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Abstract

Multi-type inhomogeneous Galton—Watson process with immigration is investigated, where
the offspring mean matrix slowly converges to a critical mean matrix. Under general conditions
we obtain limit distribution for the process, where the coordinates of the limit vector are not
necessarily independent.
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1 Introduction

A zero start single-type inhomogeneous Galton—-Watson branching process with immigration (GWI
process) (Xp)nez, is defined as

X, = Z;{:”fl €n,j + En, n €N,
XO = 07

where {&, j, €, : n,j € N} are independent random variables with non-negative integer values such
that for each n € N, {&, j : j € N} are identically distributed. We can interpret X,, as the number
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of individuals in the n'" generation of a population, &n,j is the number of offsprings produced by
the j*" individual belonging to the (n — 1) generation, and ¢, is the number of immigrants in the
n'" generation. A zero start one-dimensional inhomogeneous integer-valued autoregressive (INAR)
time series is a special single-type GWI process, such that the offspring distributions are Bernoulli.

Assume that g, := E&,1 < oo and m,, := E¢,, < 0o. A one-dimensional inhomogeneous GWI
process (Xy)nez, is called nearly critical if 0, — 1 as n — oo. Gyorfi et al. [II] investigated
the asymptotic behavior of nearly critical one-dimensional INAR processes with g, < 1, under the
assumption y 2 (1 — p,) = o0, i.e. the convergence g, — 1, n — oo, is not too fast. In the
followings any non-specified limit relation is meant as n — oo. It turns out in Theorem 1 [I1] that
in case of Bernoulli immigration the process X, converges in distribution to a Poisson distribution
with parameter A\, when m,,/(1 — 0,) — A\. That is, if there is a balance between the immigration
m,, and the extinction effect 1 — g,,, then a non-trivial limit distribution exists. Moreover, in [11]
general immigration distributions are investigated: when the factorial moments of the immigration
at generation n is of order 1 — g, then compound Poisson limit appears. These investigations
were extended by Kevei [15] for general GWI processes, that is the Bernoulli assumption on the
offsprings was relaxed. In the present paper we investigate the multi-type version of the previous
problem.

In a multi-type homogeneous Galton—Watson process (without immigration) the main data
of the process is the spectral radius o(B) of the mean matrix B, where o(B) := max{|})| :
A is an eigenvalue of B}. By classical results, a positively regular, non-singular multi-type Galton—
Watson process dies out almost surely if and only if o(B) < 1. The process is called subcritical,
critical or supercritical if p < 1, =1 or > 1, respectively. In the multi-type setup we also consider
nearly-critical processes, that is we assume that the sequence of offspring mean matrices converge
to a critical limit matrix. However, contrary to the one-dimensional case, there are a lot of critical
matrices, and thus a lot of nearly-critical processes. The formal definition comes below.

An inhomogeneous multi-type GWI process with d types

X, =Xn1,... ,Xn,d), ne Ly,

defined as . .
Xn = ijnlilyl én,j,l +...+ ijrz{l,d sn,j,d + €n, n c Nv
X, =0,
where {§,, ;;, €n : n,j € N,i € {1,...,d}} are independent d-dimensional random vectors with

non-negative integer coordinates such that for each n € N and ¢ € {1,...,d}, {ﬁnm- : j € N} are
identically distributed, and O is the zero vector. Then X, ; is the number of i-type individuals in
the n'" generation of a population, €, 1s the number of offsprings produced by the 5™ individual
of type i belonging to the (n — 1)'" generation, and e, is the number of immigrants. When the
offsprings are Bernoulli distributed (see Section [ for the definition of multidimensional Bernoulli
distribution) we obtain the d-dimensional inhomogeneous INAR time series.



Suppose that the offspring and immigration means are finite. Let us denote the offspring mean
matrix and the immigration mean vector in the n'" generation by

B
B, — : € RIx4, Ee, = m, € RY,

Egn,l,d

where the elements of ]Ri are d-dimensional row vectors with non-negative coordinates. Then
(Bn,)i,; is the expected number of type-j offsprings of a single type-i particle in generation n. Then
we have the recursion

EX, = (EX,_1)B,+m,  necN, (1.1)
since
Xn—1,1 Xn-1,4
E(Xn]Xn_l):E< S ottt D Ejaten Xn_1>
j=1 j=1
Xn-1,1 Xn-1,d
= > E& it + Y EEa+Ee,
j=1 j=1

= n—1,1 Egn,l,l 4+ ...+ Xn_l’d Egn,l,d + EEn = Xn_an + my,.

The sequence (B, )nen of the offspring mean matrices plays a crucial role in the asymptotic behavior
of the sequence (X, )nez . as n — oo. A d-dimensional inhomogeneous Galton-Watson process
(Xn)nez, is called nearly critical if B,, — B and o(B) = 1. We will investigate the asymptotic
behavior of nearly critical GWI processes.

Homogeneous multi-type GWI processes have been introduced and studied by Quine [21], 22].
In [2I] necessary and sufficient condition is given for the existence of stationary distribution in
the subcritical case. A complete answer is given by Kaplan [14]. Also Mode [20] gives a sufficient
condition for the existence of a stationary distribution, and in a special case he shows that the
limiting distribution is a multivariate Poisson with independent components.

Branching process models are extensively used in various parts of natural sciences, among others
in biology, epidemiology, physics, computer sciences. In particular, multi-type GWI processes were
used to determine the asymptotic mean and covariance matrix of deleterious genes and mutant
genes in a stationary population by Gladstien and Lange [9], and in non-stationary population
by Lange and Fan [I8]. Another rapidly developing area where multi-type GWI processes can be
applied is the theory of polling systems. Resing [23] pointed out that a large variety of polling
models can be described as a multi-type GWI process. Resing [23], van der Mei [19], Boon [2],
Boon et al. [3] and Altman and Fiems [I] investigated several communication protocols applied in
info-communication networks with differentiated services. There are different quality of services,
for example, some of them are delay sensitive (telephone, on-line video, etc.), while others tolerate



some delay (e-mail, internet, downloading files, etc.). Thus, the services are grouped into service
classes such that each class has an own transmission protocol like priority queueing. In the papers
mentioned above the d-type Galton—Watson process has been used, where the process was defined
either by the sizes of the active user populations of the d service classes, or by the length of the
d priority queues. For the general theory and applications of multi-type Galton—Watson processes
we refer to Mode [20] and Haccou et al. [I3].

The INAR time series as a particular case of GWI processes with Bernoulli offspring distribution
have been investigated by several authors, see e.g. the survey of Weif3 [24]. Heterogeneous INAR(1)
models have been considered by Bockenholt [4] for understanding and predicting consumers’ buying
behavior, and Gourieroux and Jasiak [I0] for modeling the premium in bonus-malus scheme of car
insurance. Note that the higher order INAR(p) times series introduced by Du and Li [6] has state
space representation by a multivariate INAR(1) model which is a particular case of the multi-type
GWI process, see Franke and Subba Rao [7].

The paper is organized as follows. In Section [2] general sufficient conditions are given for the
mean matrices B, to get a non-trivial limit distribution for the sequence X,,. In Section Bl we spell
out the general theorems for some special cases of the mean matrices. We investigate here the case
when the limit matrix B = I, and when B,, = p,B. The proofs are gathered in Section @l

2 General results

First we introduce some notation. Boldface lower case letters x, y, k, £, m, A stand for d-dimensional
(row) vectors, boldface upper case letters A, B stand for d x d real matrices, (z); is the i*" element
of x, (A); j is the element of A in the i*! row and j*' column. For the usual basis in R? we use the
notation

e1 =(1,0,...,0),...,e4=1(0,0,...,1),
and for the constant zero and constant one vector we put
0=(0,0,...,0), 1 =(1,1,...,1).

Inequalities between vectors, and between matrices are meant elementwise. For a vector € R
its norm is denoted by ||z||, where the norm is an arbitrary norm on the linear space R%. As an

abuse of notation [|A| is the operator-norm of the matrix A, induced by the norm || - || on the
linear space R?, ie. ||A| = SUPg . || <1 [[ZAl. Therefore, all the following statements are meant
as: If there exist a norm || - ||, such that the conditions of the statement hold with that norm, then

the conclusion holds. See the example after Proposition [

The distribution of a random vector & will be denoted by L£(€). For p = (p1,...,pq) € [0,1]¢
with p;1 + ... + pg < 1, let Be(p) denote the d-dimensional Bernoulli distribution with means
1, ..., pq defined by

Be(p)({e1}) =p1, ..., Be(p)({ea}) =ps,  Be(p){0}) =1—p1—... —pa.



If &€ = (&1,...,&4) is a random vector with £(§) = Be(p) then &,...,&; are random variables
with £(&) = Be(p;), i € {1,...,d} (thus E¢€ = p), but &,...,&; are not independent, hence
Be(p) # Be(p1) X ... x Be(pg).

When the offspring distributions are Bernoulli, each particle has at most one offspring. In this
case (Xp)nez, is an inhomogeneous INAR process, such that £(§,, ; ;) = Be(e;B,). Note that in
this case B,, is substochastic matrix.

For A = (A1,...,Aq) € [0,00)¢, the d-dimensional Poisson distribution with parameter X is
defined by Po(A) := Po(\1) X ... x Po(A\g). In other words, & = (&1,...,&q) is a random vector
with £(&) = Po(A) whenever &;,...,&; are independent random variables with £(§;) = Po()\;),
i€ {l,...,d}. Note that E€ = A.

Introduce the generating functions

Ey(x) = Ex®X", G,i(x) =Ext i, Gu(x) = (Gni(x),...,Cpa(x)),

2.1
Hy(z) = Ez*, z€[0,1]", 2
where ¥ = :E'fl . .:L'I:ld. Conditioning argument shows the recursion F,(x) = F,—1(G,(x))H,(x),

n > 2. Let denote Gp11,() = @, and if Gj11, is defined then G ,(x) = G;(Gj+1.n(x)). With
this notation Quine [21] proved (simple induction argument shows) that we have

=H Gji1a(x)). (2.2)

It turns out that due to the near-criticality under general conditions H;(Gj+1.n(z)) ~ 1, for
each j, thus

Hij(Gjiin(x)) ~ exp {H;(Gj41n(x)) — 1},

therefore it is reasonable to define the accompanying compound Poisson probability generating

function
n

Fu(@) = exp{ S [Hy (Grirnl@) — 1] b (2.3)
j=1

We prove in Lemma [3] that under some conditions

lim (F,(x) — F,(z)) = 0.

n— oo

Therefore to determine the asymptotic properties of X,, we have to investigate the sum

n

> [Hi(Gjgan(x) — 1]

Jj=1



We can compute explicitly the generating function when both the immigration and the offsprings
have Bernoulli distribution. Indeed, when L(g,) = Be(m,,), the immigration generating function
is

H,(x) =Ex*" =mpz1+ ...+ mpgrqg+1— (mp1+...+mpq) =1+ (x — l)mz;
when the offspring distributions are also Bernoulli then G, (x) = 1+(z—1)B,}, and so Gj 41 ,(x) =
1+ (x— 1)B§7n}, where

B _ |Bji1...By,, for0<j<n-1,
Gon] - I, for j =n.
Note that in this paper the multivariate Bernoulli distribution is defined in such a way that its

generating function is a first order polynomial which is a particular case of a more general definition
of the multivariate Bernoulli distribution, see Krummenauer [I7, Definition 1]. Thus (23] reads as

n

F,(x) = exp Z {(m — 1)Bg7n}ij
j=1

Observe that the recursion (L)) implies

EX,=> m;Bj, (2.4)
j=1
This can be obtained also by differentiating F), in (2.2]). Putting
Aj, = (B - Bj)Byj,, neN, je{l,...,n}, (2.5)

we may rewrite (2.4]) as
n
EX,=> m;(B-Bj)'Aj,,
j=1
whenever the inverse (B — Bj)_1 exists for each j =1,...,n.

These computations shows the necessity for a summability method defined by the offspring
mean matrices. We will make of use of the following matrix version of Toeplitz theorem (see, e.g.,
in Fritz [§]).

Lemma 1. Let Aj,, € R4 neN, j=1,2,...,n be matrices such that

dim max | Ajn|l =0, (2.6)

Jim > Ajn = 4, (2.7)
j=1

sup > | Ayl < oo. (2.8)

neN j=1



Then for any convergent sequence of vectors &, —

En: ijjm — T A.

j=1
In fact, the Lemma holds with the weaker assumption ||A;,| — 0, for all j € N, instead of
(2.4). However, for the proof of Lemma [B] the stronger version is needed.
Lemma 2. Assume that the sequence of mean matrices (By)nen satisfies the following conditions:

B1) lim, o By, = B, for some matriz B;

B2) ||B,|| <1 and B — B,, is invertible whenever n > ng for some ng;

B4

(

(B2)

(B3) limy,— o0 HB[j’n]H =0 for any fixed j;

(B4) limy 00 37 (B — Bj)B{j ) = A for some limit matriz A;
(B5)

B5) sup, > 71 (B — Bj)Byj | < oo.
Then the triangular matriz array (Aj, = (B — Bj)Bjjy))jn satisfies the conditions of Lemma [

The following two general theorems give sufficient condition for the convergence of X,. It
turns out that in case of Bernoulli offspring and immigration only conditions (2.6)—(Z8]) have to be
assured. Note that when the offspring distribution is Bernoulli, then the limit matrix B in (B1) is
necessarily substochastic.

Theorem 1. Let (X,)nez, be an inhomogeneous GWI process such that both the offspring and
the immigration have Bernoulli distribution and (B1)—(B5) hold. If

(M) limy, 0o my(B — B,)™ ! = X,

then
X, 25 Po(AA),

where A is given in (B4).

The Bernoulli distribution of the offsprings and the immigration is a very restrictive condition.
In the following theorems we weaken these assumptions.

The interesting new feature in the following theorem is that the components of the limit are
dependent in general. We need some further notation.

For a multi-index j = (j1,...,j4) € Zjl_ let denote m,, j the 40 factorial moment of the immi-
gration €, = (€n1,...,En,q), that is

d
My, = E (H 5n,i(5n,i — 1) R (€n’2‘ —Ji + 1)) = DJHn(]_),

1=1



where for a multi-index j
Hldl
N 3jla;1 R ajdden(1)7
|7 = 71 + ... + ja4, and the derivatives are meant as the left derivatives.
We cannot circumvent the fairly inconvenient notation below and in Lemmal[d] because formulas
[2I0) and ([ZI1)) are not easily translated to the multi-index notation.

DiH,(1)

Theorem 2. Let (X ,)nez, be an inhomogeneous GWI process with Bernoulli offspring distribu-
tions, such that (B1)—(B5) hold. Moreover, assume that for some k > 2

lim (B — B,)™!| max DY H, (1) = 0, (2.9)
n—00 |7l=k
and for each i =1,2,..., k=1, for each 1 < l;1q,..., 0y < d, the limit
n d ;
i 1 0"H,;(1)
nh_{%o Z H Dy, ... Oy, (B[jyn])ghgiﬂ T (B[]}"})zhgzi = Ai;fiﬂ,m,fzi (2.10)
j=1"t1,..t;i=1 g
exists. Then
X, 2y,
where
k-1 d
ExY =exp{ Y Y Nt @y, — 1) (e, — 1) (2.11)

1=1{it1,....0a;=1

Note that if (ZI0]) holds, then necessarily A;.. is symmetric in the sense that for any permutation
7 we have Ajg, 650 = Nistr1 00,0~ In particular, Ao, = Aoy 5, we use this in Example [

A simple sufficient condition which guarantees (2.9)) is that there are at most k£ — 1 immigrants
in any generation. The other condition is more difficult to check, however for i = 1,2 we can write
it in a simpler form.

For ¢ = 1 condition (ZI0) is just the convergence

ijB[jm} — A= ()\1, . ,)\d),
j=1

with Aj.p = Ap. Since the matrix array (A;,) satisfies the conditions of Lemma [Il we see that the
convergence above follows from condition (M). As a consequence we obtain

Corollary 1. Let (X,,)nez, be an inhomogeneous GWI process with Bernoulli offspring distribu-
tions, such that (B1)—(B5) hold. Moreover, assume (M) and

lim Elle,||* ||(B — By)~"|| = 0. (2.12)

Then
X, 25 Po(AA).



For i = 2 condition ([2.10]) takes the form

—ZB 1A By — Ag,

with Aok = (A2)ge, where A; = AH;(1) is the Hesse-matrix of the immigration generating
function at 1; i.e. (AH;(1))ge = %Hj(l).

Example 1. The following simple example shows that the limit may have dependent components
even in a simple case. Let d =2, £(€,, ;) =Be((1—n"")e;), i =1,2, and P(e, =0) =1 —n"",
P(e, =1) =n~! for all n € N, that is in the n'™ generation each particle survives with probability
1—n~', and with probability n~! a type-1 and a type-2 particle immigrate together. Then we have

1
B, = <1——> I, and Hp(z1,22)=1——+—=.
n

Clearly condition (29]) holds with & = 3. The relevant quantities are B = I, m,, = %(1, 1),

1[0 1 1
S (B —B,) ' ==(1,1)nI =(1,1),
"[1 0], o ( ) n( ynI = (1,1)

ot am o osd [0 1] 1o
]Z::lB[jm}AJB[Jv"}__ n2 [1 0]%2[1 0 ’

We see that Al;l = A1;2 =1 and A2;172 = A2;271 = 1/4, A2;171 = A2;272 = 0. Thus

and

-1 -1
XngY, where EwY:exp{xl—l—Fxg—l—i—(xl )2(x2 )}
Let U,V,W be independent Poisson random variables with parameters A1, \a, i, respectively. The
generating function of (U + W,V + W) is given by
U+W  V+W
Eay TV ay "

= E2VExY E(zy20)W

=exp{Ai(z1 — 1) + Ao(z2 — 1) + 122 — 1)},
therefore the distribution of the limit Y is the distribution of the vector (U + W,V + W) where

U,V,W are iid Poisson(1/2). The distribution is called bivariate Poisson distribution, with param-
eters A1, Ao, and p, see Johnson et al. [12] p.124, or Kocherlakota et al. [16].



In general, when in the exponent in (ZII) none of the terms are divisible with z? for any i
(e.g. at most 1 particle immigrates for any given type), then the components of the limit Y in
Theorem 2] can be represented as the sum of independent Poisson random variables. Assume that
the conditions of Theorem 2l hold, with k£ = 3 in ([2.9]), and for the limits in ([ZI0) Ag,;; = 0 for all
i. Then the limit random vector Y = (Y7,...,Yy) can be represented as

YVi=Ui+ Y Uy, i=1,...,d
J#

where (U;)%_, and (Ui,j)1<i<j<d are independent Poisson random variables, with parameters a; and
a; j respectively, with

d
a; = Al;i — 221\2;2‘,]', i=1,....,d, Qi j = 2/\2;2"]‘, 1<i<j<d,
=1

and U; j := Uj; for i > j. It is not difficult to show that (2.9) with £ = 3 and (ZI0) imply that the
coefficients above are non-negative. Simple computation shows that the generating function of Y
agrees with the one given in Theorem[2l Clearly, this construction extends for k£ > 3. The appearing
limiting distributions are the so-called multivariate Poisson distributions; for further properties see
[12], p.139. Note that this multivariate Poisson distribution appears as a limit in the multivariate
version of the law of small numbers, see Krummenauer [I7, Theorem 1]. Hence, Theorem [2 can
be interpreted as a general law of small numbers for inhomogeneous GWI processes. Also note
the difference between the multivariate Poisson distribution introduced here and the d-dimensional
Poisson distribution defined before (21).

In the next theorem the condition on the offspring distribution is relaxed, though (ZI4]) means
that the offspring distribution has to be very close to a Bernoulli distribution. Note that in this case
we assume that the limit matrix is the unit matrix I, in which case condition (B4) automatically
holds, with limit matrix A = I. We return to this question in Subsection 3.1. To state the theorem
we introduce the notation

e (1), (2.13)

mo(n) = max ——
() 1<i,j,1<d 0x ;03 "

Theorem 3. Let (X,,)nez, be an inhomogeneous GWI process with Bernoulli immigration, such
that B = I and (B1)—(B5) hold. Moreover, assume (M) and

gnmxmmI—B@*Hzo (2.14)
Then
X, = Po().

10



In the single-type case general immigration distribution is investigated and convergence to a
compound Poisson distribution is proved in Theorem 4 in [I1], and in Theorem 3 in [I5]. In case
of more general offspring distribution existence of negative binomial limit is showed in Theorem 5
in [I5]. However, in our multi-type scenario the computations with general immigration or (and)
with general offspring distribution become intractably complicated.

Finally, we note that if [[°7; B, exists and is not the 0 matrix, then the process X,, converges
when Y>° | m,, is finite. This case can be handled similarly as in the single-type scenario in [I5].

3 Special cases and examples

In what follows we investigate some special cases for the sequence of mean matrices, and we give
sufficient conditions for the existence of the distributional limit, which are easier to handle than
the ones given in Theorem [II

3.1 Thecase B=1

When the critical limit matrix is the identity matrix then one of the most complicated assumption,
(B4) in Theorem [I} holds automatically. In this case A;,, = By;,) — B[j_1y), and so Z?:l Ay is
a telescopic sum.

Proposition 1. Suppose that

(11) limysoo B = I;

(I2) there is an ng such that | By, | < 1 for all n > no;
(I3) limy, o0 [ Bjm)ll = 0 for all j € N;

[1-Bn||
1=[|Bx|

(I4) there is an ng such that sup < oo orAj, € R foralln > ng and all j € {1,...,n}.

n>ng
Then the triangular matriz array (Aj,);n satisfies the conditions of Lemma [l
Note that condition (I2) guarantees the existence of the inverse (I — B,,)~! in (M) for n > ny.

As we mentioned, the norm can be arbitrary operator norm. It is easy to construct examples,
such that some conditions hold in one operator norm, and fail in another. For instance, let

1 1
B,— |17 %
0 1-2

n

Then in column sum norm (induced by the £o, norm on RY) condition (12) and (I4) hold, while in
the row sum norm (induced by the ¢; norm on R?) even condition (I2) fails.

For jointly diagonalizable offspring mean matrices a better result is available, namely, condition
(I4) above can be omitted.

11



Proposition 2. Suppose that conditions (11)~(I3) of Proposition [1l hold, and the offspring mean
matrices are of the form

B, = Udiag(@ﬂ,ly--w@n,d) UT7 ne N7

where U € R¥™4 is an orthogonal matriz. Then the triangular matriz array (Ajn)jn satisfies the
conditions of Lemma [,

As a consequence we obtain that the corresponding versions of Theorem [l and 2l can be stated.
For example the following holds.

Theorem 4. Let (X ,)nez, be an inhomogeneous GWI process with Bernoulli offspring and immi-
gration distributions. Assume that either conditions of Proposition [ or Proposition[2 are satisfied,
and for the immigration (M) holds. Then

X, 2 Po().

Remark 1. The statement of Proposition 2] for the special case B, = 0,I, n € N, with g, € [0, 1],
n € N, also follows from Proposition [} in this case Theorem Ml imply the appropriate results for
one-dimensional inhomogeneous INAR processes due to Gyorfi et al. [I1].

Note that under the assumption of Proposition [ conditions (I1)—(I3) of Proposition [ are
equivalent to

(11) li_}rn oni=1forallie{l,...,.d}

’ . > .
(12) 112%}([1 On,; < 1 for all n > ng;

(I3") 1] oni=0forall j e Nand allie {1,...,d},

n=yj

respectively. Remark that conditions (I3) and (I3’) are also equivalent to
[ee]

(I37) >-(1—pps) =+oo forallie{l,...,d}.
n=1

The following example shows that Proposition [2] can really perform better for jointly diagonal-
izable offspring mean matrices than Proposition [
Example 2. Let d =2, 0,1 =1—1/n, g2 =1—-1//n,

1 -1 1 Vol V-1
[1 1],hence Bn:[ n n .

1
U=—
V2

12



Then conditions (I1)—(I3) of Proposition [l are trivially satisfied, but condition (I4) of Proposition
[ fails to hold. Indeed,

Vvn+l1 _/n—1 b 1 1
Ann=T=Bo= | B, [ ¢%% [Bal =g (1- 1o )| <1- 2
2 Vi n

and

1 1
I-B,|= I- 1— — T
-l = o ( dwg( 2 ﬁ>>v

= |es ()= 5
[I—=Bn|

imply s;1p - B:” = 00. Here we used the simple fact that the norm of a normal element in a
n>ngo

C*—algeBra is equal to its spectral radius.

3.2 The case B, = 90, B

In this subsection we assume that B, = g, B, for all n € N, where B is a substochastic matrix,
and ¢, < 1,0, — 1 and > 2 (1 — p,) = oo. In this special case B, = g[j,n]B"_j, with
Oljn] = Qj+1--- 0n- Put aj, = 0pjn(1 — 0j), then A, = Bj;, (B — Bj) = aj,nB"_jH.

To apply Theorem [I] or [ in this case, the missing condition is again (B4). In the following
statement we give a rather general condition for the existence of the limit matrix. The key point
is a slight modification of the proof of Theorem 5.2.1 in Doob [3].

Proposition 3. Let (g,)nen be a sequence, such that o, < 1, 0, = 1, > 07 (1 — 0,) = 00 and
(1 —0,)/(1 = 0nt1) = 1. Then for any matrix B such that ||B|| < 1 the limit

,}E&Z opm (1 —0p)B" F = A
k=1
exists, and BA = AB = A = A?.

It will be clear from the proof that whenever B is stochastic the limit A is stochastic too.

Note that in the single-type case no additional assumption is needed on the sequence (05, )nen,
see [II] or [I5]. Indeed, the condition > 2 (1 — p,) = oo implies that the numerical triangular
array (ajn = 0[jn)(1— 0;)) satisfies the following conditions, which are the 1-dimensional analog of

13



26), 1) and [2.8]):

lim max aj, =0,
n—oo 1<j<n

n

Jm D ajn =1, (3.1)
7j=1
n

supz lajn| < oo.
n>1"_"
7j=1

The following example shows that when dealing with matrices the additional assumption is in
fact necessary.

Example 3. Let

1, if n is odd,
On =

1—2, ifnis even,
n

B:[g ;].

Then o, ) = [k/2]/[n/2], where [] stands for the (lower) integer part, and so

and

0, if ks odd,
O (I —or) =4

/2 if k is even.

Thus we obtain

2n 2n 0 1
ZAk,2n = ZBZ"_kHQ[mn](l — oK) = ;
P 1 0

k=1
while
2n+1 2n+1 10
> Aponir= > B ou 00 (1 - or) = [0 1] ;
k=1 k=1

thus the limit does not exist.
Using Proposition Bl and Theorem [2] we obtain the following

Theorem 5. Assume that the mean matriz of the Bernoulli offspring distribution has the form

B, = 0,B,

14



where B is an invertible substochastic matriz, and o, < 1, 0p — 1, > 72,(1 — 0,) = oo and
(1 —0n)/(1 = 0n+1) = 1. Moreover, assume that for some k > 2

i =k DY) me
n—00 1 — On TS0 ] — On ’

and for each i =2,..., k=1, for each 1 < l;1q,..., 0y < d the limit

: @[J n] s »

i > E B"), . (B"), = A

n—o0 1 ¢ 8:1741 ... 0xy, ( )fl,ﬁiﬂ ( )Zi,ézi 05054150502
j: 17 7 .

exists. Then
X, —Y,
where
ExY = exp § (x — 1)()‘A)T + Z Z Ai;£i+1,---7£2i (‘T&'ﬂ 1. (ze, = 1) ¢,
1=2 Ly, l2;=1
where the matriz A is given by Proposition [3.

The next theorem gives more freedom on the mean matrix B, however stronger assumption
on the limit matrix B is needed. The inequality for the matrices are meant elementwise.

Theorem 6. Assume that for the mean matriz of the Bernoulli offspring distribution
UnB < B, < 0,B
holds, where ¥, < o, <1, 0y, = 1, 0 = 1, 327 (1 — o) = 00, and (0, — V) /(1 — 0,) — 0, and

for the immigration
m,(B - B,)"' = A\

If either (a) B™ — A for some matriz A or (b) |B|| <1 and (1 — 0p+1)/(1 — 0,) — 1 holds then
X, -2 Po(AA),

where in case (b) the matriz A is given in Proposition [3.

15



4 Proofs

Before the proofs, we gather some simple inequalities, which we use frequently without further
reference. If a, by € [—1,1], k =1,...,n, then

n n
[[ae—IT0
k=1 k=1

For z € (—1,1) we have |e* — 1 — 2| < 2.
For a vector-vector function H : R¢ — R? the symbol VH denotes

n
<> lag — byl
P

9 9
a1 - g H
a o)
8_501Hd 8_SCde

By the multivariate mean-value theorem, and the monotonicity of the derivatives, for a vector of
generating functions G = (G4, ...,Gy), for € [0,1]¢

1-G(z)<(1-xz)VG1)'. (4.1)

4.1 Proofs for Section

Since || By;,,|| — 0 for any j, we may and do assume that ng = 1 in conditions (B2), (I12) and (14).

Proof of Lemma [2 Condition ([Z:6]) simply follows from (B1), (B2) and (B3). Conditions (27
and (2.8) are the same as (B4), and (B5), respectively. O

Remark 2. It is worth to note that after rearranging the sum in (B4) and using (B3) we obtain
that (B4) is equivalent to the convergence

n
1,2 By = B
‘]:

where the relation between A and B is given by (B — I)'B + B = A.
Recall the definitions (2.2)) and (23)).
Lemma 3. Assume conditions (B1)~(B5), (M). Then for any = € [0,1]? we have
lim |Fy,(z) — Fp(x)| = 0.

n— oo

16



Proof. Since B,, = VG,(1) we have

By the scalar version of (A1l we have

[Falw) = Fofw)] < D2 [ Gminl) 1 (H; (@ o) 1)

n

< Z (Hj(Gjt1n()) — 1)2
j=1

< ) ((1 - é[ﬁl,nl(“’))m;)z
j=1

n

Z:l ((1 - w)Bgm}ijf.
=

IN

Since
(1~ @)B ym] | < |1 |4l max (B ~ Bi) ™|

by ([26), (28] and (M) the sum above converges to 0, as stated.

Proof of Theorem [l Since the generating function of Po(A) = Po(A;) x

form
e)\l(ml_l) o e)\d(xd—l) _ e(ac—l))\T7 xc [0’ 1]d7

by Lemma 3] we only have to show that

ijB[jm} — )\A,
j=1

for all & € [0, 1]¢. This holds according to Lemma [l and our assumption.

0

. x Po(A\g) has the

Since DI H,, (1) = My, j, the multivariate Taylor expansion gives the following.

Lemma 4. If E(||e,||¥) < oo for some k € N then for all x € [0,1]¢

Hyz)= Y mg’;v‘f (@ — 1) + Ry 4(x)

Lezd, |e\<k

= Z Z 83:@1 e (Wl — 1. (zg, = 1) + Ry (),

i=1 Zlv Sli=1

17



where € := 01! ... Ly for €= ({1,...,03) € Zi, and

Ron(@)| <Y %(1 et <1 — x| ﬁ%DKHn(l).
ezl le=k =

Proof of Theorem [2. Since the offsprings are Bernoulli distributed
el T
Gitin(®) =1+ (x - 1)By; ),

therefore by Lemma [3] it is enough to show that the convergence

n

Z [H (G]-i-l n - 1 _> Z Z Ai?£i+1y~~~,£2i(xzi+l -1)... (mfzi -1)

J=1 i=14;11,..,0o;=1

holds. Using Lemma [l we may write

n n k— 1
Z [H (aj—i-l n Z Z Z 8:@1 o ((m o I)BE;JL])Zl e ((m o I)BE’”])&
j=1 Jj=11i= 1 b=

n

+ Z Rjk(l + (:IZ — 1)Bg’n]).
=1

Since, for m € {1,...,i}

d
(@-1B [En}) = > Buag, s, @i =)

i+m:1

by ([210) the first term converges for any i € {1,...,k — 1},

RS Sl S C BRI U )
J=141,....0;= L
d

= Z Ai§zi+1,---7£2i (‘T&'ﬂ - 1) <o (33521' - 1)’

lit1,eyl2,=1

Using Lemma [ for the second term we have

Y IRjk(1+(x—-1)B |<§:dklﬂ"1axDZ i DIBgal*

< d ‘m‘aXD H;j(1)|(B—B;)7 - |4l

which goes to 0, due to (2.9).

18



4.2 Proofs for Section

We start with the case when the limit matrix is the identity.

Lemma 5. For any d > 1 there exists positive constant Cy such that

S ollAjl < Ca||D> A
j=1 j=1

for all n € N and for all matrices A; € RiXd, jed{l,...,n}.

Proof. The norms of a finite dimensional vector space are equivalent, hence there are positive
constants ¢y, ¢g such that

d d d d
cay Y lairl <Al < Cdzz |ai x|

i=1 k=1 i=1 k=1
for all matrices A = (a;;); jef1,...ay € R, Put (A)); ) = a;.; k- Consequently,

n

d d
Z 1A;] < chZme =Y DD ajin
=1
d

j=11i=1 k=1 j=1 k=1

d d n d n n
D5 9 S 3 5l St B 1) SPY

=1 k=1 j=1 =1 k=1 |j=1 j=1

O

Proof of Proposition [Il Condition (2.6]) follows from (I1), (I12) and (I3), as in the general case.
As we already mentioned (27)) is automatic, since

ZA]n:Z B[j,n]_B[j—l,n}) :I—B[O’n]—>I as n — o0
7j=1

by condition (I3).
! 11— By
C:=sup— <00
i>1 1= || Byl

then for all n > j > 1,

[Ajnll < I = Bjll - [|Bjmll < C = Bjl) [ Bjml-

19



Since By, = I we have || B, || = 1, and

1Byl < T 1Bl
k=j+1

for all n > j, thus

n n—1 n
DollAjal s —Ba)+CY -85l ] 1Bkl

j=1 j=1 k=j+1

—o(i-TLim) <c.

k=1

and we deduce (2.8).
Otherwise, if A;, € RiXd foralln > 1 and all j € {1,...,n} then by Lemma [{]

n
Y Ajn
=1

and ([27) implies (2Z8)). O

Proof of Proposition 2l We have to check only (2.8]), since ([2:6]) and (2.7 follow from conditions
(I1)—(I3). In this case

B[jm} = Bj+1 e Bn = Udlag (Q[j,n],lv ey Q[j,n],d) UT,

)

D Al < Ca
j=1

where g[; )i = 0j+1,i - - - 0n,i- Using again that the norm of a normal element in a C*-algebra equal
to its spectral radius, we have
1Al = U (diag(egjmn,1s - - - fjnt,a) — diag(ef—1n1s - 0j—1,20,0)U " |
= | diag((1 — gj1)e(j,n,15- - -» (1 = €5.0) 0[j.n),a) |

_ ggd(l — 0j,i)0lj,nl.i-

Thus (2.8)) follows from Z;-L:l(l = 05.i)0jn,i =1 =013 0ni <1, 1€ {1,...,d}. O

Next we turn to the proofs when B,, = p,B. A slight modification of the proof of Theorem
5.2.1 in Doob [5] gives

Lemma 6. Assume that (a;,) satisfies (31), E;:ll laj+1,n—ajn| — 0, and let B be a matriz such
that ||B|| < 1. Then there exists a matriz A, such that

n
lim E a;n B’ = A.
n—o0o

i=1

Moreover AB= BA = A = A?.
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Proof. Since for every j the matrix || B7|| < 1, the sequence > i1 a; B’ is bounded, so there is
a subsequence ny and a limit A such that

ng
Zajkaj — A ask— oo
=1

Multiplying by B we obtain
ng
ZajkajH — BA =AB ask — .
j=1
Writing n instead of ny, the difference between the two limits is
n n n
Z aj,nBjH _ Z (lj,nBj = an,an—l—l _ a17nB + Z(aj_l,n — aj,n)Bj.
j=1 j=1 j=2

Using that B’ is bounded, ain, — 0,an, — 0 and that z;:ll |aj+1.n — ajn| — 0 we obtain that

AB =BA =A. And so
Z CL]'mBj A= Z aj,nA
j=1 j=1

gives that for any other subsequential limit C', AC = C A = A. Since the roles are interchangeable,
we obtain that there is only one limit matrix, which is idempotent. O

Using the lemma above it is easy to prove Proposition Bl
Proof of Proposition Bl We only have to check that for a;, = g[jm}(l — ;) the condition
z;:ll |aj+1.n — ajn| — 0 satisfied. We have
Ajt1n = Qi = Ot (1 — 0j41) — 0j+1(1 — 05)] 4

thus

- w1 = 011) — 011 — o))
> lajrin—ajnl = T 0l +1.0) (1 — 0j+1),
= = Qj+1

which goes to 0, since

’(1 - Qn—i—l) - Qn-i—l(l - Qn)‘
1- On+1

1_Qn
1_Qn+1

= ‘1 — On+1
O

Proof of Theorem [6l To prove the theorem we only have to show that condition (2.7)) holds for
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By the monotonicity assumptions

and similarly
Bijn) 2 033 B
Keeping in mind that each element of B — Bj is non-negative, we have

(1 — Qj)ﬁ[jm}Bn_j-H S Ajm § (1 — ﬁj)g[jm}Bn_j—H.

After summation

n

D B I —0) S Ajn <Y B T gy (1 - 0;). (4.2)
= =

j=1

First we show that the sequences (J(;,(1 — ¢;)) and (g (1 — ¥;)) satisfy conditions (B.I).
According to the assumptions

D (1 =95) =1 and Y g (1—0;) = 1. (4.3)
j=1 j=1
Since g, > ¥, we have
0< Y Wyl —95) = - 19,] (1 =95)0jn — 0, (4.4)
7j=1 j=1 J
as
%=V =Y
1-— ’L9j - 1- i
Similarly
0<> opymle — ;) = 1]_ L(1 = 05)0pjn — O (4.5)
i=1 =1 Y

Noting that 9(;,)(1 = o) = J[;,[(1 — ;) — (¢ = V;)] and 0} ,)(1 =V;) = epm[(1 — ;) + (2 — V)],
([{3) combined with ([£4]) and with (£5]) shows that conditions (3.1]) indeed hold.

When the convergence B" — A holds, both the upper and the lower estimation in ([£2]) tends
to A, and the statement follows.

In case (b) the extra condition assures the convergence of the bounds in (2] by Lemma[6, and
the equality of the limits readily follows. O

Proof of Theorem [Bl By Lemma [3] we have to check that

n

Z(éﬁlm(-’v) —1)m; = (z—1)A".
j=1
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By (@1 we have B -
1-Gjria(x) <(1-2)VGj11,(1)" = (1 —2)B],,, (4.6)

therefore
n

Z(GJH n(x) —1) m > Z B[] n]m — (x—1AT,
j=1

where the last convergence holds under the assumptlons of the theorem.
According to [0) Gjrin(x) € 1 — lB[J a1, for all @ € [0, 1]%. Again by the mean value
theorem and by the monotonicity of the derivatives

fory e [1— lBE’n], 1], in particular
1-Gj(Gjria(®) > (1 - Gjr10(2) O],
and so induction gives
1- éj-l—l,n( ) (1 - m)@T @n 1,n - ®j+1 n —: (1 - m)@P]—m}a

SO

Z i4in(®) — 1)m, < Zm—l@T m; .

We have to check under what conditions

Z mj@[j,n] — A
j=1

Clearly ©;, T Bj as n — oo. Introduce Cj, = (I — B;)®; ;. Since by definition the elements
of Cj,, are less then or equal to the elements of A, ,, so the only assumption we have to check in
order to guarantee the convergence above is

ch’n — I.

j=1
We have
Z Cj,n = (I - Bl)g[l,n} + (I - B2)®[2,n] +...+ (I - Bn—l)g[n—l,n} +1I—- B,
j=1

=1I- |:(Bn - en,n) + (Bn—l - en—l,n)e[n—l,n} +...+ (B2 - 92,n)®[2,n} + Ble[l,n}] :
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We show that the sum in the brackets (note that every term is nonnegative) converge to the 0
matrix. Let us estimate the (i, k)-th element of B; — ©;,. The mean value theorem and the
monotonicity of the derivatives imply

o 0
(Bj = Ojn)iy, = 7 —Gja(l) - 8—9%(;]""(1 ~1B()

E?xk
02 o !
T
< (]_B[]m}) (mGjJ(l)’ ey mG],Z(1)> ’

thus
(Bj = Ojn); < d|1]|ma(j).

So finally we obtain

1 ... 1
Z B @]n @[jn]<d||1||zm2 B[j,n})
=t =t 1.1
which goes to the 0 matrix, whenever |[(I — B,,)~!| ma(n) — 0. O
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