
to the set of vertices {y} x N, and the paths from x to y which at time epoch
n, use only the edges of F(n), where the origin of time is n = 1.

The optimal path, i.e. the fastest path, between z and y is a path between
(x,1) and (y,n) in G where n is the smallest integer for which there exists
such a path. Using the described one to one correspondence, the optimal
path is associated to the first passage percolation from z to y when at each
time epoch we only use the edges of that time epoch.

Clearly the optimal path depends on E(n) for different values of n and
for all fixed ¢ € N, the history of the process until time ¢, i.e. {E(n)},<,
in general is not sufficient for finding the optimal path between all pairs of
points of ©. Therefore, finding the optimal path is not practical unless we
know E(n) at all time epochs, i.e. the optimal path is centralized in time
and there is no time-local decisions which can lead us to the optimal path
unless we know E(n) for all n.

However, as we saw earlier, the timed version of the maximal progress
navigation gives a suboptimal path from z to y which is decentralized in
both space and time. Decentralization in time is really important. Because
decentralization in space is only meant to reduce the complexity of the prob-
lem. But decentralization in time changes an absolutely unpractical optimal
problem to a practical suboptimal one.

2.4 Random Geometric Graph

2.4.1 Boolean Model and Geometric Graph

The Boolean model is based on a Poisson point process ®, whose points are
also called germs, and on an independent sequence of i.i.d. compact sets
called grains. To avoid the technical difficulties associated with the notion
of random compact sets, we assume grains are i.i.d. random closed balls.

In this setup, the Boolean model is the union of random closed balls in

R?, where the centers of the balls are the points of ® and the radii of the
balls form an i.i.d. sequence of positive real numbers. We denote by r(z) the
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radius of the ball centered at x € ®.

The Boolean model is one of the simplest examples of coverage processes.
For example we can assume that the points of ® are the locations of the
antennas of a cellular network, and each grain denotes the part of the space
which is covered by the associated antenna.

The Boolean model also can be used as a connectivity model. We assume
that the points x and y in ® are connected, if their associated grains intersect.
In our setup, where grains are random closed balls, the connection condition
is equivalent to

vy iff o — gl < r(@) +1(y).

The random geometric graph is the graph defined by Boolean connectivity;
i.e. its vertices are the points of the point process and there is an edge be-
tween two vertices, if they are connected in the Boolean model.

Boolean connectivity is symmetric, i.e. the connectivity between x and y
is symmetric with respect to the pair (z,y). One can assume non symmetric
Boolean connectivity where there is a directed edge from z to y, if y is in the
grain of x; in the random closed ball case, it is equivalent to

r—ye|r—yl <r(z).

We call the directed graph associated to the asymmetric Boolean connectiv-
ity the directed random geometric graph.

We can examine different navigation algorithms on the directed random
geometric graph. Since almost surely the directed random geometric graph
is not connected, therefore there is no proper rooted navigation on this graph.

Consider the directional navigation (2.5)) on the directed random geomet-
ric graph. One may verify that, almost surely, for all points x € ®, there
exists an integer n(x) such that, for all n > n(z) one has

(f)" () = ()" ().

Such a navigation is called traplike; i.e. navigations starting from all points
will be trapped at some points and cannot progress anymore.
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2.4.2 SINR Graph

Assume we want to examine a radio network for which we have to take into
account the interference of different nodes and the noise. One of the well
known models in such a situation is the notion of signal to interference and
noise ratio or SINR (see [3, 27, [51]). Below, we describe a simple static
model of an SINR graph; in Chapter |3| we will study a more complicated
dynamic model of an SINR graph.

Let ® be an independently marked point process with positive marks.
We denote the mark of the point x by p(x), which denotes the power of the
signal which is emitted from .

In this model we assume the signal power decreases as the signal pro-
gresses from the transmitter and we model this loss by dividing the original
power of the signal by I(r), an increasing path-loss function of the distance;
i.e. a receiver at distance r from the transmitter, instead of the original
power ¢, receives the signal with power ¢/I(r) which is also known as virtual
power. A classical example of path-loss function is () = (Ar)?, where A is
a positive constant and [ is a constant larger than 2. We also assume there
is a thermal noise which has a constant value w.

The SINR at the receiver y with respect to the transmitter x is defined as

- q(z)/1(|z — y))
SINRqy = —— > e yzsca P(2)/1(2 = y)

The numerator of the RHS is the virtual power from x to y and the denom-
inator is the total amount of noise and interference power where the total
interference power is the summation of all virtual powers from other trans-
mitters. We assume there exists a (good) channel between = and y if SINR,,,
is greater than a fixed threshold T

The SINR graph associated to this model is a graph with set of nodes
® and where there is a directed edge from x to y if SINR,, > T. As the
geometric random graph, the SINR graph is not necessarily connected and
therefore there is no proper rooted navigation on this graph.
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2.5 Space-Time SINR Graph: Optimal Paths
and Navigations

In Chapter |3| we construct space-time SINR random graphs which have dif-
ferent characteristics than the static SINR graph, described in Section
The aim of this section is to introduce basic notions needed to describe the
space-time SINR graph of Chapter [3l For more details on related subjects
see [3, [B51].

2.5.1 Medium Access Control (MAC)

The first difference between space-time SINR graphs and the static SINR
graph is because of MAC. MAC is used to decrease the interferences, which
may make the decoding of signal impossible in the network. Different MAC
policies are developed in the literature for controlling the access of nodes to
the network.

For example, Time Division Multiple Access (TDMA) is based on a di-
vision of time into slots and on an appropriate scheduling of the access of
nodes to the shared medium. The role of the scheduling is to ensure that
nodes which transmit in the same time slot do not jam each other. Note
that this is compatible with some spatial reuse in that transmitters which
are far away can use the same time slot provided the power of interference
they create at each receiver is such that the SINR is above T'.

Another MAC policy, which is the policy considered in Chapter [3] is
Aloha. In this setup, at each time slot, each node tosses a coin with bias p,
which is called medium access probability, independently of everything else.
Only the nodes tossing heads transmit during this time slot. The idea is
that for appropriate p, there will be at the same time a large enough random
exclusion zone around any node (and in particular any receiver), and hence
a small enough interference at the receiver. Because of the random nature of
the algorithm, collisions may take place. Acknowledgments are used to cope
with this problem. One of the main advantages of this scheme is that it is
fully decentralized. One can in particular add or delete transmitters or let
nodes move without altering the access mechanism.
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According to Aloha, each point at each time step is either transmitter or
receiver. In time steps when it is transmitter it can try to send a packet and
in time steps when it is receiver, it can receive possible incoming packets.
In this model, channels are feasible from transmitters to receivers. Since
receivers do not emit any signal, they do not cause any interference and the
interference at a receiver is caused by other transmitters.

2.5.2 Fading

In the static SINR graph, we assumed that the original power from a trans-
mitter to all receivers is constant and the virtual power changes only due to
path-loss. However, in real networks, this assumption is not reasonable, e.g.
see [3, Remark 2.3.1]. In the space-time SINR graph, we assume that the
power of the signal from transmitter x to receiver y is affected not only by
their distance, but also by a random fading, which in the Rayleigh fading
assumption is modeled by multiplication by an exponential random variable
with mean 1. Therefore in this setup, the virtual power from transmitter z
to receiver y is equal to
qly
[(lz —yl)’

where F}, is the fading exponential random variable with mean 1. For sim-
plicity we consider F}, for all pairs of points, but for calculation of inter-
ferences, we only take into account F,, where x is a transmitter and y is
a receiver. Note that we consider fading for ordered pairs of nodes, i.e.

Fpy # Fya.

There are two fading scenarios in the literature which are normally con-
sidered. The first one, which is called slow fading, is that where F}, does
not change with time and, after the first sampling, it remains constant. The
other possible scenario is fast fading for which we resample the fading at all
time steps. In this setup we assume {F,,(n)}. yconez is a sequence of i.i.d.
random variables. In Chapter [3| we consider the fast fading scenario and
since we deal with Rayleigh fading, instead of considering pF,, we assume
that Fj, is an exponential random variable with a fixed mean, not necessarily
equal to one.
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2.5.3 Thermal Noise

The last difference between the space-time SINR graph and the static SINR
graph is the variations of thermal noise. We will assume the thermal noise
at all nodes and all time steps is a sequence of i.i.d. random variables.

2.5.4 Space-Time SINR Graph

The SINR graph is constructed on a random locally finite subset of the plane
which does not change in time. However the set of the directed edges changes
in each time step. This change arises from the changes in medium access in-
dicators, fading and thermal noise in a way which is analogous to that of the
space-time small world graph.

In Chapter [3| we study various problems on this random graph including
the law of its in-degree and out-degree, the number of paths originating from
(or terminating at) a typical node or its connectedness. The most important
results bear on the first passage percolation problem in this graph. In the
case of Poisson point process for the node locations, we show that the time
constant is infinite. We then show that when adding a periodic node infras-
tructure of arbitrarily small intensity to the Poisson point process, the time
constant is positive and finite. These results lead to bounds on the delays
in wireless networks which hold for all routing algorithms. This subject, or
more generally, the question of the speed of the delivery of information in
large wireless networks currently receives a lot of attention in the engineering
literature see e.g. [24, BI]. In Section we consider the directional navi-
gation ([2.5)) on the space-time SINR graph and we prove its convergence to
infinity, i.e. the directional navigation with direction (1,0) passes all vertical
lines almost surely.

As already explained, optimal paths are not practical. This leads us from
the analysis of optimal paths in the space-time SINR graph in Chapter (3| to
construction of a framework for analyzing of compatible navigations, which
will be referred to as point-maps, in Chapters 4/ and [5| Point-maps help us to
find sub-optimal paths in order to bypass the lack of the time-decentralization
in optimal paths.
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Chapter 3

Optimal Paths on the
Space-Time SINR Random
Graph

3.1 Introduction

This chapter focuses on the speed of delivery of information in SINR graphs.
In contrast to previous studies of this subject, in particular to [9, [16], we
consider graphs with space-time vertices. This new model is motivated by
multihop routing protocols used in wireless ad-hoc networks. In this frame-
work, the random point process on the plane describes the locations of the
users of an ad-hoc network and the discrete time dimension corresponds to
successive time slots in which these nodes exchange information (here pack-
ets). As in [5] we assume the spatial Aloha policy to decide which node
transmit at a given time slot. We also assume some space-time fading model
(already used e.g. in [7]) to describe the variability of the wireless channel
conditions (see e.g. [51]). In this space-time SINR graph, a directed edge rep-
resents the feasibility of the wireless transmission between two given network
nodes at a given time. More precisely, the direct transmission of a packet
succeeds between two nodes in a given time slot if the ratio of the power of
the signal between these nodes to the interference and noise at the receiver
is larger than a threshold at this time slot. This definition has an informa-
tion theoretic basis (see e.g. [51]). It is rigorously defined below using some
power path-loss model and an associated shot-noise model representing the
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interference.

This chapter is organized as follows. In Section we introduce the
space-time SINR graph model. The results are presented in Section [3.3]
most of the proofs are deferred to Section [3.4, Some implications on routing
in ad-hoc networks are presented in Section [3.5]

Sections[3.23.4] of the current chapter is published in Advances in Applied
Probability [4].

3.2 The Model

3.2.1 Probabilistic Assumptions

Throughout the chapter we consider a simple, stationary, identically and
independently marked (i.m.) point process ® = {(X;, e;, F;, W;)} with finite,
positive intensity A on R2. In this model,

e & = {X;} denotes the locations of the network nodes on the plane
R2. The following three cases regarding the distribution of ® will be
considered:

General point process. ¢ is a general (stationary, non-null, with
finite intensity) point process,

Poisson point process. ® is a Poisson point process,

Poisson+Grid point process. & = ¢,, + &4 is the superposition
of two independent point processes; where ®,, denotes a station-
ary Poisson point process with finite, non-null intensity A;; and
®; = sZ? + Ug a stationary, periodic point process, whose nodes
constitute a square grid with edge length s, randomly shifted by
the vector Ug that is uniformly distributed in [0, s]* (this makes
®( stationary). Note that the intensity of &g is A\g = 1/s%.

e ¢, = {e;(n)}nez, where Z = {...,—1,0,1,...} denotes integers; the
variables {e;(n) : i,n} are i.i.d. (in n and ) Bernoulli random variables
(rv.s) withP{e=1} =1-P{e =0} = p, where e denotes the generic
r.v. for this family. We always assume 0 < p < 1. The variable e;(n)
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represents the medium access indicator of node X; at time n; it says
whether the node transmits (case e = 1) or not at time n.

o W, = {W;(n)},; {Wi(n) : i,n} is a family of non-negative i.i.d. r.v.s
with some arbitrary distribution. The variable W;(n) represents the
power of the thermal noise at node X; and at time n. Let W denote
the generic r.v. for this family.

o F, = {F,;(n)}jn; {Fij(n) :4,j,n} is a family of non-negative i.i.d.
r.v.s. The variable F; ;(n) represents the quality of the radio channel
(also called fading) from node X; € ® to node X; € & at time n.
The following two cases regarding the distribution of F' (denoting the
generic random variable for this family) will be considered:

General fading: when F' has some arbitrary distribution with finite
mean.

Exponential fading: when F' has exponential distribution with mean

1/p ]

To complete the probabilistic description of the model we assume that, given
®, the random elements {e;};, {W;}; and {F;}; are independent. For more
on this framework, which is classical, see e.g. or [5] [0, [7].

Our stationary i.m. point process ® is considered on a probability space
with probability P. We will denote by PV the Palm probability with respect
to ®; see [15, Ch.13]. Recall that it can be interpreted as the conditional
probability given ® has a point at the origin 0 of the plane. We will denote
this point (considered under P°) by X, and call it the typical node. Under P°
® is also an i.m. point process with marks distributed as in the original law.
Moreover, in the case of Poisson point processs, the distribution of ® under
PY is equal to the distribution of ® U {0} under the stationary probability P
(cf. the Slivnyak-Mecke Theorem [I5] p.281]).

I In wireless signal propagation models, the exponential distribution appears naturally
as the square power of the norm of a complex random variable, whose real and imaginary
components are i.i.d. Gaussian. In this case one often speaks about Rayleigh fading
model because the norm (absolute value) of such a complex random variable is Rayleigh-
distributed; see e.g. [51l p. 50 and 501].
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3.2.2 SINR Marks

Given the i.m. point process ® described above, we construct another family
of random variables {SINR;;(n) : 4,7, n}, which will be interpreted as the
SINR observed in the channel from X; € ® to X; € ® at time n. These
variables, which have an information theoretic background, will be used to
assess the success of transmissions. For defining these variables, we give
ourselves some non-decreasing function [ : R™ = {¢t : t > 0} — R™ that we
call the path-loss function. A special example considered in this thesis (and
commonly accepted in the wireless communication context) is

I(r) = (Ar)? with some A > 0 and 8 > 2. (3.1)

Denote by ®!(n) = {X; : e;(n) = 1} the point process of transmitters at time
slot n and by ®°(n) = {X; : ¢;(n) = 0} that of (potential) receivers. For
a given pair receiver X; € ®° and transmitter X; € ®!(n), we will assume
that X; receives a signal from X; with power F; ;(n)/l(|X; — X;|) at time n.
Node X also receives signals from other transmitters X € ®*(n), X;, # X;
at time n. The total received power is equal to

Lny= > Fu(m)/I(Xs = X))

Xie® (n)\{X;}

Let also
Lin)= Y Fy)/l(1Xe— X)),
Xpe®(n)\{X;}
Both I, ;(n) and I;(n) are shot-noise r.v.s generated by ®!(n), the fading
marks and the path-loss function. They are infinite sums of non-negative
r.v.s. In order to check whether these r.v.s are a.s. finite, one can use the

Campbell-Little-Mecke formula (Campbell for short; cf. [I5, Prop. 13.3.11)),
which implies that

B Y Fu)/0D] = BF) [ 1) g (do). (32

2 2
X E€PL(n),| Xy |>e R2\[0,¢]

where My(-) is the reduced second order moment measure of ® (cf [15, p. 238]).
In what follows, we will always tacitly assume that [(-), ® are such that the
integral in the right-hand side of is finite for some ¢ > 0, which im-
plies that Iy(n) is almost surely (a.s.) finite under P° for all n as well as
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all I;(n), I; j(n) under P. If ® is the homogeneous Poisson point process, we

have My(dz) = Adz and it is easy to see that we have finiteness for I(-)
given by (3.1]) for all € > 0. It is also relatively easy to see that it holds for
the Poisson+Grid point process ® = &, + Pg.

The SINR at the receiver X; € ®°(n) with respect to transmitter X; €
®'(n), at time n is defined as

Fiy(n) /11X — X50)

3.2.3 Space-Time SINR Graph
Let
1(SINR;; > T) ife;(n)=1,e;(n) =0,i # 7,

0 otherwise,

where 7" > 0 is a threshold assumed to be some given constant throughout
the thesis. We define the space-time SINR graph G as the directed graph
with the set of vertices ® x Z and a directed edge from (X;,n) to (X;,n+1)

Let us stress on an important convention in our terminology. By network
node, or point, we understand a point of . A (graph) vertex is an element
of ® x Z; i.e. it represents some network node at some time. The existence
of a graph edge is to be interpreted as the possibility of a successful com-
munication between two network nodes (those involved in the edge) at time
n. This can be rephrased as follows. Suppose that at time n the network
node X; has a packet (containing some information). Then the set of graph
neighbors of the vertex (X;,n) describes all the nodes that can decode this
packet at time n+ 1. Thus any path on the graph G represents some possible
route of the packet in space and time.

3.3 Results

In this section we present our results on G.
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3.3.1 Existence of Paths

All the results of this section are obtained under the general point process
and fading assumptions of Section [3.2] under the assumption that the finite-
ness of the expression in (3.2)) is granted.

Note first that G has no isolated nodes in the usual sense. Indeed, we
have always (X;,n) connected to (X;,n+1). We will consider directed paths
on G and call them paths for short. Note that these paths are self-avoiding
due to the fact that there are no loops in the time dimension.

Denote by H“**(n) the number of paths of length £ (i.e. with & edges)
originating from (X;,n). Similarly, denote by H"(n) the number of such

)

paths terminating at (X;,n). In particular Ho%(n) = H""'(n) and H"(n) =

7

H!™ (n) are respectively, the out- and in-degree of the node (X;,n).

7

Lemma 3.1. For a general point process ® and a general fading model,
the in-degree H!" of any node of G is bounded from above by the constant
E=1/T +2.

Proof. Assume there is an edge to node (X, n) from nodes (X;,,n—1),...,
(Xi,,mn—1), for some k > 1 and i, # j (v =1,...,k). Then for all such v

K

k
Fill’j > T F;"l“j .
%, ~ X0 2 T \ &= 1%, - %)

When summing up all these inequalities, one gets that Tk < 1+ T, that is
k <1/T+ 1. Considering the edge from (X;,n — 1) to (X;,n), the in-degree
of any node is bounded from above by £ = 1/T + 2.

|

Let
hout,k — EO [ngt,k(n)] — EO[ngt,k(O)]

ik = B[ ()] = EOHE(0)]

be the expected numbers of paths of length £k originating or terminating at
the typical node, respectively. In particular h°“ = ho“t! and h'™ = h™™! are
the mean out- and in-degree of the typical node, respectively.
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Lemma 3.2. For a general point process ¢ and a general fading model
hin,k — hout,k ) (35)

Proof. We use the mass transport principle to prove that EO[H"F(0)] =
EO[H."(0)], which implies the desired result. Indeed, Campbell’s formula
and stationarity give

AR =X /[ | EC[HE"*(0)] de
0,1)2

_ E[ Z Hfutk(o)]

X;€®N[0,1)2

= Z]E[ Z Z # of paths from (X;,0) to (Xj,k)}

VEZ X;€[0,1)2 Xj€[0,1)2+1}

= Z]E[ Z Z # of paths from (X;,0) to (Xj,k)}

vEZ  X;€[0,1)2—v X,€[0,1)2

= A / EO[HF (k)] dz = A"
[0.1)2

where # denotes the cardinality. This completes the proof. Il
Here are immediate consequences of the two above lemmas.
Corollary 3.3. Under the assumptions of Lemma (3.1

e G is locally finite (both on in- and out-degrees of all nodes are P-a.s.
finite).

° ”Hznk(n) < €% P-ass for all i, n, k.
o himk = poutk < ¢k for all k.

For all X;, X; € ® and n € Z, we denote the local delay from X; to X; at
time n by the quantity

Li,j(n) = mf{k: Z n: 5173(]{?) = ]_}

with the usual convention that inf() = co. Note that L;;(n) is the length
(number of edges) of the shortest path (with the smallest number of edges)
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from (X;,n) to {X;} x Z among the paths contained in the subgraph G N
{Xi, X,} X Z of G, which is of the form

((Xi7 TL), (Xi’ n + 1))7 BRI ((X%’ n+ Li,j(n) - 1)? (Xi’ n+ Lm’(n))),
((Xi,n+ Lij(n)), (Xj,n + Lij(n) +1)).

Our next result gives a condition for the local delays to be a.s. finite.

Lemma 3.4. Assume a general point process ® and a general fading model
with F' having unbounded support (P{F > s} > 0 for all 0 < s < 00).
Then, given @, all local delays L, ;(n) are P-a.s. finite geometric random
variables.

Proof. Due to our assumption on the independence of marks in successive
time slots, given ®, the variables {0, ;(n) : n € Z} are (ii.d.) Bernoulli
r.v. and thus L;;(n) is geometric r.v. It remains to show that P{J; ;(0) =
1|®} :=m;(P) > 0 for P-almost all ®. For this, note that

mi5(®) = p(1 = p)P{ F15(0) = 11X, = X)) (W5(0) + £15(0)) }.

Under our general assumptions (including finiteness of the expression in (3.2))
I, ;(0) is a finite random variable P-a.s. The result follows from the assump-
tion that 0 < p < 1 and the fact that F; ;(0) is independent of I; ;(0), W; ;(0)
and has infinite support. O

The next result directly follows from Lemma [3.4]

Corollary 3.5. Under the assumptions of Lemma [3.4] G is P-a.s. connected
in the following weak sense: for all X;, X; € ® and all n € Z, there exists a
path from (X;,n) to the set {(X;,n+1):1 € N}, where N={1,2,...}.

We denote by L;(n) = inf;,; L;; the length of a shortest directed path
from (X;,n) to ({®\ X;}) x Z. We will call L;(n) the exit delay from X;
at time n. Finally, we denote by P, ;(n) the length of a shortest path of G
from (X;,n) to {X;} x Z. We call P, ;(n) the delay from X; to X; at time n.
Obviously for ¢ # j we have

Li(n) < P, j(n) < Lij(n), (3.6)

and thus it follows immediately from Lemma [3.4] that all the three collections
of delays are finite r.v.s P-a.s.
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3.3.2 Optimal Paths: Poisson Point Process Case

We have seen in the previous section that under very general assumptions,
all the delays are P-a.s. finite random variables. In this section we show that
under some natural assumptions (such as Poisson point process and expo-
nential fading), the averaging over ® may lead to infinite mean values. This
averaging is expressed in terms of the expectation for the typical node under
the Palm probability. The proofs of the results stated in what follows are
given in Section [3.4.1]

Denote ¢ = E[Lg(n)] = E°[Ly(0)].

Proposition 3.6. Assume ® to be a Poisson point process, F' to be expo-
nential and the noise W to be bounded away from 0; ie. P{W > w} =1
for some w > 0. Let the path-loss function be given by (3.1). Then
P{ Ly(0) > g} > 1/q for ¢ large enough.

Corollary 3.7. Under the assumptions of Proposition [3.6] we have:

e The mean exit delay from the typical node is infinite; ¢ = oo.

e In any given subset of plane with positive Lebesgue measure, at a given
time, the expected number of points of ® which have exit delays larger
than ¢ decreases not faster than 1/¢ asymptotically for large g.

The fact that the mean exit delay from the typical point is infinite (¢ = oo)
seems to be a consequence of the potential existence of arbitrarily large
“voids” (disks without points of ®) around this point. Indeed, when condi-
tioning on the existence of another point in the configuration ®, one obtains
finite mean local delays. This will be shown in Proposition below.

Before stating it we need to formalise the notion of existence of two given
points X, Y € R? of ®. For this, we consider ® under the two-fold Palm
probability PXY . Since our results on the matter bear only on the Poisson
point process case, we can assume (by Slivnyak’s Theorem) the following
version of the Palm probability of the Poisson point process ®:

IEDX’Y{CI)e}:IP’{@U{X,Y}e-}. (3.7)

Moreover, under PX?Y| the marked Poisson point process ® is obtained by an
independent marking of the points of ® U {X,Y} according to the original
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distribution of marks. Slightly abusing the notation, we denote by Lx y(n)
the local delay from X to Y at time n when considered under P*Y". Similar
convention will be adopted in the notation of other types of delays under the
Palm probabilities PX or PXY .

Proposition 3.8. Assume ® to be a Poisson point process, F' to be exponen-
tial and the noise W to have a general distribution. Then for all X,Y € R?,
the mean local delay from X to Y is finite given the existence of these two
points in . More precisely,

EXY[Lyy(0)] < co. (3.8)
The next result follows immediately from ([3.6)).

Corollary 3.9. Under the assumptions of Proposition [3.8]
EXY[Lx(0)] < EXY[Pxy(0)] < EXY[Lxy(0)] < 0o. (3.9)

The following result is our main “negative” result concerning G in the
Poisson point process case:

Proposition 3.10. Under the assumptions of Proposition [3.6], we have

EXY [P
lim [Pxy(0)] _

3.10
X-Y|soo | X =Y ( )

In other words, the expected shortest delay necessary to send a packet
between two given points of the Poisson point process grows faster than the
FEuclidean distance between these two points. However, we do not know the
exact asymptotic of this delay. This latter problem seems to be much more
complicated.

3.3.3 Filling in Poisson Voids

In this section we show that adding an independent periodic pattern of points
to the Poisson point process allows one to get a linear scaling of the shortest
path delay with Euclidean distance. In order to prove the ezistence and finite-
ness of the associated time constant, we adopt a slightly different approach
to the notion of paths on G, which will allow us to exploit a subadditive
ergodic theorem. The proofs of the results stated in what follows are given
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in Section 3.4.2]

For x € R?, let X (x) be the point of ® which is closest to . The point
X(z) € @ is a.s. well defined for all given x € R? since ® is assumed
simple and stationary point process For all z,y € R? define P(x,y,n) =
Px(2),x(y)(n) to be the length of a shortest path of G from vertex (X (s),n)
to the set {(X(y),n+1),l € N}. We will call P(x,y,n) the delay from x to
y at time n. For all triples of points x,y, 2 € R?, we have

P(z,z,n) < P(z,y,n) + P(y, zZ,n+ P(x,y,n)) . (3.11)

Let
p(z,y,®) =E[P(z,y,0) | 2] . (3.12)

Using the strong Markov property, we get that, conditionally on ®, the law
of P(y,z,n + P(x,y,n)) is the same as that of P(y,z,n). Then, the last

relation and (3.11]) give
p(x,2,®) < p(x,y,®) +p(y, 2, D) . (3.13)

We are now in a position to use the subadditive ergodic theorem to show
the existence of the time constant
0,td, ®
ka = lim P14 2)
t—o0
where x4 may depend on the unit vector d € R? representing the direction
in which the delay is measured. Here is the main result of this section.

Proposition 3.11. Consider the Poisson+Grid point process defined in Sec-
tion [3.2.1] with exponential fading F' and with the path-loss function be given
by . Then, for all unit vectors d € R?, the non-negative limit x4 exists
and is P-a.s. finite. The convergence also holds in L.

Notice that kq is not a constant. Indeed, the superposition of the point
processs ® = ®,, and P is ergodic but not mixing due to the fact that & is
a (stationary) grid. For d parallel to say the horizontal axis of the grid ®¢,
the limit xkq will depend on the distance from the line {td : ¢ € R} to the
nearest parallel (horizontal) line of the grid @, i.e. on the shift Ug of the
grid. Here is a more precise formulation of the result.
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Proposition 3.12. Under the assumptions of Proposition the limit
kqa = ka(Ug) is measurable w.r.t. the shift Ug of the grid point process ¢
and does not depend on the Poisson component ®,; of the point process ®.
Moreover, the set of vectors d in the unit sphere for which kq(Ug) is not
P-a.s. a constant is at most countable.

The last result on this case is:

Proposition 3.13. Under the assumptions of Proposition|3.11] suppose that
W is constant and strictly positive. Then E[xq] > 0.

Finally let us remark that the method used in this section cannot be used
in the case of the Poisson point process (without the addition of the grid
point process). The main problem is the lack of integrability of p(z,y, ®)
as stated in the following result. Note however, that this does not imply
immediately that kq = o0.

Corollary 3.14. Under the assumptions of Proposition , Elp(z,y, ®)] =
oo for all x and y in R2.

3.4 Proofs

Consider the shortest path from (X;,n) to (®\ {X;}) x Z. Let T;(n) be the
number of edges (X, k), (X;, k + 1) in this path such that e;(k) = 1. These
variables are the number of trials before the first exit form X, at time n.
Obviously

Ti(n) < Li(n). (3.14)

We will also consider an auxiliary graph @, called the (space-time) Signal
to Noise Ratio (SNR) graph, defined exactly in the same manner as the SINR
graph G except that the variables SINR; j(n) defined in are replaced by
the variables
Fij(n) /11X — XG)

Wi(n)
Note that this modification consists in suppressing the interference term
I;j(n) in the SINR condition in (3.4). The edges of G form a subset of
the edges of G (both graph share the same vertexes), which will be denoted
by

SNRZJ(Tl) =

(3.15)

GcG. (3.16)
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In what follows we will denote the delays, local delays, exit delays and num-
bers of trials related to G by P”( ), L”(n) Li(n ) and 7;(n), respectively.
The inclusion G C G implies immediately that P, j(n) < P,;(n) and the
same inequalities hold for the three other families of variables mentioned
above.

3.4.1 Proofs of Results of Section [3.3.2]

Proof. (of Proposition The inclusion (3.16)) and the inequality (3.14])
yield

Ti(n) < Ti(n) < Li(n),

which holds for all 7,n. The results follow from the above inequalities and
the next lemma. [l

Lemma 3.15. Under the assumptions of Proposition , PY{ 7A6(0) >qt >
1/q for g large enough.

Proof. Under P°, denote by 75 the kth time slot in {0,1,...}, such that
eo(k) = 1. For all ¢ > 0 we have

P{T5(0) > q| @} = P'{VosreqVorxien doa(m) = 0| @ }
= ]P)O{ vOSkSqVO;ﬁXZE(P Gi(Tk) =1or SNR(M(Tk) <T ‘ P }

and by the conditional independence of marks given ®

PLT0) >qle} = [ (p+0-pPF <TU0X)W})
0#£X,€d
= exp{q Z log (p +(1—-p)(1- e_“Tl“Xi')W))} :
07£Xi€¢

where F,W are independent generic random variables representing fading
and thermal noise, independent of ®, F' is exponential with mean 1/u, Using
the Laplace functional formula for ® and the assumption that W > w a.s.
we have

P T5(0) > g} > exp <—2m /M (1 —(1-(1- p)e*w(””)q) vdv>
exp (-m/wou— (1= ()7 dv) , (3.17)
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where
f(v) == (1 —p)exp(—Kv*?) and K =wuTA".

In what follows we will show that the expression in ([3.17)) is not smaller than
1/q for ¢ large enough. To this regard denote by v, the unique solution of
flv) = %. We have

1

Vg = W(log(Q(l —p))*°.

It is clear that f(v) tends to 0 when v tends to infinity and that v, tends
to infinity as ¢ tends to infinity. Therefore, there exists a constant ) =
Q(p, w, A, T) < oo such that for all ¢ > @ and for all v > v,

(1= f(v)) > exp(—f(v)).
Hence, for all ¢ > Q,

/ == e < v / T (- @) do

q

< u+ / T (1 exp(—qf(v)) dv

< vq+/ooqf(v) dv

q

= vq—i—/ qf(u+v,) du.
u=0

The third inequality follows from the fact that 1 — exp(—z) < z. Using now
the fact that (u+v,)%/% > u+ e (for ¢ large enough, say again ¢ > Q) we
get that

/ T gt vy du = / " 41— p)exp(— K (u+ v,)%2)) du

=0 =0
= 1
S/ q(1 = p) exp(=Ku — Kv/?) du = —,

u=0

since (1 — p) exp(—Kvg/Q) = 1/q. Hence for ¢ > Q
a
[ a-a-sep do<e g
v>0
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Also it is not difficult to see that § > 2 implies

logg 1

for ¢ large enough. This implies for ¢ large enough, say again

q
1
exp (—m / (1—(1—f)9 dv) > exp(—ﬂ)\(vq—{—l/K)) >, (3.19)
v>0
which completes the proof. U

Proof. (of Proposition [3.8). Assume without loss of generality ¥ = 0 and
|X| = r. Under P, consider the point process ® U {X,0} and its indepen-
dent marking. Given @, the r.v. Ly ((0) associated with the independently
marked point process PU{ X, 0} has a geometric distribution with parameter

mxo(®) = p(L=p) Pr{ F > 1(r)(W + 1)) }

where F, W, I are independent r.v.s, ', /W are generic fading and noise vari-
ables and I =}y 4 €i(0)Fio(0)/l(|X;|). Using the exponential distribution
of F' and the independence, we obtain

WX,O((I)) — ]E[eful(r)TW] E[ef,ul(r)TI | (I)] )
The mean of the geometric r.v. is known to be EX¥°[Ly (0) | ®] = 1/7x(®).
By unconditioning with respect to ®, one obtains
= Lot Eea
 Lw(pl(r)T) " LE[e-n™TT] ] ] "

The first factor in the above expression is obviously finite. In what follows
we will evaluate the second one.

E*°[Lxo(0))

By the conditional independence of marks and denoting by L.z (+) is the
Laplace transform of eF’, where e, F' are independent generic variables for

e;(0) and F;(0) we have
exp(—pl(r)T 3" €(0) Fio(n) 1(1X:))) ]@D

Fleemia])” = [zl o
= exp (Z logEeF(:uTl(T)/quiD)) :

X, e®
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Note that L.p(§) =1 —p+pLr(§) =
Laplace functional formula for ®, (cf.

& [gemmay] eXp{?ﬂpAuﬂ uv>+zf??2yrur>d“}'

(cf. 1} Using now the fact that for the Poisson point process, M[g] (dz) =
Adz), it is now easy to see that for any path-loss function satisfying

/OO v/l(v) dv < o0,

€

1—p+pu/(p+&). Using this and the
[15, Eq. 9.4.17]) we obtain

the integral in the exponent of the last expression is finite. This completes
the proof. O

Proof. (of Proposition|3.1(}). Using the the inclusion (3.16)), inequality (i3.14])
and the left-hand side of (3.6 and we have

Ti(n) < Ti(n) < Li(n) < Pyy(n).
Thus, it is enough to show

EXY [T (0)]
lim  — X
X-Visoe |X — Y]

Without loss of generality assume X = 0 and |Y| = r. Using the same
arguments as in the proof of Lemma and the representation (3.7)) of the
Palm probability with respect to Poisson point process, we obtain

PY{T5(0) > q| @}
> I (v+a-prF<mix)wy)’

0,Y#AX; €D
< (p+ (= pP{F < TUY)W})'
> ema(—m\AN51—<1—f@of>m) a(r)

where a(r) = 1 — (1 — p)e~“#4°*T” Using (3.19)), which holds for large ¢,
more precisely ¢ > Q = Q(u, w, A, T), we obtain

]EOY%

q>Q
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It is now easy to see that

1 q
lim — E o(r) = 0.
r—oo T q
>Q

3.4.2 Proofs of Results of Section [3.3.3

Denote by B,(R) the ball centered at z € R? of radius R. Similarly as for
the delays, we extend the definition of the local delays to arbitrary pairs of
points =,y € R? by taking L(x,y,n) = Lx() x@)(n). We first establish the
following technical result:

Lemma 3.16. Under the assumptions of Proposition let X;, X, €
® N By(R) for some R > 0, where & = &, + O,. Then the conditional
expectation of the local delay L, ;(0) given ® satisfies

1
E|L,;(0)|®] =
[ J( )| ] p(l—p)ﬁw(TﬂAﬁ‘Xi_Xj‘ﬁ)
T|X; — X;/°
<ew{- 3 st (TE=I0)) )
B3 X ki k 7ok
and also
E[L;;(0) | ®]
- 1
~ p(1—p)Lw(Tu(A2R)P)
w49 log(1—p)+(2R)#pT'C(s,B) (a)
w e~ %M (Bo(2R)) log(1—p) (b)

p(| Xi| — R)?
X@@{_Xm¢g£kﬂRbg@’_p+(u%y-éﬁ%JT@Rw>}’ (c)

where C(s, f) < 0o is some constant (which depends on s and 8 but not on
®), F' is an exponential random variable of mean 1 and L.z () is the Laplace
transform of eF”.
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Proof. We first prove the equality in (3.20). When using the independence
assumptions, we have
P{Ll,](()) >1m | CI)}
= PV, (e(n) = Lor
ej(n) = 0and e;(n)F;(n) < TIU(|X; — X;)(W;(n) + L;,;(n)))}

= H<p+ (1 —p)<1 —p+p(1 — L (TpAlz —y|7)
n=1
B> X ki,

The result then follows from the evaluation of
E[Li;(0) | @ = P{Li;(0)>m| .
m=0

The bound |X; — X;| < 2R used in the Laplace transform of W leads
to the first factor of the upper bound. We now factorize the exponential
function in (3.20) as the product of three exponential functions

o = exp{— Z },

Q6,2 Xk kFi,]

sm el Y )

P rr X k4,5 Xi| <2R

y = oo Y

@MBX]C,‘X}C‘>2R

Next we prove that the last three exponentials are upper-bounded by (a),

(b) and (c¢) in (3.20)), respectively.

(a) We use | X; — X;| < 2R and Jensen’s inequality to get

TIX: — X, T(2R)
log Lo (T2t ) = log Lo (s
&5k | X5 — Xil? &5k | X — Xil?
_T(2R)°E[eF"]
T X = Xl?

= —pT(2R)"X; — X"
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We now prove that

) |X) = Xl 7P < C(s, B),
PG, DXk | X;—Xk|>3v2s
for some constant C(s, ). This follows from an upper-bounding of
the value of | X; — X;|™# by the value of the integral 1/s? [(|X; — x| —
v/25)7# da over the square with corner points Xj,, X +(s,0), Xz4(0, s)
and Xy + (s, s). In this way we obtain

> X, — Xl 7

P, DX X;—Xp|>3v2s
1 o0

< 5 (1X; — 2| — V2s) ™ dw
s |z—X;|>2/2s

2 <t 2
= —Z/ +—\/_S dt =: C(s,5) < 0.
s J)ya2s t8
Combining this and what precedes, we get that
T1X; — X,|°

XpE€Pq, | Xj—Xk|>2v/5 J

< exp(T(2R)"C(s, B)).
We also have
log Lo (M) > log Lo (00) = log(1 —p),
ly — Xil?
for all X}, € ®¢, and in particular for |X; — Xj| < 3v/2s. Hence we

obtain
exp{— Z (...)} < e Wloal-p)HTRR)?C(s5)
Xpeda,
where 49 upper-bounds the number of points X; € @, such that
1X; — Xi| < 3v/2s.

(b) Using the bound |X; — X;| < 2R and the inequality log L. (§) >
log L.p(00) = log(1 — p), we obtain

exp{— > ()} < e~ ®(BoC2R) log(1-p)
¢)M3Xk7k7517]7‘X1‘§2R
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(c) Using the bounds |X; — X;| < 2R and |X; — Xi| > |Xix| — R (the
latter follows from the triangle inequality) and the expression L.p(§) =
P

1—p+ Trer we obtain

exp{— Z ()}

DXy, | Xk |>2R

< exp{— Z log<1—p—|—
Xk€¢’A{,‘Xk‘>2R

p(|Xi| — R) >}
(IXkl = R)#+T(2R)P/ S~

This completes the proof.

We can now prove the following auxiliary result.

Lemma 3.17. Under the assumptions of Proposition for all points z,y
of R2,

E

sup p(xlvth)) < 00,
ml’yle[zvy]

where the supremum is taken over 1, 3; belonging to the interval [z,y] C R

Proof. Without loss of generality, we assume that (x +y)/2 = 0 is the origin
of the plane. Let B = By(R) be the ball centered at 0 and of radius R such
that no modification of the points in the complement of B modifies X (z) for
any z € [x,y] (recall that X (z) is the point of ® which is the closest from
z). Since & = &y + D, with D¢, the square lattice point process with
intensity 1/s2, it suffices to take R = |u — v|/2 + v/2s. Let B’ = By(2R). By
the above choice of B and the inequality we have for all z1,y; € [z,9]

Pry,n,0) < Y Liy(0)

X;,X;€®NB

and consequently

sup plr,y, ®) < Y E[Li;(0)] ]

z1,y1€[2,y) X;,X;€PNB
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Using the result of Lemma [3.20| we obtain

sup |p*(l‘1,y1,q))|

z1,y1€[2,y]
e—491log(1-p)+(2R)PpTC(s,5)

p(1 = p)Lw (TpA2R)%)

<

_ R\B
X exp{— Z 10g<1 —p+ (|Xk|pﬂ)§gk)|6 JFI?(QR)ﬁ) }

Xrp€Pa | Xk|>2R

X ((I)M<B) +7(R+ \/53)2/32> e~ P (B)log(1-p)

where 7(R + v/25)?/s? is an upper bound of the number of points of ®¢,
in B. The first factor in the above upper bound is deterministic. The two
other factors are random and independent due to the independence property
of the Poisson point process The finiteness of the expectation of the last
expression follows from the finiteness of the exponential moments (of any
order) of the Poisson random variable ®,,(B’). For the expectation of the
second (exponential) factor, we use the known form of the Laplace transform
of the Poisson SN to obtain the following expression

Bfop{- 30 )]

> T(2R)?
= exp{27rp/\M/R P —p)T(ZR)ﬁ(U+R> dv} < 00.

g

Proof of Proposition |3.11]. The existence and finiteness of the limit x4 follows

from the subadditivity (3.13)) and Lemma by the continuous-parameter
sub-additive ergodic theorem (see [36, Theorem 4]). O

Proof of Proposition |3.12]. First, we prove the second statement; i.e., that rq
is constant for all d in the unit sphere off some countable subset. Note that
the point process ® is ergodic as the independent superposition of mixing
Poisson point process ®,; and ergodic grid process ®;. This can be eas-
ily proved using e.g. the respective characterisations of above properties by
means of Laplace transforms of point process (see [15, Prop. 12.3.VI]). From
the ergodicity of ® we cannot conclude the desired property for any vector d
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since the limit kg = Kq(e) is not necessarily invariant with respect to transla-
tions of ® by any vector x € R? but only = ad for any scalar o € R. The
announced result follows from [49, Th. 1].

For the first statement, consider a product space with on which two inde-
pendent point processs (P, D) are defined. Fix some vector d and define
the operator T' = T} x T3 on this product space as the product of two op-
erators, which correspond to the shift in the direction d, of ®,; and ®q4
respectively. The o-field invariant with respect to 7' is the product of the
respective o-fields invariant with respect to 77 and T5. The latter is trivial
since @, is mixing (as a Poisson point process). Consequently every function
of (®y, P) that is invariant with respect to the shift in the direction d of
its first argument (®,/) is a.s. constant. This concludes the proof that k4 is
constant in ®,; and thus depends only on Ug. U

Proof. (of Pmpositz’on For a given path o = {(Xo, no), (X1,n0+1),...,
(Xg,m0 + k)} on G denote by |o| = 27, |X; — X, 1| the Euclidean length
of the projection of o on R?; let us call it Euclidean length of ¢ for short and
recall that the (graph) length of ¢ is equal to k. For fixed e > 0 and alln > 1
denote by II(n) = Il.(n) the event that there exists a path on G starting at
(X(0),0) that has (graph) length n and Fuclidean length larger than n/e.

Assume E[kq) = 0. We show first that this implies that for any € > 0,
PY-a.s. the event I (n) holds for infinitely many n

IP’O{ M k) }: 1. (3.21)

Indeed, E[kq) = 0 implies kg = 0 P-a.s. and by Palm-Matthes definition of
the Palm probability P%-a.s. as well. This means that E°[P(0,td,0)|®]/t —
0, when ¢t — oo, which implies that

li}gn P(O, tkd, 0)/tk — 0 (3.22)
PY%-a.s. for some subsequence {t; : k > 1}, with limy#; = oco. Recall that
P(0,t,d,0) is the length of a shortest path from (X(0),0) (with X(0) =0

under P%) to {(X(txd),n) : n > 0}. Denote one of such shortest paths by o,.
By the triangle inequality its Euclidean length satisfies

ok =10 — X (tpd)| > t, — V/2s. (3.23)
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From and ((3.23) one concludes that for any € > 0 and k large enough
the length of the path oy is smaller than e time its Euclidean length |oy].
Now, follows from the fact that the length of the path o, tends to
infinity with &, which is a consequence of t;, — oo and the local finiteness of

the graph G (cf Corollary [3.3).

We conclude the proof by showing that for ¢ small enough,

> PTI(n)} < o0, (3.24)

which by the Borel-Cantelli lemma implies that II(n) holds P%-a.s. only for
a finite number of integers n and thus contradicts to . To this regard
assume constant W = w > 0 and let P;. denote the set of paths o of G of
length n, originating from (X (0) = 0,0). Denote also by P the analogous
set of paths on the graph constructed under assumption W = 0. Note that
by monotonicity,

P, CPy. (3.25)

By the definition

P{II,(n) [ D} = IP’°<U{ o€ P and o] > n/e} ] <1>> , (3.26)

[

where the sum bears on all possible n-tuples o = ((Xj,,1),...,(Xj,,n)),
with X;, € ®. From this we have

PO(TI.(n) | @) (3.27)
Z]P’O{U € Py, lo| >n/e CID}

= Y P{oePilol zn/e| @0 € B }P'{o < Py 0}

IN

< EO[HIYE0(0) | @) SupIP’O{ o€ Pl lo| > nje ‘ O,0€Pr }

where H3""""="(0) denotes the number of paths of length n originating from
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(Xo = 0,0) under the assumption W = 0. But

supIPO{ ocePr ol >nje| P o€ Py }
g
n
< sup E° [H 8ji 11— 1, w) ‘ ®,0€ PSL},
o=((Xj; 1) (Xjpy 1) ey

n PR .
2 1 Xy =X _q [2n/e

where X, = 0 and §;, ,;,(¢ — L,w) = J;, , ;,(¢ — 1) is the indicator of the
existence of the edge from (X, ,,7 — 1) to (Xj,,i) defined by (3.4)), and
where we add in the notation the dependence on the noise W = w. Using

the conditional independence of marks, (3.4)), (3.3) and lack of memory of

the exponential distribution of F' of parameter u we have for the path-loss
function (]3.1])

RO [ﬁ 8 (i — 1, w) ’ NS P(ﬂ
i=1

- HEO [533717]‘1'(7; - 1aw) ‘ (I),(S'thi(i — 170) — 1]
=1

= JTexp (—n(AlX;_, — X, ))°Tw) .

i=1
Hence

supIP’O{ o€ Py, lo] >n/e
g

NS Pg} < exp (—,uABTwne_ﬁ) ,

where the last inequality follows from a convexity argument. Using this and

, we get
E°(IL.(n)) E°[HG" W =0(0)] exp (—pA’Twne ™)

&M exp (—,uAﬂTwne_B)

exp (n(log(¢) — K/€”)) ,

where in the second inequality we used the following result of Corollary

IN N CIA

Eo[ngt,n;W:O(o)] _ hout,n;W:O — hm,k,W:O S ék

and where K is a positive constant. This shows ([3.24) for e small enough,
and thus concludes the proof. O
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Proof. (of Corollary 3.14: Without loss of generality assume z = 0. We use
the left inequality in (3.6]), (3.14) and the inclusion (3.16]) to obtain

Px(0).x()(0) > Lx()(0) > Tx(0)(0) > Tx(0)(0)

and in consequence

p(0,y,®) > E[Tx0)(0) ] @].

Using the isotropy and the strong Markov property of the Poisson point

process R R
E[Tx(0)(0) | ©] = E°[To(0) | ©[5)],
®|5) is the restriction of ® to the complement of the open ball B = B r)(R),

centered at (0, R) of radius R > 0, where R is r.v. independent of & and
having for density

de
§27r)\7" exp(—Arr?).
But since we consider here the SNR graph G
E°[75(0) | 2|5)] > E°[75(0) | @].

The result follows now from Lemma [3.15] O

3.5 SINR Space-Time Graph and Navigation

It makes sense to assume that any navigation algorithm builds paths on G.
This takes two key phenomena into account: contention for channel (nodes
have to wait for some particular time slots to transmit a packet) and colli-
sions (lack of capture due to insufficient SINR).

As we saw in Section [2.1.2] when the root of the radial navigation tends
to infinity in direction u, the radial navigation tends to the directional navi-
gation. In this section, we show the convergence of the directional navigation
on the Poisson point process when the thermal noise W is bounded from be-
low by a positive constant, i.e. for all u € S*, almost surely, the directional
navigation goes to infinity in direction u. Since the Poisson point process is
isotropic, without loss of generality, we can assume u = (1,0) and we have
to show the directional navigation passes every vertical line.
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Lemma 3.18. Let the realization of the point process be given. Assume
Xo = (o, yo) is a point of the point process in the strip m <z <m+1 (i.e.
m < zg < m+1). Also assume there exist integers n and ¢ such that yo < n
and there is no point of the point process in [m,m + 1] X [n,n +¢|. If W
is bounded from below by some positive constant d, then at any time slot,
the probability of the existence of an edge from Xy to a point of the point
process in the half strip S = [m, m + 1] x [n 4 ¢, 00) is bounded from above
by

Ch exp(—Cal(q + d)), (3.28)

where d = n — yy, C; and Cy are some constants and [ is the path-loss
function.

Proof. Let assume {X; = (z;,y;) }ien are the points of the point process in S
which are sorted in increasing order with respect to their second coordinate.
Let P[Xy — X,,] denote the probability of having a channel from Xy to X,.
Let d; = |X; — Xo| and d;; = |X; — Xj| using the above assumptions. One
can easily show that,

di > dj,i, (329)

for ¢« > 7 > 0. So by ignoring the effect of the interference of the points other
than {X7,... X,,} on the existence of the channel between X, and X, ;1 and

using (3.29) one has
n n ' p
PLYo = Xl 0-0) Y (D)= R

where

() @) @) L gl
F, 2TW+TF1 + FY+- -+ F
l(dnJrl) l(dnJrl)

P=P

and Fj(i) are i.i.d. exponential random variables with the same law as the
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general fading.

(i) 0) 0) (i)
P <P °2T5+T1+2++Z
l(dnJrl) l(dn+1>

o D
e‘“T(”(d”“)/ / e T (sittsi) yip=uTsr — o=nTsiqg  ds,

S —,uTél n+1)/ / /JJ@ —u(T+1)(s1+- +sl)d dSz

e —pTél(d+q)
- (T+1)E
Let CQ = ,uT5
i , 1
PlX, — Xn < 1— —Cl(d+q) ny 1l—p) i _——
[Xo ) < p(l—pe ; P )P =D
= 1— —Cal(d+q) (1 — P
p(l—p)e Pt
T n
(] —p)e-Coldra) (1 _PL )
p(1 —p)e Tl
Therefore
e B T\ _(A-pT+1) e
P[X, — 5] < 1— CeM? (1 _ P _ CaM
[Xo— 8] < ;p( pe T3 i e

where P [ X, — S] denotes probability of existence of an edge from X to the
half strip S. To complete the proof of the proposition it is enough to define

A-p)(T+1)

Cy = -

g

For a realization of the point process we say that an ordered pair of in-
tegers (m,n) has the L-property if there is no point of the point process in
[m,m + 1] x [n,n + 3] and there is exactly one point of the point process in
[m + 1,m + 2] X [n,n + 1]. Denote the unique point of the point process in
[m+1,m+ 2] x [n,n+ 1] by Y,,,. We call this the L-property, because of
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the L-shape of the region [m,m+1| x [n,n+3|U[m+1,m+2] x [n,n+ 1]).
L,, ,, denotes the event that (m,n) has the L-property. Obviously the condi-
tional expectation of the Shot-Noise at point Y, ,, on the event L,,,, is less
than the expectation of the Shot-Noise under the Palm probability. Hence
there exists a positive number K such that almost surely, for each integer
m, there exist infinite positive integers and infinite negative integers n such
that (m,n) has L-property and the expectation of the Shot-Noise at Y, , is
less than K. S, x = Smi(w) (k € Z) denotes the [-th integer n such that
(m,n) satisfies the mentioned condition (S,, 1 is the smallest positive integer
n where (m,n) satisfies the desired condition).

Event C,,;: The directional algorithm has an edge say (X; — X;11) =
(@, 9) = (Te41,Ye41)) such that z, 20 € [mom + 1], Sk € (Y, Yeta]
and k is the smallest integer with this property (i.e. at a time slot say ¢,
the directional path passes the L-shape with lower left coordinates (m, S, k)
while its both ends belong to the strip [m,m + 1] x R and this L-shape is
the lowest L-shape with this property.

Event D,,;: The directional algorithm has an edge say (X; — X;11) =
((zt,y¢) = (441, Yey1)) such that x; € [m,m + 1] and (T41, Y1) = Pns,p-

Lemma 3.19. There exist a constant v > 0 such that

P [Dys] > P [Cril . (3.30)

) — )

Proof. Fix a realization of the point process and let X; = (zy,y;) denote the
coordinates of the path at time t. We assume 1y < Sy, (proof for the case
Yt > Sk is completely similar). We will show that if x; € [m,m + 1] the
probability of going from (z;,y;) to P, , is greater than « times of the
probability of going from X; to half strip S = [m,m + 1] X [Spx + 3,00).
Clearly this statement gives the proof of the lemma. From (3.28)) we have an
upper bound on P [C}, x]. So we start with finding a lower bound for P [D,, x].
Let d = Sy, — v So

1 X; — P, | <d+V5<d+3
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and therefore

F
P
|:l(|Xt - Pm,Sm,kD
F
|:l(|Xt — Pm,Sm,kD p|p ( * ( ’Sm’k) ):|
<P [p > T (Ix,(Pns,,.) + W)]

T
> exp(pplld +3) % (1= LEIx (Bus, ) +17)

P [X: = Pus,.

> T (Ix,(Pun,s,..) + W)}

v

> exp(—ppl(d+3)) x (1 _ %(K + w>>

where w = EW. Hence for large enough p one has
P [X; — Pns,. ] > Csexp(—Cul(d + 3)) (3.31)

where C3 and C} are positive constants.
Combining this result with the bound (3.28)) one has

PIX, = 5] =~ Crexp(—Col(d+3)) O

By assuming p be large enough one has C; > C5 and hence

P [Xt - vasm,k:| %6(02_04)1(3)
IP) [Xt — S] B C11 '

So it is enough to define

Ch
U

Proposition 3.20. The directional navigation (in direction (1,0)) on the
Poisson point process converges, i.e. it passes all vertical lines almost surely.

Proof. Assume there exists an integer m such that the probability of be-
ing trapped between lines x = m and z = m + 1 is nonzero. Since the
directional algorithm progresses with probability one, this means that with
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positive probability, Cy, occurs for infinitely many k-s. Hence using the

Borel-Cantelli lemma,
D P[Crui] = 0
1

and hence using Lemma [3.19| we have
> P[Dps] = o
!
But it is obvious for a fixed m, the D,, ;-s are disjoint and so

Y PDuil <1

which contradicts our assumption. O

3.6 Conclusion

Our time constant gives bounds on the delays that can be attained in the
network by any navigation algorithm. Of course, realistic navigation poli-
cies cannot use information about future channel conditions. In the case of
Poisson point process, there is hence no routing algorithm with a finite time
constant. The existence of such an algorithm in the case of the Poisson+Grid
point process remains an open question. In the Poisson point process case,
one can ask about the exact asymptotic of the optimal delay (we know it is
not linear) and of the delay realizable by some non-anticipating algorithm.

Let us discuss now the relation of our results to those obtained in [24],
31]. In these papers the so called delay-tolerant networks are considered
and modeled by a spatial SINR or signal-to-noise ratio (SNR) graph with
no time dimension. In these models, the time constant (defined there as
the asymptotic ratio of the graph distance to the Euclidean distance) is
announced to be finite, even in the pure Poisson case. For the different
performance of these models, there are two reasons. Firstly, in order to
model motion, these papers resample the point process at each time step
and secondly they do not take into account the time required for a successful
transmission from a given node in the evaluation of the end-to-end delay.
The heavy-tailness of this time (which follows from that of the exit time (cf.
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Proposition makes the time constant infinite in the space-time Poisson
scenario. The reason for the heavy-tailness of the successful transmission time
is linked to the so called “RESTART” algorithm (see e.g. [2], 32 33, 34]). In
our case the spatial irregularities in the ad-hoc network play a role similar
to that of the file size variability in the RESTART scenario.
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Chapter 4

Point-Map Palm Measures

4.1 Introduction

By a counting measure on R?, we mean a multi-subset of R? i.e. a sub-
set such that each of its elements has a positive integer multiplicity. The
support of the counting measure is the same set after reduction of the multi-
plicities of all points to one. The latter should have no accumulation point.
The counting measure is simple if it is the support of some counting measure.

A compatible point-map on the set of counting measures is a mapping on
discrete multi-subsets of R?: to each point of the discrete set, it associates
another point of the same set, carrying the multiplicity; compatibility means
that the image of a point depends only on the support of the counting mea-
sure “seen from” (i.e. shifted to) this point.

Whenever a compatible point-map is bijective on almost all simple count-
ing measures, the point process remains unchanged under its action. This
implies that if ® is a simple point process on R?, this point process, and hence
its law, remain unchanged under the action of the bijective point-map. It
follows that the Palm version of any stationary point process is left invariant
by the action of such a compatible and bijective point-map.

This chapter is focused on the case of a not necessarily bijective point-map
f. Its goal is to associate, to any stationary point process ®, a companion
point process with an almost sure mass at zero and with a law which is in-
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variant under the action of f. We introduce the notion of Point-map Palm
(or here f-Palm) version of the point process ®, which satisfies the desired
invariance property when it exists and we give sufficient conditions for it to
exist.

When f is bijective, the f-Palm version of the point process ® is its Palm
version. The point y is a f-pre-image of the point x, if there exists n € N
such that f"(y) = x. When, almost surely, the point process contains no
point with infinitely many f-pre-images, in contrast with the case where f
is bijective, the f-Palm version of the point process is not the Palm version
of any point process.

This chapter is organized as follows. In Section we introduce the
notion of compatible point-maps. In Section we introduce point-maps
Palm probabilities. In Section we formalize the notion of point-map-
invariance and we give a sufficient condition for the existence of a limit for
the sequence of Palm probabilities. In Section we consider point-maps
on the Poisson point process. We describe the notion of stabilizing point-
map which formalizes the locality of a point-map and using an example we
describe a method to show the existence of the point-map Palm probability
for a class of point-maps on the Poisson point process.

4.2 Compatible Point-Map

A_ simple point-map is a measurable function f which is defined for all pairs
(¢, x), where ¢ € N and x € ¢, and satisfies the relation

f(9,2) € 6.

If f is a simple point-map, it extends naturally to a point-map f defined for
all pairs (¢, z) of the form ¢ € N and x € ¢ by

f(o,2) = f(0,2)
and by carrying the multiplicity of x in ¢ to the point f(g_zﬁ, x). In order to

define the notion of compatible point-maps it is more convenient to define it
through the notion of point-map kernel.
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We denote by NO (respectively, NO) the set of all elements of N (re-
spectively, N) which contain the origin, i.e., for all ¢ € N¢ (respectively,

0)S NO), one has O € ¢.

A measurable function g from the set N° to R? is called simple deter-
ministic point-map kernel if for all ¢ in NO, G(¢) belongs to ¢. All simple
deterministic point-map kernel g extend, naturally to a deterministic point-
map kernel g from N© to multi-subsets of R? by

9(6) =79(¢)

and by carrying the multiplicity of = in ¢ to the point g(¢). It is easy to
verify that the measurability of g implies the measurability of g.

If g is a deterministic point-map kernel, the associated Deterministic
Compatible Point-Map or DCPM, f,, is a function which is defined for all
pairs (¢, x), where ¢ € N and x € ¢, as

fg(gb,m) = g(0$¢> + z,

where 6,¢ is defined in (1.5)). We assume f;(¢, ) has the same multiplicity
as the origin in 0,¢. f, is called compatible because it is compatible with
shifts of R? i.e.

= 9(0:0) +z—t=flg,x) =t =6:(f(d,2)).  (4.1)
On the other hand, it is easy to see that if the (measurable) point-map f
is compatible, in the sense of (4.1), then there exists a unique deterministic
point-map kernel g : N — R¢, which defined as g(¢) = f(¢,O), such that

f = f4- Therefore there is a one-to-one correspondence between DCPMs and
deterministic point-map kernels.

In several applications, it is easier to denote the point-map (not neces-
sarily compatible) f(¢,z) as an operator fs on ¢ where

In this work we use either of these notations according to the context. Ac-
cording to the operator notation, for all multi-subsets 1 of R, where ¢ C ¢
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we denote by f,(¢) the multi-set
Jo() = {fs(x); 2 € ¥}

Therefore if (®,P) is a point process and ¥ is another point process, which
its support is a subset of ®, (f V) is a point process defined as

(f W) (w) := fo() (¥ (w)). (4.2)

The image of the point process ® under the point-map f is the point process
(fa®, P) and consistently with (4.2)), we can define the n-th image of the point
process ® under the point-map f inductively as

f1d = fy(f7 ' D).
Remark 4.1. It is clear from compatibility of f that for all t € R?
fgtq,(et(l)) - 9,:(f¢,(13)

According to the literature of the navigations, if f is a point map, the
sequence {f}(7)}2, will be referred to as the route originating from x.

A DCPM is called deterministic, because of the fact that when it acts
on a point process, the image of all points depends only on the realization
of the point process. In Section |5/ we will also discuss stochastic point-maps
where given the realization of the point process, the image of the points of
the point process are still random.

Lemma 4.2. If f is a DCPM on a stationary point process (®,P), then for
all natural numbers n, the point process (f§®,P) is also stationary and of
intensity A, the intensity of (®,P).

Proof. Consider n = 1. fo® : Q@ — N is measurable. So we only need to
show that fo® is compatible. But

(fo®) 0 0y = fop,(PO;) = £4,0(0,D) = 0,(fP),

where the first equation is because of (4.2)), the second one results from the
compatibility of ® and the last one from Remark [£.1] Proving the statement
for other values of n is straight forward by induction on n.

The preserve of the intensity, is an immediate consequence of the fact
that point-maps carry the multiplicities. U
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Below, we redefine the directional navigation point-map exactly and we
describe how we deal with the case of non-uniqueness and non-existence.

Example 4.3 (Directional Navigation Point-Map). Fix a unit vector u in R¢.
fu, the directional point-map with respect to u, is a point-map which maps
each point of the point process to the nearest point of the point process in
the direction u, i.e. for all z € ¢

fuld,x) = argmin{ly — z[;y € ¢, (y — ) - u > 0}, (4.3)

where the RHS is equal to the point y for which we have the minimum value
of |y — x|. Since a point process has no accumulation point, if there exists
y which (y — z) - v > 0, the minimum value will be achieved; however in
the general case, it is possible that the minimum will be achieved for more
than one point. In this case we will choose the point with the largest angle
a between y — z and u which from the condition (y — z).u > 0 we know that
—7/2 < o < /2. Also if there is no point in the set on the RHS of we
define f,(¢,z) := z. Using these conventions, directional point-map is well
defined and it is easy to verify that f, is a DCPM.

Directional navigation with deviation limit «, f, o, is similar to the direc-
tional navigation, but the point y will be chosen in the cone with angle 2«
and central direction u rather than in the half plane; i.e.

Fua(6.2) 1= argminly — ey € 5, L)

When a = 7, fua = fu Il

U > COoS Q). (4.4)

Example 4.4 (Strip Routing Point-Map). For all points = (z1,x2) in the
plane, let St(x) denote the half strip (21, 00) X [z2—1, 22+ 1]. Assume f*(x) is
the left most point of St(z) where we choose the largest second coordinate in
the case of non-uniqueness. If such a point does not exist, we take f*(z) = z.
It is easy to verify that f®is a DCPM and we call it strip routing point-map.

Definition 4.5 (Traplike Routing Point-Map). We say a point-map is trap-
like if for ®P-almost all ¢, f(¢,.) is trapped after some steps, i.e. for all
x € ¢ there exist an integer M = M (¢, x) where for all m > M, f"(¢,x) =
fM(¢,x). We call a traplike point-map, uniformly traplike if there exists a
constant integer M such that for ®P almost all ¢, M > sup{M (¢, x)|z € ¢}.
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Example 4.6. For a given vector v in R? and positive real number 7, we
define H'(x) for all z € R? as follow:

H(x) ={y € Bx(x), (y — =) -u> 0}

where B, (x) is the disk of radius r around z. The greedy directional point-
map with direction u and radius r s

argmax{(y — z).u;y € oN H(x)} if H(z) # 0

T otherwise.

9ul @, ) = { (4.5)

In the first case if there are more than one point satisfy the condition we
choose one of them in the same way as Example 4.3 It is easy to verify that
gy is a DCPM. Also it is easy to verify that ¢, on the Poisson point process,
is a traplike (but not uniformly traplike) point-map.

4.3 Point-Map Palm Probabilities

In this section we focus on point processes on the canonical space.

In Section [1.3.1], we saw the definition of the Palm probability for a sta-
tionary point process on the canonical space. In (1.7), the realization ¢
occurs twice. The first one is when we choose a point in ¢ N B to select the
typical point. The second one is in 6,¢, when we look at the point process
from the selected point t. We can replace each of these occurrences with
some other flow-adapted point process, for instance obtained from a DCPM.

If we replace the second occurrence by 8,(f4(¢)), we see the image of the

point process under the action of the DCPM when looking from a typical
point:

1 1
N[B]] / > Houts0) € FYP(de) = NI / > HEsbi(9) € FYP(do)

teonB te¢pNB
1
- s/ X Heto) e FyP@
te¢pNB
== ,P()(fgl )a



where the first equation follows from Remark Hence we obtain the dis-
tribution of f,(¢) when ¢ is selected under probability Py. So this does not
lead to a new object.

If we replace the first one with f,(¢), we get

PIF) = L / S {6 € F}P(d9), (4.6)

AllBl| .
t€f¢(¢)ﬂB
which means we look at the initial point process from a typical point of the

image of the point process under the action of the DCPM.

Lemma 4.7. Let P be stationary. If 77({ is defined as in 1} then

RUE) = 577 | X Hson0 € FYP(0). (4.7

tepnB

Proof. For this proof we fix B = [0,1)% If £ denotes the expectation with
respect to P, one has

/ S 10500 € FYP(do)

te¢pnB

= Z Z Z 1{S:f(¢7t>798¢€F}

VEZL tepn B s€f(9)NB+v

= > &1 > ) 1{s=[f(s1),0.6€F}

vEZ te¢pnB—uv sE€fy(¢)NB

— | S 1o e FY| = NIBIRI(F),

sefy($)NB

where the second equality follows from the stationarity of the point process.
Note that at the first and the second line we assume s € f,(¢) N B + v and
s € f4(¢) N B where we consider B rather than B in order to count each
point totally one time. Because the multiplicity of all points was considered
in the first summations. i
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Lemma [£.7 states that there is no difference between looking at the point
process from the image of a typical point, (4.7)), or from a typical point of
the image of the point process, (4.6]), under the action of the DCPM.

We know that (fo®, P) = (fiq, P) is also a stationary point process which
has the canonical version (id, figP) and so we can define its Palm probability

(£iaP)o-

Lemma 4.8. If ¢ is selected with the distribution PJ, then f,(¢) has the
distribution (£qP)o, i.e.
£4Py = (£aP)o (4.8)

Proof.

Pi(fs0 € F) = Pl(o€ty'F)

_ ﬁ / > 1o € £5' FIP(do)
tefy($)NB
1
- S / > Ufs(tr) € FYP(d9)
tefy(¢)NB
1
- T / > Hek(0) € FYP(do)
tefy(¢)NB
1
= 1] X Moo € FYaP o)
tepnB
= (f¢P)O(F>

g

This shows that we can reconstruct the Palm version of (fig, P) from the
point process (id, 73(]; ) and, according to Remark we can also reconstruct
(f4, P) from the point process (id, PJ). But as it is shown in Example , it
is generally not true that (id, P{) is reconstructible from (f,q, P). This shows
that (id,P]) is a richer structure than (fg, P).

Example 4.9. Let A =3ZU (3Z + 1) where
37 = {3kik € Z}, 3Z+1={3k+1keZ}
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Define h: A = A

r—1 ifr=3k+1"

Let U be a uniform random variable in [0, 3) and (2, F,P) is the associated
probability space. Let ® : 2 — N be defined as

O(u) =ut+A={u+uzxe A}

h(z) = {x ife = 3k

and let P = ®P. Clearly (id, P) is a stationary point process on the real line.
If ¢ is a realization of this point process it has a unique w4+ A representation
where u € [0,3). Assume f is a point-map defined as

f(d,up +x) = ug + h(x)
Then f is a DCPM on this point process.

The Palm version of this point process is concentrated on A and A — 1
cach with probability half. The point process (fs, P) is U + [3Z]2 where [3Z],
is the set 3Z with all points of multiplicity 2 and the point process (id, 7?3‘ )
is concentrated on A.

Now if ¥ : Q2 — N is defined as
U(u) = u+ [3Z]2

and

Q=UP

the point process (id, Q) is also stationary, (fiq, Q) is again equal to U +[37Z],,
but the point process (id, QJ) is concentrated on [3Z],. This shows (fiq, P) =
(fa, Q) but (id, P}) # (id, Q}) and hence in general we cannot reconstruct
(id, P}) form (4, P). O

When f is a DCPM, for alln > 1, f*(¢,z) := f7(x) is also a DCPM and

hence we have

GRGEST D SRR o) (49)

tef(¢)NB

For a typographical reason we denote the latter by 73({’" instead of Pg "
Clearly Py = P{° and P = P71
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Remark 4.10. It is clear from both the definition and the interpretation of
Py, that for all nonnegative integers n, Py"-almost all ¢ have a random
positive integer mass at the origin. Whenever a point process has an almost
sure positive mass at the origin we say it contains the origin.

Remark 4.11. If the original point process is simple, i.e. P[N]| = 1, then

all f-Palm versions are also simple; i.e., for all n, Py [N] = 1.

Below, we will consider cases where fg(gb) tends to the empty set as n goes
to infinity. This means that in spite of the fact that one can continue each
route for an infinite number of steps, for each point X of the point process,
only finitely many routes hit X. We will refer to the property that

£°(0) = () £5(0) =10

n=1
as mass evapomtion.

Example 4.12. Let assume (id, P) is a Poisson point process with intensity
1 on R defined on the canonical space. For each X € & we mark X with
m(X) = max{l, min{X -Y;Y € &, Y < X}}. Using the convention min () =
oo for all X, m(X) is well defined and almost surely all marks are finite.
Consider a point-map f which goes from each point X to the leftmost point
Z > X with a mark at least twice that of X, i.e.

f(¢,z) = argmin{z € ¢; z > x,m(z) > 2m(x)}.

It is easy to verify that f is a DCPM and that for each n € N, if X € f3(®)
then m(X) > 2" and hence (X — 2", X) N ® = (). Using this fact, it is clear
that for each point X € ® and n > logy m(X), X is not included in £} (®);
therefore £5°(®) is almost surely empty. O

A consequence of mass evaporation is that is impossible to use £3° for

defining Py'™ directly as we did in {D since in spite of mass preservation
under the DCPM, £3°(®) = () whenever £3°(®) = . If we formalize this fact

we have for all n € N

Elfy®(B)] = Al|Bl|

and hence

lim E[f&(B)] = Al|B|
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which is not equal to
E[lim f2®(B)] =0.

n— o0

However there is another hope that we can define Py"™ as a limit of the
sequence {Py"}o ;.

4.4 Point-Map Invariant Measures

Assume T is a random vector, i.e. T : Q — R? is measurable. So
w = Opw

is a measurable mapping on (€, F).

Lemma 4.13. For a compatible point process (®,P) and a random vector
T if we define 07®(w) := Op(,)P(w) and

VG e F; 07P(G) :=P(w s.t. Opyw € G),

we have
(0@, P) 2 (®, 6,P).

Proof. For all F' € N one has
(P(OrP))(F) = OrP(w s.t. ®(w) € F)
= ]P’(w s.t. @(QT(W) (w)) € F)
= P(w s.t. QT(W)(I)(W) eF)
= ((0r®)P)(F),
where the third equality follows from the compatibility of ®. O

For a DCPM f and a point process (®,P), the f-displacement at the
origin of the point process is the random vector T'(®, f) where

f(@(w),0) if0e ®(w) .

, (4.10)
0 otherwise

(@, )(w) = (T(2, ) (w) = {

Note that this definition is independent of P. We say T'(®, f)(w) is nontrivial
if 0 € ®(w), even if T(P, f)(w) is equal to zero, and otherwise we say it is
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trivial.

In the rest of this section, we assume the point processes are on the canon-
ical space. If (id,P) is a canonical stationary point process, P(0 € ¢) = 0
and hence T'(id, f) is P-almost surely trivial. However if we consider the
f-Palm versions of the point process, according to Remark , T(id, f) is
Po-almost surely nontrivial.

With our interpretation of 73[{ ™ it is intuitively clear that 6p(q, s should

sz,n+1

transport Py to Py . The following proposition formalizes this interpre-

tation.
Proposition 4.14. If f is a DCPM and (id, P) is a canonical stationary
point process, then for all n > 0,
(id, Orga Py ™) = (id, Py ).
For n = 0, this reduces to
(id, Orga,p)Po) = (id, PY).

Proof. Take F' € F is given. Since T'(id, f) is ng "_almost surely nontrivial,
one has
9T(id,f)77({’n(F) =Py"(H),
where
H={¢st. Oypop€F}.
According to , one has

NIBI0ranPi"(F) = [ 32 1{o00 € H} Plaw).

teynB

By rewriting the last equation using the notation

s = fu(®),
one gets
)\HBHQT(id,f)Pg’”(F) = / Z 1{0}6.00050 € F} P(d))
teynB
- / > {05005t € F}P(dy),
teynB
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where the last equation follows from ((1.3). But
FO0,0) + 5= f(¥,5) = fu(s) = f7 (1)
and hence

n ]' n
9T(id,f)7pg’ (F) = W/ Z~ 1 {9f$+1(t)¢ S F} P(dy) = PJ"H(F).

teynB

O
Corollary 4.15. Under the assumptions of Proposition |4.14], for all n > 0,

(Or¢a.pid, PL™) 2 (id, P ).
For n = 0 this reduces to
(Ora.pyid, Po) = (id, PY).

Proof. The statement is an immediate consequence of Lemma and Propo-
sition [4.141 H

Proposition suggests one to define the f-Palm probabilities for point
processes which contain the origin.

Definition 4.16. For all point processes (id, P) on the canonical space which
contain the origin, the n-th f-Palm probability of (id, P) is defined inductively
as follow:

,PO’O =P, Pg’n—H = HT(id,f)'Po’n. (4.11)

For n = 1, we denote P by P{.

In view of Proposition [4.14] this definition is consistent with our previous
definition of the f-Palm probabilities.

Definition 4.17. Let f be a DCPM. We say that a point process (id, P)
which contains the origin is f-invariant if

P = bOrgapP (4.12)
which, according to Definition [£.16] is equivalent to
P =" (4.13)
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An interesting question is that of the conditions under which there exists
a nontrivial solution (id, P) (i.e. T'(id, f) is P-almost surely nontrivial) for
(4.12).

We know that when f is a bijective DCPM, it preserves the Palm ver-
sion of any stationary simple point process. Hence in the case of bijective
DCPM, the Palm probability of any stationary simple point process is a so-

lution of (4.12]).

Assume that for a canonical stationary point process (id, P), the limit of
Py" exists in some sense. Let PJ'™ denote the limit. Then it follows from
Proposition [4.14] when letting n go to infinity that

(ld, OT(id’f)Poyoo) = (ld, PO 700). (414)

Hence (id, P*) is a solution of (4.12)) or equivalently the f-Palm probability
is f-invariant. The invariance of the Palm version of a stationary point pro-
cess under the action of bijective DCPMs is the main reason to call (id, P;™)
the f-Palm version of the point process. Also we call P{** the f-Palm prob-
ability of the point process.

The following lemma gives us a necessary and sufficient condition for the
existence of a limit for a subsequence of Py™.

Lemma 4.18. A sequence of the point processes (id, Q,)>° ; on the canonical
space is sequentially compact in distribution in the vague topology if and only
if for all bounded Borel subsets B,

lim limsup Q,(¢(B) > r) = 0. (4.15)

r—r00 n—oo
Proof. For the proof, see e.g. Lemma 4.5.,[35]. O

Here we start with simple examples and we will continue with more in-
teresting examples in Section [4.5] .

Example 4.19. Assume (id, P) is the Poisson point process with intensity
one on R%. We mark each point x € ¢ with the number of points in the unit
ball around =z, i.e.

m(x) = #(o N Bi(x))
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where B,(z) = {y € R? s.t. |z — y| < r}. Note that always m(z) > 1.

Consider the DCPM f which acts on the marked Poisson point process
as follows: it goes from each point z € ¢ to the closest point located on the
right side of  with a mark at least twice the mark of z; if such point is not
unique it chooses the point y such that (z — y) - (0,1) has the largest value
and if there in no such point it stays at x.

The f-Palm probabilities of the Poisson point process are such that
Po"(@(B1(0)) = 2") =1
and hence for each positive real number r, one has

lim limsup Py (¢(B1(0)) >r) =1

r—00 n—oo

and according to Lemma the limit does not exist.

Intuitively is also clear that, in this situation, there exists no convergent
subsequence. Because if there exists a convergent subsequence, almost surely
it should have infinitely many points in the unit disk and hence it has an
accumulation point. So the limit does not correspond to any point process.

g

Note that Lemma [4.18| gives a necessary and sufficient condition for the
existence of a limit. Another interesting question is the uniqueness of the
limit. The following simple examples show that the limit can be either unique
or not.

Example 4.20. Consider the homogeneous Poisson point process (id, P)
with intensity 1 on R?. For each point = € ¢ let d(z) denote the distance of
x from the closest point of ¢ other than x. Notice that d(z) is a mark of .

Consider a DCPM f which acts on this marked point process as follows:
from each point z € ¢, it goes to the closest point on the right of x with a
mark at least twice that of x. For the cases of nonexistence of a such point
or non-uniqueness, one chooses as in Example [£.19]
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We will check (4.15]) for all balls around the origin which clearly implies
the result for all bounded Borel subsets. Fix a positive real number [ and let
Bj(x) = By(z)\{z}. One has

$(B1(0)) = 6(B;) + d({0})-

Since the homogenous Poisson point process is simple, ¢({0}) is PJ"-almost
surely equal to 1 (the reader should keep in mind the difference between ¢
and £} (¢) which is not necessarily simple). Also we have for all real numbers
r>1,

P{™(6(B}(0)) > 1)
_ ﬁ / >~ Hlbgwo(Bi(0)] > 13P(dg)

tepnB

1 | n
- S / %;W (BI(f2(t))] = 1}P(do)

Py (¢(B(0)) > )

IN

1 1/ rn
- s/ X HenBie) £ 0yPeo)

tepNB

1 !
< ST | 3 16N Bl # 0Pw@o)

te¢pnB

= Po(d(Bjp (0) # 0).

But since counting measures have no accumulation points, the latter goes to
zero as n goes to infinity. Hence one has

Tim PJ"(16 1 By(0))] > 7) = 0.

Therefore (4.15)) is satisfied and there exists a convergent subsequence. But
what we proved is a stronger: for » = 1 one has

Tim PJ" (60 Bi(0) # 0) = 0

and hence the limit of the (id, 73({ ™) is unique and is concentrated on dy, the
Dirac measure at the origin. O
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Example 4.21. Here we use the same notation as in Example Let
A=4ZU (4Z+ 1)U (4Z + 2). Define f: A — A

w41 ifw =4k, 4k + 1;
h(z) = ]
z—1 ifx =4k + 2.

Assume U is a uniform random variable in [0,4) and (£2, F,P) is the associ-
ated probability space. Assume @ : 2 — N is defined as

O(u):=u+ A

and let P = ®P. Clearly (id, P) is a stationary point process on the real line.
If ¢ is a realization of this point process, it has a unique representation of
the form u, + A where u € [0,4). Assume f is a point-map defined as

f(d,ug + ) = ug + h(x).
Then f is a DCPM on this point process.

The first f-Palm version of this point process is concentrated on A — 1
with probability % and A — 2 with probability % It is also easy to ver-
ify that for all odd numbers n, Py is same as 77(1; and for even numbers n,
Py is concentrated on A—1 with probability % and A—2 with probability %

(e e}

Hence in this example, (id, P")% ; has two convergent subsequences. [

An important point is that even when the limit of P({ ™ exists, we cannot
always reconstruct the original point process from it, i.e. assuming Py’™ is

given, we cannot find 7. This is clear since PJ* = (P{™)%> and hence at
least all Py share the same f-Palm probability.

4.5 Point-Maps on Poisson Point Processes

In this section we focus on Poisson point processes on R?. Since we are inter-
ested in stationary point processes, we only consider homogeneous Poisson
point processes.
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Definition 4.22. If B is a Borel subset of R?, N is the smallest sub-o-field
of NV such that ¢ N B is measurable; i.e. N is the smallest o-field such that
for all Borel subsets B’ of B and all nonnegative integers n,

{¢;0(B') =n} € Na.

Indeed, Np is the smallest o-field which contains all data about the count-
ing measure in B; in other words, on Nz we know the configuration of the
points (including their multiplicities) of the counting measure in B.

Let F and K be the set of all closed subsets and compact subsets of R?
respectively. We define the o-field o on F as the o-field generated by the
collection of closed sets of the form

{FeF,FnK # 0},
where K € K.

Definition 4.23. A random set is a measurable mapping S : (Q,F) —
(F,oF), where (§2,F) is a given measurable space. In the case where Q is

a subset of N, we say the random set S is a stopping set whenever for all
K € K one has
{¢;5(¢) C K} € N

Remark 4.24. The notion of stopping set is defined for a measurable map-
ping from (N, N) (or some subset of N and its induced o-field) to (F,or)
and one can verify that such a mapping is a stopping set or not without any
need to any probability measure on (N, ).

Example 4.25. Any fixed closed subset of R? is a stopping set.

Example 4.26. Let S(¢) be the smallest closed ball around the origin which
contains at least one point of ¢ other than the origin itself (if 0 € ¢). It is
easy to verify that S(¢) is a random set. For a given compact K assume
X(¢) = Xk(¢) is the closest point of ¢ N K to the origin (other than the
origin). S(¢) C K if and only if K contains the closed ball Bjx4)—0/(0)
(where the over line means the closure of the set) and clearly we can decide
about the latter only by knowing the points of the point process in K; i.e.

{¢; Bix(¢)-0/(0) C K} € Nk,

Therefore S(¢) is a stopping set. O
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Example 4.27. Let f° be the strip routing point-map defined in Example

- For a given point x = (z1,72) if f*(x) = (y1,¥2), then [x1, 1] X [z2 —
1,9 + 1] is a stopping set.

Definition 4.28. The notion of Nz which is defined in Definition [£.22] can
be extended to stopping sets. If S is a stopping set,

Nsg:={AeN;VK e K,An{S C K} € Nx}.

Roughly speaking, if S is a stopping set, N is the smallest sub-o-field of N/
which contains all data about the point process (including S itself) in S. For
further notices see [54].

Definition 4.29. We call a DCPM f stabilizing whenever its point-map
kernel g depends only on the intersection of the point process and a stopping

set, i.e. there exists a stopping set S such that, for all ¢ and v in N©, one
has

9(¢) = g(6 N S(9)) = g((¢ N S(9)) U (¥ N S()%)).
Example 4.30. Let g° be the deterministic point-map kernel associated to
the DCPM f*. Assume ¢ € NY. According to the definition of f*, g(¢)
depends on the realization of the point process on ¢ N S*(¢), where S*(¢) is
the part of the St(O) (including vertical ending segments) between the origin
and y = (y1,y2), where y is the left most point of ¢ in St(O); i.e.

SS(¢) = [07y1] X [_17 1]
Clearly S* is a stopping set and therefore f* is stabilizing.

Assume (id,P) is a canonical homogeneous Poisson point process and
f? is the strip routing point-map. We denote by {X/}°, the successive
points of the route starting from 0 in (id, Py), the Palm version of the point
process. So X§ = 0 and for all nonnegative i, X}, ,(¢) = f*(¢, X7 (¢)). For
all nonnegative integer ¢ we define

57 (¢) = 5°(0x:(9))-

Hence S5(¢) = S°(¢) and for all 4, conditioning on the location of X7, Xz‘f+1

depends only on ¢ N (X/ + S5(¢)). Note that in the general case, S? is not
a stopping set. However if we define

k
Ui = s+ x7), (4.16)

1=0
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it is easy to verify that U} is a stopping set. We call U; the k-th unveiled
region and we denote Nys by N

Remark 4.31. According to the definition of N7, X7,..., X, are N} mea-
surable. Indeed, N} includes the necessary and sufficient data on the point
process which are needed to determine X7,..., X} ;.

Proposition 4.32 (Strong Markov Property of Poisson Point Process). Con-
sider two i.i.d canonical Poisson point processes, i.e. we equip (£2,F) =
(N x NN @ N) with a product probability measure @ = P ® P and for
1 = 1,2 we define

7T7;(¢1, ¢2) = ¢;.
Then (71, m Q) and (7, Q) are independent Poisson point processes. If
h : N — R is a measurable mapping with finite expectation with respect to
P, then
Eolh(m)] = Eg[h ((m M S(m)) U (2 N S(m1)))]- (4.17)

Proof. For the proof see e.g. page 17 of [3]. O

Proposition [4.32) states that what happens inside a stopping set and out-
side of it are independent. For the case of deterministic S, this is known as
complete independence property of the Poisson point process.

Remark 4.33. According to Proposition it U} is defined as , the
point process outside U} is distributed as the original Poisson point process
and what happens inside U} does not affect what happens outside. As a
consequence, the sequence {X7? ; — X’ }ien is a sequence of i.i.d. random
vectors; i.e. all steps see a regeneration in the path.

Our goal at this point is to show that the f*-Palm probability of the Pois-
son point process on R? exists and is unique. In [I8] the authors proved that
if we connect all points x and f*(z) by an edge, the resulting graph is almost
surely a tree with exactly one topological end. As a consequence, almost
surely, there is no point in (f5)°°(®); i.e. in this case evaporation occurs and
therefore the definition of f°-Palm probability is not possible with classical
Palm theory.

For all ¢ < j, let p; ; denotes the progress of the strip-routing point-map
between X; and f*(X;), i.e.

pij = (7 (X;) — Xi) - u.
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In the case u = (1,0), p; ; is equal to
T (f*(X;)) — m(Xa),
where 77 is the projection on the first coordinate.

Lemma 4.34. Let » > 0 and 7 € N be given. Let n(i,r) denote the least
integer j for which, p;; > r. Then 7n(i,r) is a stopping time with respect to
the filtration {N;}ren. In addition it has finite mean.

Proof. The event {n(i,r) < k} is equivalent to the fact that m (X;) +r <
71 (Xg41) and therefore, according to Remark [4.31] {n(i,r) < k} € N}.

The N} ;-measurability of X7, ..., X7 and the strong Markov property
of the Poisson point process imply that, for all integers k,

Pol{n(i,r) = kHNZA] = Polpigr < 7.

But, because of the strong Markov property of the Poisson point process, the
distribution of the number of points of the point process in

[m(X7), m(X7) + 7] X [mo( X7 — 1), me (X7 + 1)],
given N |, is a Poisson random variable with mean 2r\. Hence
7’0[{77(2'7 T) > k}V\/’zs—l] =1- FPOZ’S,QM(k - i)a (4'18)

where Fpy;s o is the probability distribution function of the Poisson random
variable with mean «. According to (4.18) we have

Eoln(i, 1) NG, ] = i + 2rA,
O

Remark 4.35. In fact, in the proof of Lemma [£.34] we showed that if for a
fixed r, {n;(r)}ien is defined inductively as

770(7") = 07 Vi € N) 77i+1(7") - 77(771(7")7 7") + 17

then the sequence {(n;11(r) — m:(r)) — 1}sen is a sequence of ii.d. Pois-
son random variables with mean 2r\ and therefore the random variables
{nix1(r) — n;(r) bien are ii.d. with mean 2rA + 1. Note that, it is easy to
verify that the probability of 7;11(r) = n;(r) 4+ 1 is positive.
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Proposition 4.36. The limit of the sequence {P] " }nen exists; Therefore
the f*-Palm probability of the Poisson point process, Pg >° is well-defined.

Proof. Tt is sufficient to show that for all positive r, the distribution of the
point processes {(id, Pgs’")}neN in the ball of radius 7 around the origin,
B,.(0), converges to a unique distribution Pg % on the counting measures on
the ball of radius 7.

Let H*(z) be the half plane on the right hand side of x and let H~(x)
be the half plane on the left hand side of z including the vertical axis; i.e.

{y e R%: (y — z) - (1,0) > 0} (respectively {y € R% (y —z) - (1,0) < 0}).

Since U;_; C H™(X}) and the distribution of the point process outside the
(k — 1)-th unveiled region is the same as the distribution of the original
point process, the distribution of the point process in B,(X}) N H*(X}) and
consequently according to in

0x:(B,(X{) N H*(X})) = B,(0) N H*(0)

is the same as the original distribution of the point process. Hence, the limit
of the point processes {(id, P ™)} nen in the semi-ball B, (0) N H*(0) exists
and it is a Poisson point process with original intensity A.

The proof for the left semi-ball is more technical. We prove that, for all
subsets A of B,.(0) N H~(0), the sequence of random variables {®*(A)}xen,
where ®* is chosen with distribution P ¥, is convergent in distribution. Ac-
cording to Lemma ®* is distributed as HXEQ)O. In the rest of the proof

we assume OF = QXI?CDO.

Let Yy := Zy := X§. We define the sequence {Y;};en and {Z; }ien induc-
tively as follows:

Vi {Xz‘sﬂ m (X —Y) > Ziy = {Xz'sﬂ Yinn #Yi# Zi

i+1 = . .
Y; otherwise Z; otherwise

It means for all ¢ and j where n; <@ <141, we have ¥; = X and for all 4
and j where 1; <4 < ;42 we have Z; = X . Also let define the random
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variable {¢'};cy as follows:

{cpi(A) = 0x:D(A) Y £ Z,
;= 0 t

otherwise,

which means for 7y; < @ < 12541, it is zero and for nyj 11 < @ < Mgjp0, it is
equal to ®°.

One may verify that the sequence {07 X7, 1;}ien is a regenerative pro-
cess with regeneration times {ns;};en. In fact, {0z, X? :Z’j;;i_l are the points
which are followed by the strip routing point-map from the origin until we
progress more than r, where the point process in the right half plane is a
(fresh) Poisson point process. During these steps 1; = 0. The sequence
{02,X? ;732;;2: are the points which are followed by the point-map until we
progress more than r again. In addition, ¢); is equal to

Oxs P°(A) = 05,9°(A+ X} — Z;),

where according to the fact that, for all o1 < i < nogr2, we have m (X7 —
Z;) > r, and hence A + X7 — Z; C H*(0); therefore, for all i > o, 1; is

independent of the history of the process before Z; = X and it is also in-

M2k+2—

1 : .
ieny, are identically

dependent of ny. It is easy to verify that for all k, {1,
distributed.

Note that the sequence of regenerative times is recurrent and aperiodic
with finite increment mean 4r\ + 2. Therefore the sequence {1;}en is con-
vergent in distribution to a limit satisfying

. 1 12 1 12 i
lim Elh(wn)] = 755 E 2%h@@]=4MAQE > @)

Now assume Z; has some value different from X;. We define

Z _{Xm Vin#Yi# 2,
il T .

Z! otherwise

Therefore for all ¢ and j where 1,11 < i < 19543 we have Z; = Xme. Now
if we define v} as

W:{@mww@wm>n%z

0 otherwise,
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then for 79,41 < @ < 19jy0, Y] is zero and for 140 < @ < 1543, it is equal
to ®'. Similar to what we did previously, one may verify that {02 X7, Y1 }ien
is a delayed regenerative process with regeneration times {7s;41}jen which
is recurrent and aperiodic with finite increment mean 4r\ 4+ 2 and therefore
{1 }ien is convergent in distribution and the limit distribution satisfies

. / 1 = / Z
t ) - g5t [0 < gt e

Note that for all natural n and all nonnegative ¢, we have
P[®'(A) > t]
= P[®'(A) > t|Y; = Z]P[Y; = Z;] + P[®'(A) > t|Y; # Z;|PY; # Zi]
= Pl; > t)Y; = Z[PY; = Zi| + Pl > t|Y; # Z,JPlY: # Zi].  (4.19)

Using the fact that the sequence {1{Y,, = Z,}},— is regenerative with
regeneration times 7y it is easy to prove that

1
lim PY; = Z] = lim P[Y; £ Z] = 3, (4.20)

1—00 1—00

and hence
lim P[yp; > t]
11— 00
= lim Py, > t|Y; = Z,|PY; = Z;] + Pl > t|Y; # Z;|P[Y; # Z)]
71— 00

= Dim P> v £ 2). (4.21)
2 1—00
Similarly we have
lim Py, > t|Y; = Z;] = 2 hm ]P’[@b > t]. (4.22)
i—00

Combining (4.19)), (4.20)), (4.21) and (4.22)) gives
lim P[®"(A) > t] = lim Ply; > t] + lim P[y) > ¢].
100 1—00 1—00

Therefore ®*(A) is convergent in distribution to a limit which satisfies

Zh@z

Zﬁl

lim E[h(3"(A))] =

4.2
n—00 47“)\ + 2 ( 3)

i
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Remark 4.37. Since regenerative cycles of {07, X7, ¥; }ien and {02 X7, ¥} bien
are distributed identically, their limit distribution are the same. Therefore
the limit distribution of ®(A) satisfies

lim E[B(@"(4)] = 5 [ M(@()|

Remark 4.38. [Sketch of the proof proposed by H. Thorisson] Here we give
the sketch of a shorter proof of Proposition which was proposed by H.
Thorisson.

For all n € N, let T;, be the sequence of integers k such that ®*(B,) = 0.
Then for r large enough, {®*(A)}ey is classical regenerative with regener-
ation times {7}, },en. The inter-regeneration times are aperiodic with finite
mean. Thus ®*(A) goes to a limit in distribution as k — oco. O

The main proof of Proposition is more complicated than the proof
which is presented in Remark [£.38] However the method which is used in the
the proof of Proposition [4.36| can be easily used for some other stabilizing
point-maps. For example, assume the direction navigation point-map with
deviation limit «, which is introduced in . If o < 7, one can use the
above method to show that the limit of the sequence {Py“*" },.cy exists. The
only change which should be done in the method is the following: instead
of studying the limit in the left and right half planes separately, we should
divide the problem in two: one in the cone {y; [y u > cos a} and outside the
cone and defining the stopping times 7; as when some points have a distance
more than r from the edges of the cone.

If o > 7, the problem is slightly more difficult. Because we do not have

the immediate regeneration property, i.e. XZfJrl — Xl-f are not, i.i.d. for i € N.
However, for a < 7, if we wait enough, we see the regeneration property.
The situation for a = 7 is still more complicated which makes the definition

of the notion of non-resurgent stabilizing point-maps indispensable.

Roughly speaking, non-resurgence means that if at some steps, some parts
of the old data has no effect on the next step of the path, that data has no
effect on the future of the path either. For example, strip routing on Poisson
point process, is non-resurgent. Because at all steps, the future of the path is
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independent of its history. In [10], the authors use the above method to show
the existence and the uniqueness of the limit of {P;" },en for non-resurgent
point-maps on Poisson point process, under some additional conditions.
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Chapter 5

Stochastic Point-Map Palm
Measures

5.1 Introduction

As we saw at the end of Chapter [3] finding optimal paths in the SINR graph
is not possible in practice, because of the need for future data. Therefore it
is natural to look for routing algorithms which are local in time. This is the
connection between Chapter [3| and Chapters [4] and [5]

Assume the setup of and assume G is the SINR space-time graph.
A time-local point-map on G is a point-map for which the image of all points
(Xi,n) depends only on the structure of G at time n and the marks of the
points at this time step. Note that the notion of time-local point-map will
be used only for the SINR space-time graph.

If X; is a point of the point process in the plane, we denote by R(X;,n)
all points X (including X; itself) such that d; j(n) = 1 where 0 is defined in

. Assume
f(Xisn) = friox,nm (Xi) (5.1)

where f* is the directional routing defined in Example [4.3} i.e. f takes the
closest receiver with feasible channel (if there exists at least one such receiver)
on the right side of X;. Clearly f is a time-local point-map.

We saw in Section [3.5|that f converges to infinity, i.e. it passes all vertical
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lines. One knows that the radial routing point-map toward a point which
goes to infinity in direction u converges to f in total variation. This shows
how the analysis of the time-local point-maps (and their related Palm mea-
sures) can help us in the analysis of the time-local decisions for routing on
the SINR graph.

Time-local point-maps, and more generally timed stochastic compatible
point-maps (defined below), on point processes can be seen as Markov chains
in a random environment and have hence connections with random walks in
a random environment (e.g. see [42, 53]).

In Section we describe the concept of stochastic compatible point-
map. We consider both time-independent and time-dependent stochastic
point-maps. In Section we describe the framework of timed stochastic
point-map Palm measures and we show that if the timed stochastic point-
map Palm measure exists it is invariant under the action of the point-map.

5.2 Stochastic Point-Maps

Our goal in this chapter is to generalize the definition of point-map Palm
measures to stochastic point-maps or Point-maps on marked point processes.
In the stochastic case, in contrast with the deterministic point-map case, the
time aspect can also be important. In order to motivate the reader, we start
with an example.

Example 5.1 (Stochastic Strip Routing Point-Map). Let f® be the strip
routing point-map defined in Example [£.4] In strip routing, from each point
x, we go to the left most point in St(x). Consider a modified version of strip
routing where we go to the n-th leftmost point of St(z) where n = n(z) is
an independent random variable.

For this model, assume we make local decisions to go from each point to
the point indicated by the mark of that point which is a positive integer.
This is an example of point-map on a marked point process. In case of non-
uniqueness or non-existence, the modifications are as for f°. We denote this
point-map by f**.

Adapting the framework to this type of example is similar to what we
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did before. We start with the definition of a stochastic point-map. Let
0F .= d~LNO).

Definition 5.2. A stochastic point-map kernel for the point process P, is a
measurable mapping g from QY to R? such that for all w € Q° one has

g(w) € D(w). (5.2)

As in the deterministic case, a stochastic point-map kernel maps the origin
(which is contained in ®(w)) to a point of ®(w) by preserving the multiplicity.
All stochastic point-maps kernel such as g can be extended to a stochastic
point-map f : ® — P, where ¢ is a compatible point process, as follows: For
all z € ¢(w)

fo(z) = f(w,x) := 2+ g(O,w),
where we assume the multiplicity of f,(z) is same as the multiplicity of x
in ®. Note that since z € ®(w), the equality ®(0,w) = 0,P(w) implies that
0w € QF and hence f,, () is well defined and (5.2)) implies that f,(z) € ®(w).
According to the definition we have

f(QtW, th) = O + g(getwgtw> =r—1+ 9(9:::00) = gtf(% $>=

and hence f is compatible with the shifts of RY. We call such an f a stochastic
compatible point-map or SCPM.

Remark 5.3. ® is not mentioned explicitly in the definition of f,; however
the assumption x € ®(w) shows its implicit role in the definition.

In comparison with a DCPM, a SCPM depends not only on the configu-
ration of the points of ®(w), but also on some other stochastic effects which
exist in w.

As in the deterministic case, if f is a SCPM, we denote by f,(®) the
multi-set

{fulz);z € B(w)}.

It is easy to verify that whenever ® is compatible, £, (P) is also a compatible
point process.

Example 5.4. Let (®,P) be a point process in R? which is identically and
independently marked with positive integers. Denote by m(z) the mark of
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the point x € ®(w). Hence, for all w € Q and z € ®(w), m(z) is a function
of w. Therefore if we assume f**(x) is the m(z)-th point of ®(w) in St(x), it
is easy to verify that f*° is a SCPM and this formalizes the stochastic strip
routing point-map defined in Example [5.1]

In Example , assume m(x) can take both positive and negative val-
ues. Therefore, starting from the point z, it is possible that, by successive
application of f*¢, we reach x again. Since we choose the image of each point
according to the mark of the point which is fixed for fixed w, after returning
to x we follow exactly the same path as before.

Indeed according to the definition, for the SCPM f and the point x in
®(w), if there exists n such that f7(x) = x then, for all m > 0, we have
fr(x) = fr(z); i.e. however the image of a point under f does depend
on some stochastic effects of w, more than ®(w) itself, but these stochastic
effects do not change with time and each time we visit x we see the same
stochastic effects.

In order to allow the point-map to renew its decision when it returns to
a point, we need time dependent generalizations of the concepts which we
defined until now.

Definition 5.5. We say the measurable space (2, F) is timed, if it is equipped
with a bi-infinite discrete measurable flow 7. A timed probability space is a
probability space (€2, F,P) such that (€2, F) is a timed measurable space and
P is T-invariant; i.e.

P = 7P. (5.3)

Finally a timed point process is a point process (®,P) on a measurable space
(Q, F) such that (Q, F,P) is a timed probability space and & is 7-invariant;
le.

D(w) = B(rw). (5.4)

Remark 5.6. Note that when the timed measurable space is equipped with
the flow {6;},cra, we assume for all ¢ € RY the flows 7 and 6; commute;
i.e. 0,7 = 76,. This means the progress in time and induced shifts of R?
are compatible; i.e. there is no difference if we progress in time and then
translate the the point process or first we translate it and the progress in
time.
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7 models the progression of time. means that the probability mea-
sure is time-stationary and as a consequence the choice of the origin of time
is not important and guarantees that the configuration of the point
process does not change with time.

Using the notion of timed point process, the implementation of the time
aspect in successive applications of a point-map becomes natural. All SCPMs
f on the timed point process (®,P) can be modified to some timed SCPM
or TSCPM f which maps all pairs (w,z), for which z € ®(w), to the pair

(Tw, fu(z)). According to (5.4),
fu(z) € P(w) = P(Tw),

and hence we can apply f successively on the pair (w, x).

For all pairs (w,z), where # € ®(w), the n-th image of x under the
TSCPM f is the second coordinate of f"(w,x) and we denote it by f"(z);
i.e.

fgn(x) = 7T2(fn<w7 J])) = WQ(f(fn_l(wwr))) - fT"*lw(fc:’n_l(x))? (55)
where 7y is the projection on the second coordinate. Note that f7' = f,.
The reader should keep in mind the difference of f, where we apply f,, iter-
atively, and f7", where we apply the sequence of functions f,, fru, ... fro-1s
consecutively.

It is easy to verify that f7"(x) has the following semi-group property:

fomM @) = fRN(" (). (5.6)
Clearly if after n steps, the TSCPMNf returns to the point x (i.e. if f7"(z) =
), the n + 1-th image of z under f is f7" () = fhi. () = fyno(x) which,
in general, is not the same as f7!(z) = f,(x).

The n-th image of the timed point process ® under the TSCPM f is
defined as ~ ~
10 = F1(0(w) = {f7"(2); € Dw)}.
By seeing EZ}CD as a function of w, we can interpret fg@ as a point process.
In this sense, it is easy to verify that if ® is compatible, for all n, f‘[jCI) is also
compatible; i.e.

0,(f1®) = f;' 0.
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But since, in general, f[j(I) #+ f'fwd), f'ﬂ@ is not a timed point process.

Remark 5.7. If we assume 7 is the identity on €2, then clearly all point
processes (®,IP) on the measurable space (€2, F) are timed point processes
and if f is a SCPM, then f(w,z) = (w, f,(z)). Therefore the notion of
TSCPM is a generalization of the notion of SCPM.

Example 5.8. Assume (®,P) is an independently marked point process
where the marks of the points are i.i.d. bi-infinite sequences of i.i.d. integer-
valued random variables; i.e. there exists an integer-valued random variable
m such that {m;(z)}iczzecaw) are i.i.d copies of m. For all v € ®(w), let
mo({mi(z) }icz) = mo(x). Assume 7 is the simultaneous shift of all sequences
of the marks of all points; i.e. for all z € ®(w), we have mo(7{m;(z)}icz) =
my(z). Clearly, according to the definition of 7, 7 and {6;},cps commute. If
f*° is the stochastic strip routing point-map which jumps to the mg(z)-th
point of the point process in St(x), then f** models the stochastic strip rout-
ing which renews its decisions identically and independently at all possible
returns.

Example 5.9. Assume the setup of and assume 7 is the time shift; i.e.
the simultaneous shift of all sequences of medium access indicators, thermal
noises and fadings. Assume f is an SCPM which maps the vertex (X;,n) of
G to a vertex (X;,n+1) where X; € R(X;,n) and f only depends on ¢ and
data at time n; i.e. f depends only on the configuration of the points and
{en(n), Wi(n), Fri(n)}brien; €8 fiyx,q)(Xi) where f* is the deterministic
directional navigation point-map in direction u. Therefore f is a time-local
point-map (or in general notation is an SCPM) and f is a TSCPM.

Example [5.9| shows how the analysis of TSCPMs can help us in the anal-

ysis of the time-local point-maps on G and it is what guided us from the
SINR setup to the notion of point-map Palm measures.

5.3 TSCPM-Palm Measures

Let (,P) be a timed stationary point process on (€2, F). Let f be an SCPM
and f is its associated TSCPM. The n-th f-Palm version of (®,P) is defined
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as (P, Iﬁ’é’"), where, for all F' € F,

pin : "W w )
PL"(F) = AHBH/ > 1w € FIP(dw). (5.7)

e(fr®)NB

We call f”én the n-th f-Palm probability of the point process (®,P). Clearly
[P’é’o = Pg, the Palm probability of the point process. We denote Pgl by Pé.

The following lemma, is the analogue of Lemma for f-Palm probabil-
ities.

Lemma 5.10. If PL" is defined as (5.7)), then

~rn 1 n
PL"(F) = W/ > 1O m"w € FYP(dw). (5.8)

ted(w)NB

Proof. Fix B = [0,1)4. If E denotes the expectation with respect to P, one
has

Z {0 ym"w € F}P(dw)

te®(w)NB

= E|> > > 1{s=fI"(t), 07w € F}

VEL ted(w)NB se(frd)n(B+v)

= Y E > > Ys=fr"1).0,m"w € F}

veL te®(w)N(B—v) se(fr®)NB

- E| Y 107w e F}| = \|BIBL(F),
sc(fn®)NB

where the second equality follows from the stationarity of the point process
and the fact that 7 and 6 commute. [l

The definition of the n-th f-Palm version boils down to the Palm version
of the point process £/ ®; this follows from the fact that 1) is still valid, i.e.
Ppog = ]P’é’”. But the Palm version of the point process (£®,P) is the point
process (f5®, Pere) which is different from (@, PS™) and, as in Example

it is not generally possible to reconstruct (P, Iﬁé’") from (f5®, Perg).
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Remark 5.11. By an argument similar to that of Remark [4.10] for all non-
negative integers n, (®, ]P’é;") contains the origin.

Remark 5.12. As in deterministic case, if (®,P) is a simple point process,
for all n, the n-th f-Palm version of the point process is simple.

Recall that, in Section 4.4} we defined the notion of 67 (w) where T is some
random vector and in Lemma we proved that if (®,P) is a compatible
point process, then

(0r®,P) 2 (0, 07P).

For the TSCPM f and the timed point process (®,P), the f—displacement at
the origin of the point process is the random vector T'(®, f) where

T(@, f)w) = (1@, )= 1 1=

. . {fw(o) if 0 € B(w) 59)

As for DCPM displacements, this definition is also independent of P. We
keep the same convention for the triviality of TSCPM displacements as for
DCPM displacements; i.e. T'(®, f)(w) is nontrivial if the first condition of

1| is fulfilled, even if T'(®, f,n)(w) is equal to zero, and otherwise we say

it is trivial.

A key property of TCSPM-Palm measures is the following analogue of
Proposition [4.14]

Proposition 5.13. If f is a SCPM, f is its associated TSCPM and (®,P)
is a timed stationary point process, then for all n > 0,

(®, 7070/ PE") = (2,P5™H). (5.10)
For n = 0, this reduces to
(®, 7070, Pa) = (B, PL).

Proof. Assume F' € F is given. Remark [5.11|gives that T'(®, f ) is ]T”é,’"—almost
surely nontrivial and

TeT(@,f)Pén(F) = IP’Q"(H),
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where
H= {w s.t. GfM(O)w € TﬁlF} .

Therefore the definition of PL" gives
N|B||07 @, PE" (F) = / > 1 {bnm"p € HYP(dp).
ted(p)NB

By rewriting the last equation using the notation

s = f" (1),
one gets
| B|0r(@.smPL"(F) = 3" 1{6s"p € H}P(dp)
ted(p)NB
= / Z 1 {Qf(gsTnpyo)é’sT”p € T_lF} P(dp)
te®(p)NB

= / > 1{00.rmp0esm ' p € F}P(dp),

ted(p)NB
where the last equation follows from (|1.3)). But
F0s7"p,0) + 5 = f(m"p,5) = frno(f7"(8)) = f7™ (1)

and hence

~ 1 .
TeT(@,f)]P)é (F) = W/ Z 1{8f;,n+1(t)7' +1peF}]P’(dp)

te®(p)NB
_ ﬁpé,n+1 (F)

Remark 5.14. Note that, in general,
T0r@.f) 7 Or@.pT
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Equation 1) implies that if the limit IF’{;’OO of {fpé’"}n@\] exists, we have
mhoo _ mfioo
TeT(@,f)]P)(P — ]P@ .

As in the deterministic case, we say the timed point process (®,P) which
contains the origin is f-invariant if

THT(Q];)IP) =P.

Finding general conditions for the existence of the limit of {I@g"}neN does not
look easy. However, Lemma [4.1§ gives a necessary and sufficient condition
for existence (but not uniqueness) of a limit of {®PL"},cn. At first glance it
is not an important result. But for example, in the case where randomness of
f comes from an independent marking of the point process, as in the SINR-
graph case, one can find most of the characteristics of Pé’oo by marking the
limit point process (id, (IDIT”{I;OO), independently and identically as the original
point process.

Note that in the space-time SINR graph, knowing the interference at one
node, gives some information on the point process in different parts of the
plane and therefore it is not_possible to apply the regeneration idea, similar
to what we used in Section , to show the existence of the limit of IP’Q" in
the space-time SINR graph case.

In this Chapter we constructed a framework for the analysis of TSCPMs
on timed point processes. We did not prove any explicit result in this Chap-
ter. However Example|5.9|shows the flexibility of this framework for studying
different problems.
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Chapter 6

Future Work

In this thesis we studied two types of problems. The first problems bear on
the space-time SINR graph which is an applied problem for which we used
stochastic geometry for modeling wireless networks. The second problems
are more theoretical and are focused on the point-map Palm measures. Sev-
eral trends for continuation of this work can be considered.

First those problems which arose from the space-time SINR graph; some
of which were mentioned in Chapter [3] We summarize them here.

Open Problem 1. We saw in the Poisson+Grid case that the time constant
is almost surely positive and finite. A natural question is about the existence
of a decentralized algorithm in time, and preferably decentralized in space
also, with positive and finite time constant.

Open Problem 2. We saw in the Poisson case that the time constant is
not finite. A natural question is the speed of its convergence to infinity.

The concept of point-map Palm measure is new to the best of our knowl-
edge with several interesting questions. Here we list some of them.

Open Problem 3. In Section we saw that there is a classical criterion
for the existence of a convergent subsequence of Palm probabilities. However,
the question of a necessary or sufficient condition for the uniqueness of the
limit is still open. In Section we described the method which can be
used for certain classes of point-maps on a Poisson point process to show the
uniqueness of the limit.
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Open Problem 4. Let (®,P) be an ergodic point process and f be a
TSCPM. A natural question is on the conditions for which the long-time
empirical average of f”(O) converges to the f—Palm probability Pg-almost
surely, where Pg is the Palm probability of the point process as defined in

).

Open Problem 5. Let (®,P) be an ergodic point process and f be a
TSCPM. A similar problem to Problem [4] is about the conditions for which
the shift f is an ergodic shift for the point process (P, IPQOO).

There are also some problems connecting these two different subjects.

Open Problem 6. In Section [3.5| we proved the convergence of the direc-
tional navigation on the Poisson point process. One can study this navigation
(or any other convergent algorithm) in the framework of TSCPM-Palm mea-
sures. Note that if for a TSCPM f, the existence of the f-Palm probability
can be proved, the statements similar to Problem [ can help us to use the
f-Palm version of the point process for analyzing the long-time behavior of
the navigation algorithm.

We had a brief description of the connection between the concept of CPMs
and random walks in random environments in Section|5.1] Below, we explain,
in more detailed manner, this connection using simple examples.

Example 6.1 (Deterministic walk on a random graph). Consider the (de-
terministic) strip routing point-map f* defined in Example . f? on a
(random) point process can be considered as a deterministic walk on a ran-
dom graph.

Example 6.2 (Deterministic walk on a marked random graph). Consider
the stochastic strip routing point-map f*° defined in Example 5.1} f** can
be considered as a deterministic walk on a marked random graph.

Example 6.3 (Markov chain on a random graph). Consider the TSCPM
f* defined in Example . Since for all x € ®, {m;(z)}icz are i.i.d. random
variables, f* can be considered as a Markov chain on a random graph. The
case where {m;(z)};cz are not i.i.d. can be considered as a time dependent
Markov chain on a random graph.

These examples are motivations for looking for a unification of the concept
of Markov chains on a random graphs and TSCPMs.
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