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ASYMPTOTIC BEHAVIOR OF MULTI-TYPE NEARLY CRITICAL
GALTON-WATSON PROCESSES WITH IMMIGRATION

WN3yuaeTcss MHOTOTHOHBI HEOMHOPOOHBLIN mporecc [ambToHA—
Barcona ¢ umMurparnueii, roe MaTpuiia CpemHUX JICIIA TOTOMKOB MeI-
JIEHHO CXOMWUTCS K KPUTUUECKOW MaTpuile cpenaux. [lmas sToro mpo-
1ecca Ipu OOLINX MIPEAIIOIOXKEHUSIX MBI IOJIy4aeM IpenenbHoe paclpe-
IeJieHue, TIe KOOPAUHATHI IPeNeIbHOTO BeKTOpa He 0053aTelIbHO He3a-
BUCHMBIL.

Kaouesvie caosa u @Ppasvi: MHOTOTHUIHBIN mpouecc ['ambTona—
Batcona ¢ mmMurpariuei, 1ejgovnCiIeHHAs AaBTOPErPECCUOHHAST MOIEb,
6u3Kas K KpUTUIECKON MOOENTb, MHOIOMEPHOE IIYaCCOHOBCKOE pacIpe-
neJjleHne, TEIINIEeBa MaTPUIla, HEOTHOPOTHAS MOOEb.

1. Introduction. A zero start single-type inhomogeneous Galton—
Watson branching process with immigration (GWI process) (X, )nez, is de-
fined by

Xn-1
Xo=> &ujten, neEN,  Xy=0,
j=1

where {, ;, €,:n,j € N} are independent random variables with non-
negative integer values such that for each n € N, {¢, ;: j € N} are iden-
tically distributed. We can interpret X,, as the number of individuals in the
n-th generation of a population, ¢, ; is the number of offsprings produced
by the j-th individual belonging to the (n — 1)-th generation, and ¢, is the
number of immigrants in the n-th 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.
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Assume that g, :== E§,; < oo and m,, := E¢,, < co. A one-dimensional
inhomogeneous GWI process (X,,) ez, is called nearly critical if 0, — 1 as
n — oco. Gyorfi et al. [11] investigated the asymptotic behavior of nearly
critical one-dimensional INAR processes with g, < 1, under the assumption
> (1= p,) = o0, ie., the convergence g, — 1, n — oo, is not too fast.
In what follows any nonspecified limit relation is meant as n — oo. It turns
out in Theorem 1 [11] that in case of Bernoulli immigration the process X,
converges in distribution to a Poisson distribution with parameter A, when
my/(1—0,) — A\. That is, if there is a balance between the immigration m,,
and the extinction effect 1 — p,,, then a nontrivial limit distribution exists.
Moreover, in [11] general immigration distributions are investigated: if 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 immigra-
tion) the main data of the process is the spectral radius o(B) of the mean
matrix B, where o(B) := max{|A|: A is an eigenvalue of B}. By classical
results, a positively regular, nonsingular multi-type Galton—Watson process
dies out almost surely if and only if o(B) < 1. The process is called sub-
critical, critical or supercritical if p < 1, = 1 or > 1, respectively. In the
multi-type setup we also consider nearly critical processes, that is, we as-
sume that the sequence of offspring mean matrices converges 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

Xn:(Xn,17--'7Xn,d)7 TLEZ+,

defined by

Xn_-1,1

Xn_-1,d
Xn: Z €n,j,1+“'+ Z En,j,d+€n7 TLEN, X():Oa
j=1 Jj=1

where {&, i, €nin, j €N, i € {1,...,d}} are independent d-dimensional
random vectors with nonnegative integer coordinates such that for each n €
Nand i € {1,...,d}, {&€.,::j € N} are identically distributed, and 0 is
the zero vector. Then X, ; is the number of type ¢ individuals in the n-th
generation of a population, &, ;; is the number of offsprings produced by
the j-th individual of type i belonging to the (n — 1)-th generation, and €,
is the number of immigrants. When the offsprings are Bernoulli distributed
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(see Section 2 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-th generation by

E£n71,1
B,=| : |eR¥™  Eeg, =m,cRl

Egn,l,d
where the elements of RY are d-dimensional row vectors with nonnegative

coordinates. Then (B,); ; is the expected number of type j offsprings of a
single type ¢ particle in generation n. We have the recursion

EX,=(EX, ,1)B,+m,, n €N, (1.1)
since
Xn—1,1 Xn—l,d
E (Xn | Xn—l) =E ( En,j,l + o+ Z gn,j,d + €n Xn—l)
j=1 j=1

Xn_111 Xn—l,d

= EEn,j,1+"'+ Z E&n,j,d—i_Esn
j=1 j=1

=X, 11E&aq+ -+ X14E& 10+ Eg,
= Xn_an + m,.

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

Homogeneous multi-type GWI processes have been introduced and stud-
ied by Quine [21], [22]. In [21] 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 nat-
ural sciences, among others in biology, epidemiology, physics, computer sci-
ences. 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 nonsta-
tionary population by Lange and Fan [18]. Another rapidly developing area,
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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, Adan, and Boxma [3], and Altman and Fiems [1] investi-
gated several communication protocols applied in info-communication net-
works 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, Jagers, and Vatutin [13].

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 Weif} [24]. Heterogeneous INAR(1) models have been
considered by Bockenholt [4] for understanding and predicting consumers’
buying behavior, and Gourieroux and Jasiak [10] 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 condi-
tions are given for the mean matrices B,, to get a nontrivial limit distribution
for the sequence X,,. In Section 3 we spell out the general theorems for some
special cases of the mean matrices. We investigate here the case when the
limit matrix B equals I, and when B, = p,B. The proofs are gathered in
Section 4.

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

e, =(1,0,...,0), ..., e;=(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 x € R? its norm is denoted by |||, where the norm is an
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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 z<: [©All. 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 1 (Section 3).

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

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

If&=(&,...,&) is arandom vector with £ (&) = Be(p), then &, ...,&,; are
random variables with .Z(§;) = Be(p;), @ € {1,...,d} (thus E€ = p), but
&1,...,&q are not independent, hence Be(p) # Be(p;) x - - x Be(py).

When the offspring distributions are Bernoulli, each particle has at most
one offspring. In this case (X, ),cz, is an inhomogeneous INAR process such
that 2 (€,.1.:) = Be(e;B,,). Note that in this case B, is substochastic matrix.

For A = (A,...,)y) € [0,00)% the d-dimensional Poisson distribu-
tion with parameter A is defined by Po(A) := Po(A;) x -+ x Po()\;). In
other words, & = (&,...,&) is a random vector with Z(§) = Po(A)
whenever &1, ...,§,; are independent random variables with .Z(§;) = Po(\;),
i€{1,...,d}. Note that E€ = A.

Introduce the generating functions

F,(x) = ExX G,.(x) = Eafrs,

G.(z) = (Gp1(2),...,Gha()), (2.1)

H,(x) = Ex", z € [0,1]4,
where x* =z} - - - 2%, Conditioning argument shows the recursion F,(x) =
F, 1(G,(x))H,(x), n > 2. Denote G, ,(x) = x, and if G, is defined
then G, ,.(z) = G;(Gj.1(z)). With this notation Quine [21] proved (simple
induction argument shows) that we have

Fo() = [] (@110 (a). ©2)

It turns out that due to the near-criticality under general conditions
H;(Gji1,,(z)) = 1, for each j, thus

H(Gjs1.n() = exp { H;(Gy110(2) — 1},

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

n

Fu() = exp { 3 [H(Gyuanla) ~1] }. (2.3)

j=1
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We prove in Lemma 3 that under some conditions lim,, . (F, (€) — F,(z)) =
0. Therefore to determine the asymptotic properties of X,, we have to in-
vestigate the sum

n

Z [Hj(éjﬂ,n(ﬂi)) — 1} .

j=1
We can compute explicitly the generating function when both the im-

migration and the offsprings have Bernoulli distribution. Indeed, when
Z(e,) = Be(m,), the immigration generating function is

H,(z) = Ex®™ = m, 21+ +my gTat1—(my 1+ +my,q) = 1+(z—1)m ;

if the offspring distributions are also Bernoulli, then G, (z) =1+ (z— 1)B/,
and so Gji1.(x) =1+ (z— 1)B&n], where
B L Bj+1...Bn7 fOng]gn—l,
Gl -7 1, 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 [17, Definition 1]. Thus (2.3) reads as

F,(x) = exp {

Z [(a:— 1)Bg,n]mﬂ }

Jj=1

Observe that the recursion (1.1) implies
EX, =) m;Bj.. (2.4)
j=1
This can be obtained also by differentiating F), in (2.2). Putting
we may rewrite (2.4) as
EX,=)Y mj(B-B;) 'A;,,
j=1

whenever the inverse (B — B;)~' exists for each j = 1,...,n.

These computations show the necessity for a summability method de-
fined by the offspring mean matrices. We will make use of the following
matrix version of the Toeplitz theorem (see, e.g., [8]).
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Lemma 1. Let A;, € R4 n e N, j =1,2,...,n, be matrices such
that

Jim max |4l =0, (2.6)
lim > Aj,=A4, (2.7)
n—oo j:l
sup Y || A < oo (2.8)
neN j=1

Then for any convergent sequence of vectors ¢, — T

zn: mjAjm — zA.

j=1

In fact, the lemma holds with the weaker assumption || 4;,| — 0, for
all j € N, instead of (2.6). However, for the proof of Lemma 3 the stronger
version is needed.

Lemma 2. Assume that the sequence of mean matrices (B,,)nen satis-
fies the following conditions:

(B1) lim,, ., B, = B, for some matriz B;

(B2) ||B.|| <1 and B — B, is invertible whenever n = ny for some ny;

(B3) im0 || Byjn|| = 0 for any fized j;

(B4) lim,, o >, (B — Bj)By;n) = A for some limit matriz A;

(B5) sup, S0 (B — B;) By < oo,

Then the triangular matriz array (A;, = (B— B;)B{;.)),n satisfies the
conditions of Lemma 1.

The following two general theorems give sufficient condition for the con-
vergence of X,,. It turns out that in case of Bernoulli offspring and immigra-
tion only conditions (2.6)—(2.8) have to be assured. Note that if the offspring
distribution is Bernoulli, then the limit matrix B in (B1) is necessarily sub-
stochastic.

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

(M) lim,, .o, m,(B— B,)™ ' = A,
then

X, -2 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 as-
sumptions.
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The interesting new feature in the following theorem is that the compo-
nents of the limit are dependent in general. We need some further notation.

For a multi-index j = (ji,...,jq4) € Z% denote by m, j the j-th factorial
moment of the immigration €, = (€,.1,...,&n.4), that is,

d
o= E (TLeniCens = 1)+ (ens — i+ 1)) = DI, (D),
i=1

where for a multi-index j

ol

J —
D'H, (1) = gy - Olagy

H,(1),
l7l = j1 + - - + Ja, and the derivatives are meant as the left derivatives.

We cannot circumvent the fairly inconvenient notation below and in
Lemma 4, because formulas (2.10) and (2.11) are not easily translated to
the multi-index notation.

Theorem 2. Let (X, )ncz, be an inhomogeneous GWI process with
Bernoulli offspring distributions, such that (B1)—(B5) hold. Moreover, as-
sume that for some k > 2

lim ||(B— B,)7!| max DIH, (1) =0, (2.9)
n—oo J:

and for each i =1,2,...,k — 1, for each 1 < 4; 1,...,0s < d, the limit

, 1 < O'H,(1)
JLHolo Z il Zg m (B[j’n})&,@i-%—l o (B[jm])[i,fm' = Ai;é“rl"”’(?i

(2.10)
exists. Then
X, —Y,

where

k—1 d
E mY = exp { Z Z Ai;fz‘+1,~-,ezi (:Bei-u - 1) T (wlm - 1)} (2]‘1)

1=14;i41,...,82;=1

Note that if (2.10) holds, then necessarily A;.. is symmetric in the sense
that for any permutation m we have A, ¢, . o, = Ais ¢... In particu-
lar, Ay = Asy ;, we use this in Example 1.

A simple sufficient condition which guarantees (2.9) is that there are
at most £ — 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 i = 1 condition (2.10) is just the convergence

w1y m2,eees

Z ij[jm] - A= ()\1, ey >\d)7

j=1
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with Ay, = A, Since the matrix array (A;,) satisfies the conditions of
Lemma 1 we see that the convergence above follows from condition (M). As
a consequence we obtain the following corollary.

Corollary 1. Let (X,),cz, be an inhomogeneous GWI process with
Bernoulli offspring distributions such that (B1)—(B5) hold. Moreover, as-
sume (M) and

Jim E[le, P (B~ B.) | 0. (2.12)

Then
X, -2 Po(AA).

For ¢ = 2 condition (2.10) takes the form
3,

1 n
5 2 Blim Bl = As,
j=1

with As.p = (A2)k,e, where A; = AH;(1) is the Hesse matrix of the immi-
gration generating function at 1; i.e.

” _ m).

(AH;(1))ke = 02,02,

Example 1. The following simple example shows that the limit
may have dependent components even in a simple case. Let d = 2,
L(&n1i) = Be(l —nYe), i = 1,2, and P(g,, = 0) = 1 —n Y
P(e, = 1) = n~! for all n € N, that is in the n-th generation each par-
ticle survives with probability 1 — n~!, and with probability n=! a type 1
and a type 2 particle immigrate together. Then we have

L1T2

1 1
B, = (1—>I, and H,(zy,z2)=1——+ .
n n n

Clearly condition (2.9) holds with £ = 3. The relevant quantities are
B=1 m,=n""1,1),

L =, 1),

n

_1j01 B _1

and

n

T —~ Jj |01 1|01
> BaAiBiin = j l1 0] 72 ll 0] ‘

n2
j=1 -

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

— 1)@y — 1
X, =+ Y, where EwY:exp{fcl—1+x2—1+(m1 )(z: )}.

2
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Let U,V,W be independent Poisson random variables with parameters
A1, Ao, i1, respectively. The generating function of (U + W,V 4+ W) is given
by

ExV Wl ™ — E2VEYE (z12,)"

= exp {)\1(.131 — 1) + )\2(.172 — 1) + M(xlmZ - 1)}a

therefore the distribution of the limit Y is the distribution of the vector
(U+ W,V + W), where U, V,W are i.i.d. Poisson(1/2). The distribution is
called bivariate Poisson distribution, with parameters A;, Ay, and pu, see [12,
p. 124], or [16].

In general, if in the exponent in (2.11) none of the terms are divisible
with 22 for any 7 (e.g., at most one 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 2 hold, with £ = 3 in (2.9), and for the limits in (2.10) Ay, ; =0
for all i. Then the limit random vector ¥ = (Y7,...,Y;) can be represented
as

Y, =U;+ > U, i=1,....,d,
J#i

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

d
ai:Al;i—QZAQ;iJ, izl,...,d, ai,j:2A2;i’j, 1<’L<_]<d,

=1

and U, ; := U, for i > j. It is not difficult to show that (2.9) with & = 3
and (2.10) imply that the coefficients above are nonnegative. Simple com-
putation shows that the generating function of Y agrees with the one given
in Theorem 2. 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 dis-
tribution appears as a limit in the multivariate version of the law of small
numbers, see [17, 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 (2.1).

In the next theorem the condition on the offspring distribution is re-
laxed, though (2.14) 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.
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To state the theorem we introduce the notation

me(n) = ma LGM(I) (2.13)

= X
1<ijl<d Oz O,

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

lim my(n)||(I— B,) "' = 0. (2.14)

n— oo

Then
X, 25 Po(\).

In the single-type case general immigration distribution is investigated
and convergence to a compound Poisson distribution is proved in [11, Theo-
rem 4], and in [15, Theorem 3]. In case of more general offspring distribution
existence of negative binomial limit is showed in [15, Theorem 5]. 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 [[,2, B, exists and is not the zero matrix, then
the process X,, converges when > -, m, is finite. This case can be handled
similarly as in the single-type scenario in [15].

3. Special cases and examples. In what follows we investigate some
special cases for the sequence of mean matrices, and we give sufficient condi-
tions for the existence of the distributional limit, which are easier to handle
than the ones given in Theorem 1.

3.1. The case B = I. When the critical limit matrix is the identity
matrix then one of the most complicated assumption, (B4) in Theorem 1,
holds automatically. In this case A;, = By — Bj_1n, and so 37, 4;,
is a telescopic sum.

Proposition 1. Suppose that

(I1) lim,, o, B, = I

(I2) there is an ng such that ||B,|| <1 for all n > ny;

(I3) lim, o || Byl = 0 for all j € N;

(I4) there is an ng such that sup,, |I— B,|/(1—||B.||) < oo or
A, € R for allm >ng and all j € {1,...,n}.

Then the triangular matriz array (A;,);. satisfies the conditions of
Lemma 1.

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,
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and fail in another. For instance, let d = 2 and

1—n=t nt
By = [ 0 1—2n1] )

Then in column sum norm (induced by the £,-norm on R?) condition (I2)
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.

Proposition 2. Suppose that conditions (I11)—(I3) of Proposition 1
hold, and the offspring mean matrices are of the form

B, = Udiag (gn1,---,0n.d) UT, n €N,

where U € R™9 is an orthogonal matriz. Then the triangular matriz array
(A;.)jn satisfies the conditions of Lemma 1.

As a consequence we obtain that the corresponding versions of Theo-
rems 1 and 2 can be stated. For example, the following holds.

Theorem 4. Let (X,)ncz, be an inhomogeneous GWI process with
Bernoulli offspring and immigration distributions. Assume that either con-
ditions of Proposition 1 or conditions of 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 p,, € [0,1], n € N, also follows from Proposition 1;
in this case Theorem 4 imply the appropriate results for one-dimensional
inhomogeneous INAR processes due to Gyorfi et al. [11].

Note that under the assumption of Proposition 2 conditions (I1)—(I3) of
Proposition 1 are equivalent to

(I1) lim,, o0 0n; = 1 forall i € {1,...,d};

(I2") maxi<icq On,i < 1 for all n > ng;

(I3") ITo=; 0ni = 0 for all j € N and all 4 € {1,...,d},
respectively. Remark that conditions (I3) and (I3') are also equivalent to

(I3") >0 (1 — gn) = +oo for all i € {1,...,d}.

The following example shows that Proposition 2 can really perform bet-
ter for jointly diagonalizable offspring mean matrices than Proposition 1.

Example 2. Letd=2,0,1=1—1/n, p,o=1—1//n,

vn+1 vn—1
2n 2n

vn—1 1_\/ﬁ+1

2n 2n

1

1 ({1-1
U—ﬁll 1], hence Bn_
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Then conditions (I1)—(I3) of Proposition 1 are trivially satisfied, but condi-
tion (I4) of Proposition 1 fails to hold. Indeed,

vn+1 vn—1

A :I*B _ 2n 2n ¢R2X2
o B Y T SV R o
2n 2n
1 1 1
B, | = ||di 1—-——1——)||l=1——,
= (s~ )
and
|I— B, U<I di <1 L2 >>UT
- B,| = — dia, - —,1-—
& n 4D

= Idiag(li,l—%)“
G R

imply sup,,,,, [{ — By||/(1 — || B,||) = co. Here we used the simple fact that
the norm of a normal element in a C*-algebra is equal to its spectral radius.

3.2. The case B, = p,B. In this subsection we assume that B, =
0. B, for all n € N, where B is a substochastic matrix, and o, < 1, g, — 1,
and 3°2° (1 — p,,) = oo. In this special case By, = oj.nB" 7, with gj.. =
0j+1+ - On- Puta;,, = o, (1—0;), then A;, = By;,)(B—B;) = aij"_J“.

To apply Theorem 1 or Theorem 2 in this case, we only have to verify
condition (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 [5].

Proposition 3. Let (0,)nen be a sequence such that o, < 1, 0, — 1,
Yoo (1 —0,) =00, and (1 — 0,)/(1 — 0ny1) — 1. Then for any matriz B
such that ||B|| < 1 the limit

n—oo

lim Z Opke,n) (1 — Qk)B"_k =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 (0, )nen, see [11] or [15]. Indeed, the condition > 7 (1 —p,) =
oo implies that the numerical triangular array (a;,, = o[;,»(1 — 0;)) satisfies
the following conditions, which are the one-dimensional analog of (2.6), (2.7),
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and (2.8):
n n
B o osn =00 Jim 3 ein =1 oupd laial <o (3D
i= Zt j=

The following example shows that when dealing with matrices the ad-
ditional assumption is in fact necessary.
Example 3. Let

)1, if n is odd, B_ 01
@ =Y 1-2n"", ifnis even, S l10|°
Then oy, ) = [k/2]/[n/2], where [-] stands for the (lower) integer part, and

SO
0 if £ is odd,

o (1 — o) = { [n/g]*, if k is even.

Thus we obtain

2n 2n 01
Z Ak,Qn - Z B2n_k+19[k,2n](1 - Qk) — [1 0] )
k=1

k=1

while
2n+1 2n+1 1 0
_ 2n—k-+2 _
Z Ak,2n+1 = Z B Q[k,2n+1](1 Qk) — [O 1] s
k=1 k=1
thus the limit does not exist.
Using Proposition 3 and Theorem 2 we obtain the following theorem.
Theorem 5. Assume that the mean matriz of the Bernoulli offspring

distribution has the form
B, = anBa

where B is an invertible substochastic matriz, and 0, < 1, 0, = 1, > 7o (1 —
0n) =00 and (1—0,)/(1—0n11) — 1. Moreover, assume that for some k > 2

. DIH, (1 .
lim o=k @ o pm ™
n— o0 1— On n—oo | — On

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

i - (Q[j’n])i d ZHJ(]') n—j n—j
B > = Z_m(B )os (B,
Jj=1 £y, li=1 1 i
- Ai;£‘+1 ,,,,, 62
exists. Then
Z
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where

k—1 d

EmY: QXp{(IE—l)()\A)T—FZ Z Ai;fi+1,m,€2i (xfwrl_l) T (mlm_]-)}’
i=2 L1, 025=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 off-
spring distribution
U, B< B, < 0.B,

where ﬂn < On < 17 ﬂn — 17 On — 17 Z;.O:l(l - Qn) = 00, and (Qn - 19n)/(1 -
0n) — 0, and for the immigration

m,(B—B,)' = A\

If either (a) B" — A for some matriz A or (b) ||B|| <1 and (1 —0,41)/(1—
0n) — 1, then

X, -2 Po(AA),
where in case (b) the matriz A is given in Proposition 3.

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

n n n
[Lo—TT0] < 2ot
k=1 k=1 k=1

For z € (—1,1) we have |e” — 1 — x| < 2%
For a vector-vector function H: R¢ — R? the symbol V H denotes

0 0
aialelaidel
aimlHdai;Ede

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

1-Gz)<(1-)VGQ)". (4.1)
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4.1. Proofs for Section 2. Since || By; || — 0 for any j, we may and
do assume that ny = 1 in conditions (B2), (I12), and (I4).

Proof of Lemma 2. Condition (2.6) simply follows from (B1),
(B2), and (B3). Conditions (2.7) and (2.8) are the same as (B4), and (B5),
respectively. Lemma 2 is proved.

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

Jm > Bynm =B

where the relation between A and B is given by (B— I)B+ I= A.
Recall the definitions (2.2) and (2.3).
Lemma 3. Assume conditions (B1)-(B5), (M). Then for any = €
[0,1]¢ we have
lim |F, (@) — E,(x)| = 0.

Proof. Since B, = VG,(1), we have
VGj14(1) = VG11(1)VG)in(1) - VGy(1) = Bjj.

Using the scalar version of (4.1) yields

e (Grn @)1 1 (H (G110 () — 1)

-

|Fn(2) — Fu(2)] <

<
Il
—_

(H,(Cyiru(@) 1)

N

<
Il
—

(@~ Cpor(@)m])’

<
Il
—_

N

(- m)B&n]ijf . (4.2)

NE

<
1

Since |(1 — &)B),ym]| < 1] - | Ayl maxis. [ mi (B — By) [, by (2:6)
(2.8), and (M) the sum on the right-hand side of (4.2) converges to 0, as
stated. Lemma 3 is proved.

Proof of Theorem 1. Sincethe generating function of Po(A) =
Po(A;) x -+ x Po(A;) has the form

<.
Il

M@=l ghalmaml) - o@-DAT g o g 1],

by Lemma 3 we only have to show that >>7_, m;Bj;,) — AA, for all © €
[0, 1]¢. This holds according to Lemma 1 and our assumption. Theorem 1 is
proved.

Since D/H, (1) = m
following.

nj» the multivariate Taylor expansion gives the
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Lemma 4. IfE|e,|* < oo for some k € N, then for all z € [0,1]*

m’ﬂ
Hn(m) = Z el,l (:13— 1)£ + Rn,k(m)
LeZd, |e|<k '
k—1 d ;
1 iH,(1)
SR, 2 o, e e )

where £ := ;- 4y! for £ = (y,..., ) € Z%, and

my
Ro@l< Y T2t (- a) < d|1 - o max D*H, (1),
L4, 0| =k Iel=

Proof of Theorem 2. Since the offsprings are Bernoulli dis-
tributed,

aj+1,n( ) =1+ (m l)B[jn

by Lemma 3 it is enough to show that the convergence

n k—1 d
Z [ ]+1 n )) - 1:| — Z Z Ai;ei+1 ~~~~~ Lo (wzi+1 - 1) e (‘rem - 1)
j=1 =1 4€i11,...,02;=1

holds. Using Lemma 4 we may write

j=1

n k-1 d i

1 0'Hj;(1) 3 T
= o 75— (=1)Bj,), - ((x=1)B ),
j; ; 7! 617.%;:1 0xy, ...0xy, ] /€ L]/
+ Y Rjx(1+(z—1)B],)). (4.3)
j=1

Since for m € {1,...,4}

d
(@-1Bl.), = X (Buuy, ., @ 1),

Cim=1
by (2.10) the first term on the right-hand side of (4.3) converges for any
ie{l,...,k—1}

R iH;(1)

lim a Z > 73(%@ (&= 1)B] )¢, - (&= 1)B] ),

- Z Ai;ZH_l ..... Zzi ($Zi+1 - 1) e (x527‘, - 1)
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Using Lemma 4 for the second term yields

3 IRu(1+ (2= DB < 3 d* max DUH, (1) By

= =k

<d* maxD H;(1)[|(B = B;) || - [ Al
Jj=

which goes to 0, due to (2.9). Theorem 2 is proved.
Proof of Theorem 3. By Lemma 3 we need to check that

Z iin(T) —1)m] — (z— 1)AT.

Jj=1

By (4.1) we have

1 Gi10(2) < (1= 2)VG110(1)" = (1 - 2) By, (4.4)
therefore
Z ]+1n _1 ;r [Jnm _>( 1)AT7
Jj=1 j:l

where the last convergence holds under the assumptions of the theorem.
According to (4.4) Gji1,,(®) € [1 — 1B, 1], for all z € [0,1]?. Again
by the mean value theorem and by the monotonicity of the derivatives

1-Gi(y)>(1-y)VG,(1-1Bj,) =(1-y)06,,

fory € [1—1Bg’n], 1], in particular 1— G;(Gj41,n(®) > (1- G104 (2) O],
and so induction gives

1-— éj—‘,—l,n( ) (1 — :B)@T @T

n—1n""

®;r+1 n (1 - :B)('-)[]n

thus

n

> (Gisin(@) —1m; <D (z-1)8y;,m;.

j=1 =1

We have to check under what conditions

Z mj@[jm} — A
j=1

Clearly ©;, T B; as n — oo. Introduce C;, = (I — B;)®y;,. We want
to apply Lemma 1 to the sequence (Cj,);, with I being the limit matrix.
Since by definition the elements of C;,, are less than or equal to the elements
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of A;,, the only assumption we have to check in order to guarantee the
convergence above is

Y Cj.— L
j=1
We have

> Cjn=T-B1)O,+ (I~ B)Opy+ -

J=1

+ (I_ anl)e[nfl,n] +I- Bn
=TI- |:(Bn - 67%") + (Bn—l - (-)n—l,n)@[n—lm] + -
+ (B — ©,,)0p., + 31@[1@]}-

We show that the sum in the brackets (note that every term is nonnegative)
converges to the zero matrix. Let us estimate the (7, k)-th element of B; —
©®; ,,. The mean value theorem and the monotonicity of the derivatives imply
0 0

= 2 G.(1)— —
k BJ% 7 ( ) 8CCk
0? 0? T

< (1B, Gji(1),... G,—l)
( ],n])(axk 8.'1:1 It ( )7 ,axk 8.'1:(1 7 ( ) )

thus (B; — ©;.,,)ix < d||1]| m2(j). So finally we obtain

(Bj - @jm)i, G ( 1BJ n])

1...1

Z B @Jn) [I,n] S d||1||Zm2 B[j,n]a
7=l 1...1

which goes to the zero matrix, whenever ||(I— B,,)!||mz(n) — 0. Theorem 3
is proved.

4.2. Proofs for Section 3. We start with the case when the limit
matrix is the identity matrix.

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

>4l <
j=1
for alln € N and for all matrices A; € R4, j € {1,...,n}.

P r o o f. The norms of a finite dimensional vector space are equivalent,
hence there are positive constants cg, ¢4 such that

d d d d
cad D lanl <Al <@ D las]
i=1 k=1 i=1 k=1

n

cl> a

j=1
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for all matrices A = (a;4)ikeqs,..ap € R™*% Put (A4;);x = aj;;,. Conse-

77777

quently,
n n d d n d d
Y A < Cd DD lajikl =caY > D> ajix
=1 j=1 i=1 k=1 j=11i=1 k=1
d d n d d n
:ch E a]zk:ch:E: E:a’j?ik
i=1 k=1 j=1 i=1 k=1 j=1
5 n
d
< — E Aj
Cq i=1

Lemma 5 is proved.

Proof of Proposition 1. Condition (2.6) follows from (I1),
(I2), and (I3), as in the general case. As we already mentioned, (2.7) is
automatic, since

Z Aj,n = Z (B[j,n] — B[jfl,n]) =TI B[O,n] — I asn—

Jj=1 Jj=1

by condition (I3).
If C:=sup,, [|[I— B;||/(1—||B;||) < oo, then for all n > j > 1,

[Ajnll < (1= Bjll - [| Bymi || < C(L = [|Bsll) | Bijoml

Since By, = I, we have || By, .|| = 1, and || By |l < [Ti—;4, | Bell for all
n > j, thus

n n—1 n
Yol < ca—=Bu)+CY (1= 1IB) T 1Bkl
j=1 j=1 k=j+1

—c(1-TLIBd) <c.
k=1

and we deduce (2.8).
Otherwise, if A;,, € R for all n > 1 and all j € {1,...,n}, then by

Lemma 5 .
> Ajn

Jj=1

Y

n
D Al < Ca
j=1

and (2.7) implies (2.8). Proposition 1 is proved.
Proof of Proposition 2. We have to check only (2.8),
since (2.6) and (2.7) follow from conditions (I1)—(I3). In this case

B[j,n] = Bj+1 to Bn = Udlag (Q[j,n],l: ceey Q[j,n],d) UT;
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where g[; nj,i = 0j4+1,i*** On,i- Using again that the norm of a normal element
in a C*-algebra equals its spectral radius, we have

4.l = H U(diag (01,15« - - Ojinlia) — diag (0[j—1,m],15 -+ + 5 Oli—1,n),d)) UTH

= |[diag (1 = ;1) epm.1s- -5 (1 = 0ja)elim.a) |
= max (1 — g;:)en.i-
Thus (2.8) follows from >0, (1 — 0;)0pn]
{1,...,d}. Proposition 2 is proved.
Next we turn to the proofs when B, = p,B. A slight modification of
the proof of Theorem 5.2.1 in [5] gives the following lemma.

=1—-01;0n; <1,1 €

32

Lemma 6. Assume that (a;,) satisfies (3.1), Z;le lajt1,n — ajn| =0,
and let B be a matriz such that ||B|| < 1. Then there exists a matriz A,
such that

Jim > a;, B = A
j=1
Moreover, AB= BA = A = A*.

P roof. Since for every j we have || B’|| < 1, the sequence Py ajn B’
is bounded, so there are a subsequence n, and a limit A such that

Nk
Zaj,nkBj — A as k — oo.
j=1
Multiplying by B we obtain
ni )
z:aj,nkB]Jrl —+ BA=AB ask— oo.
j=1
Writing n instead of ny, the difference between the two limits is
Z aj,nB]'H — Z ajﬁnB] = a,n’anJrl — al’nB + Z(aj,lyn — ajﬁn)BJ.
j=1 j=1 j=2

Using that B’ is bounded, ayn, — 0,a,, — 0and that Z;-:ll |10 —ajn| =
0 we obtain that AB = BA = A. And so the equality

< En: aj,nBj) A= En: aj,nA
j=1 j=1

gives that for any other subsequential limit C, AC = CA = A. Since
the roles are interchangeable, we obtain that there is only one limit matrix,
which is idempotent. Lemma 6 is proved.

Using the lemma above it is easy to prove Proposition 3.
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Proof of Proposition 3. We only have to check that for
ajn = 0pjn(1 — ;) the condition E;:ll |@j+1,n — ajn| — 0 is satisfied. We
have

Q1 = Qi = Oj+1,n) [(1 = 0j3+1) — 0511 (1 — 05)],
thus

n—1

— 0j+1) — @5 1(1_9')|
Z @110 — Qjnl = Z J+1 — Q]:1 ’ Q[J‘+1,n](1 —0j+1),
i j

which goes to 0, since

|(1 - Qn+1) B QnJrl(l - Qn)|
1—onn1

1_Qn
1—0n11

- ‘1 — On+1

Proposition 3 is proved.

Proof of Theorem 6. To prove the theorem we only have to
show that condition (2.7) holds for A;, = (B — B;)By; ).

By the monotonicity assumptions,

Bj. =B B,<0;1B--0,B= ;B

and similarly
Bijn > jm B
Keeping in mind that each element of B — B; is nonnegative, we have

(1= )0 B 7" < Ay < (1= 9;) 0y B" 71

After summation

n n n

DB (- 0) <D Ajn <Y BT opa(1-0;). (45

Jj=1 Jj=1 Jj=1

First we show that the sequences (9J;,(1 — 0;)) and (o[;n(1 — ¥;))
satisfy conditions (3.1). According to the assumptions,

Zﬁ]n] ) =1 and ng —0;) — L. (4.6)

j=1

Since o, > ¥, we have

0< Y Iymlos — Z .
= =1

as
0 —Y% _ 0~
1—’19j = ].—Q]
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Similarly

0<Y oyl —9;) =) &_779] (1 —0j)opm — 0. (4.8)
i=1 sl

Noting that 19[]-’“](1 - Qj) = ﬁ[j,n][(l — 79]) — (Qj - 19])] and Q[j,n](l - ’l%) =
oy l(1 = 05) + (0; — ¥;)], (4.6) combined with (4.7) and with (4.8) shows
that conditions (3.1) indeed hold.

When the convergence B" — A holds, both the upper and the lower
estimations in (4.5) tend to A, and the statement follows.

In case (b) the extra condition assures the convergence of the bounds
in (4.5) by Lemma 6, and the equality of the limits readily follows. Theorem 6
is proved.
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