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Summary

In the present thesis, a theory of a discrete-time branching within branching process (BwBP) in
a very general setting is developed. As a BwBP consists of two branching processes, one evolving
in the individuals of the other, it describes host-parasite populations. More precisely, consider a
cell population forming a Galton-Watson tree and proliferating parasites colonizing these cells.
The two multiplication mechanisms of cells and parasites obey some dependence structure since
cells and parasites influence each others reproduction in real biological settings.

We are interested in the long-time behavior of this process, particularly of the parasites and
their distribution among the cells. The process (Z,,)n>0, denoting the number of parasites per
generation, satisfies an extinction-explosion principle. Almost sure extinction of parasites can
be characterized in terms of the process of parasites evolving along a randomly picked cell line
through the cell tree. This latter process and its different properties determine the behavior of
the BwBP in the majority of the following results. If, on the one hand, parasites survive with
positive probability, finer asymptotics for (Z,,),>0 and the process of contaminated cells (7.7)n>0
are shown and their exponential rate of growth are identified. Furthermore, a Kesten-Stigum-
type result is proved, giving us an equivalent condition for the normalized process of parasites to
be uniformly integrable. In the case of a high parasite multiplication, we are able to construct
an appropriate Heyde-Seneta norming for (7,%),>0. Additionally, when picking a contaminated
cell in the far future, the distribution of the number of parasites in this cell is identified under
different setups. If, on the other hand, parasites die out eventually, the decay rate of the survival
probability is discussed, and under certain further assumptions, conditional limit theorems are
proved. In particular, the law of the number of infected cells and the parasites they contain,
conditioned upon survival of parasites up to the present time, converges to a quasi-stationary
distribution. By letting parasites be still alive in the far future, we obtain a distributional
convergence to a positive recurrent Markov chain.

One of the major tools used in the proofs of the mentioned results is the size-biased method.
The constructed size-biased process has a connection to a branching process in random envi-
ronment with immigration, whose few known theorems are extended in order to analyze the
BwBP.

In the last part of this thesis, a bifurcating, two-type (A and B) cell division host-parasite
model is studied in which cell type heredity is assumed to be unilateral, i.e. type B-cells cannot
split into A-cells, whereas the converse is possible. This causes the before established theory to
be applicable since the tree of A-cells and its parasites forms a BwBP. We study the proportion
of contaminated A- and B-cells and present conditions under which the infected A-cells become
negligible compared to all contaminated cells. Further limit theorems for the parasites and cells
of the various types are shown, including asymptotics for the proportion of infected cells with a

given number of parasites to all infected cells under various assumptions.
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Introduction

Branching models are prevalent for the stochastic description of population dynamics. During
the last century, several different branching models have been established to analyze diverse
population structures, but all these models are derived from or extensions of the classical Galton-
Watson process (GWP). This prototype branching model takes a genealogical perspective at a
population with the inherent assumption that individuals reproduce independently of each other
with the same offspring distribution. The GWP is well studied in numerous articles and the
main results as well as further references are listed in the books of Asmussen and Hering [10],
Athreya and Ney [14] and Jagers [46].

Via the parent-child relation of individuals, the GWP forms a random tree, the so-called
Galton-Watson tree (GWT). Suppose that the individuals of this GWT host smaller particles
which multiply and share their offspring to the individual’s children independently of each other.
As they describe the evolution of small particles proliferating in the individuals of a population,
that is for example host-parasite interactions over a period of time, processes of this kind are
called branching within branching processes. Based on the mentioned biological context, from
now on, we will refer to the individuals as cells and to the small particles as parasites. However,
instead of parasites, one can also suppose the small particles to be some other biological or cell
content, for example mitochondria.

In the host-parasite scenario, the cells are typically assumed to divide into two daughter
cells at the end of their lifetime. Such bifurcating cell division processes have been studied, as
one of the first, by Kimmel [50]. He modeled the situation with cells splitting after a randomly
chosen continuous lifetime and a symmetric sharing of parasites into these two daughter cells.
Bansaye [15] considered this model in discrete time and allowed asymmetric sharing of parasites.
He extended his model in [16] by adding immigration of parasites and random environments,
which means that parasites in a cell reproduce under the same but randomly chosen distribution.
In [19] the authors considered a model in continuous time and parasites evolving according to
a Feller diffusion. Moreover, the cell division rate depends on the quantity of parasites inside
the cell and asymmetric sharing of parasites into the two daughter cells is assumed. Although
asymmetric sharing of cell contents into the daughter cells seems to be a quite strange assumption
at first glance, it is in fact a fundamental biological mechanism to generate cell diversity, see Jan
and Jan [47] and Hawkins and Garriga [42|. The most convincing example in this context is the
asymmetric division of a stem cell giving rise to a copy of itself and a second daughter cell which

is coded to differentiate into cells with a particular functionality in the organism.
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The above mentioned host-parasite models are restricted to a bifurcating cell division mech-
anism, determining the underlying GWT to be binary. In recent years, efforts were made to
generalize the Galton-Watson cell tree to be non-deterministic. The greatest progress in this
direction has been achieved by Delmas and Marsalle in [34] for a discrete-time model and in
cooperation with Bansaye and Tran in [18] for a continuous-time model. Both articles consider
a random splitting mechanism of cells and Markov chains operating on the resulting cell trees
under ergodic hypotheses. Besides these articles the work of Guyon [41] is worth mentioning,
who studied another discrete-time model with asymmetric sharing and ergodic suppositions.
The states of the daughter cells, in our model the number of parasites in a cell, are described
by the mentioned Markov chains and assumed to be picked asymmetrically in all of the three
listed papers. However, the considered ergodicity excludes the possibility of parasite extinction,
which is a fundamental property in our model. To the author’s best knowledge, there is no fully
elaborated theory considering a double structured branching process with a random cell tree and
a parasite multiplication mechanism which allows extinction. The major part of this thesis is

therefore devoted to the development of such a general theory in a discrete-time setting.

The extension of cell division into two daughter cells to a random splitting mechanism in
a host-parasite situation is worth treating not only for mathematical reasons as the following
discussion shows. Envision a cell biologist counting a cell population and checking their infection
status in regular time periods. The population size at these points in time is not necessarily
a power of two integer and might even be odd-numbered. This is the same situation when
considering the model of Kimmel [50] only at discrete, periodic points in time. Hence, the GWP
assumption of the underlying cell tree is justifiable. Besides cell diversity, another incentive
for asymmetric sharing of parasites to the daughter cells arises from the appearance of the so-
called cellular senescence, recently discovered even for several single-celled organisms (see [82]).
Cellular senescence is the phenomenon that after cell division one of the two daughter cells can be
recognized as the mother cell, for it accumulates age-related damage throughout its replication
phases. It eventually loses the ability for cellular mitosis, the cell death occurs. This allows for
another genealogical perspective by counting all cells spawned by a single cell during its lifetime
and interpreting them as the succeeding generation. By proceeding with each of these new cells
in the same manner, we get a Galton-Watson structure. As the infection level of the mother cell
changes during its lifetime, this may result a different number of parasites in each daughter cell.
Hence, the intended model with asymmetric sharing of parasites arises. Furthermore, a shorter
lifetime of the mother cell implies a lower number of daughter cells as well as fewer parasite
offspring, and thus it is also reasonable to link the number of daughter cells to the reproduction

law of parasites.

In the following, we outline the organization and main results of this thesis. The first chapter
is devoted to a rigorous definition of the branching within branching process (BwBP) studied
in the present work. The underlying cell tree is assumed to be a GWT, and the number of
a cell’s daughters influences the offspring distribution of an accommodated parasite as well as

the sharing of its progeny to those daughter cells. A short comparison with other branching
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models, appearing in special settings of the BwBP, is given. Three interesting processes emerge
from the BwBP: the associated branching process in random environment (ABPRE) (Z))n>0,
describing the number of parasites in a randomly picked cell line through the cell tree, the
number of contaminated cells (7, )n>0, counting the number of parasite infected cells, and the
process of parasites (Z,)n>0, which describes the total number of parasites per generation. In
the second part of this first chapter, these three processes are introduced and first results are
proved. Due to the reproduction mechanism, the process of parasites does not follow a GWP
structure. Still, it obeys an extinction-explosion principle, and one of the first main results is a
complete characterization of almost certain extinction in terms of the ABPRE. Turning to the
number of contaminated cells (7.%),>0, we obtain the almost sure convergence to infinity if the
population of parasites explodes.

The proofs of most of the remaining results concerning the BwBP are based on the size-
biased method, primarily used by Lyons et al. in their pioneering article [61]. In Chapter 2, we
construct the size-biased BwBP by picking the spine along the parasites, and we show relations
to the original BwBP. The cells containing the spinal parasites form a path through the cell
tree, and the number of parasites along this cell line behaves like a branching process in random
environment with immigration. Chapter 3 is devoted to the discussion of such processes in
different regimes, and the rare known results from [16,49, 72| are extended, especially in the
supercritical case. These results will help us in the analysis of the BwBP.

In Chapter 4, we return to the study of the BwBP and focus on the case where parasites
survive with positive probability. Normalizing (Z,),>0 by its means leads to a non-negative
martingale. We obtain an equivalent condition for the martingale limit to be positive on the
set of parasite survival Surv by utilizing the size-biased method. This equivalent condition
comprises the famous (Z log Z)-condition and another one, which, roughly speaking, describes the
partitioning of parasites over the cell tree. The problem of finding the proper normalization when
the (Zlog Z)-condition fails is discussed thereafter. It is shown that such a norming sequence
cannot differ much from the means. On Surv, we further determine the exponential factor in
the rate of growth of (7),>0, which depends on the regimes of the ABPRE. In the case where
the ABPRE survives with positive probability a suitable Heyde-Seneta norming is constructed.
The last section of Chapter 4 is devoted to the proportion F,,(k) of contaminated cells hosting k
parasites to the total number of contaminated cells in generation n and its limit for n — oo. This
limit highly depends on the behavior of the ABPRE. If the latter is supercritical, the number
of parasites in a contaminated cell continuously rises. If, on the other hand, the ABPRE is
strongly subcritical, we determine the limit of (F),(k))x>1 as n — oo to be a deterministic and
quasi-stationary distribution derived from the ABPRE.

In Chapter 5, we analyze the BwBP in the case where parasites die out almost surely, and
we identify decay rates of the survival probability. In particular, we give necessary and sufficient
conditions for the survival probability to decrease with the same speed as the mean number
of parasites. The final section of this chapter focuses on the case where the latter mentioned
holds true. We show that, conditioned upon survival of parasites up to the present time, the

distribution of the number of infected cells and the parasites they contain converges to a quasi-
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stationary distribution. This is an analog to the result of Yaglom for the ordinary GWP (see [14,
Chapter 1.8 and I1.14]). Furthermore, given that parasites are still alive in the distant future,
leads to a distributional convergence towards a positive recurrent Markov chain. The majority
of the proofs will be carried out with the help of the size-biased process.

The last chapter deals with a host-parasite bifurcating cell division process with two cell
types A and B. In this model, only unilateral cell type heredity is assumed. That is, daughter
cells of a B-cell keep the type of their mother, whereas A-cells can split into cells of both types.
Furthermore, parasites in cells having different cell types multiply with different reproduction
laws. This forms a first basic model to study coevolutionary adaptations, here due to the presence
of two different cell types. Host-parasite coevolution describes the reciprocal, adaptive genetic
change of interacting species, which results from the selective pressure each antagonist can exert
on the other one (see e.g. [57,89]). The one-sided cell type heredity describes, inter alia, the
situation where cells somehow may change, for example by irreversible mutation, and so develop
some kind of immunity or resistance to the parasite infection. This influences the parasite
reproduction and lowers their offspring rate. By the cell type heredity assumptions, the process
of type-A cells together with its parasites forms a BwBP and the results of all previous chapters
are applicable. Hence, we mainly focus on the B-cells and their parasites. Under the premise
that infected A-cells survive with positive probability, asymptotic results for the proportion of
contaminated B-cells to all contaminated cells are given as well as for the proportion of B-cells

containing a fixed number of parasites to all infected cells of type B.
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Notation and the Ulam-Harris tree

Throughout this thesis, we denote by N the set of natural numbers {1,2,3,...} and put Ny :=
NU{0} as well as Ny := NgU{oo}. In a classical manner, we will write P(X’) for the power set
and #X for the cardinality of a non-empty set X. For two real numbers x,y € R we denote
by 0.y the ordinary Kronecker delta symbol, i.e. 6., = 1 if 2 = y, and = 0 otherwise, and we
write z Ay for the minimum of these two numbers. Furthermore, we write £(X) for the law of a
random variable X. As we will often deal with sequences of tuples for a denumerable index set

I, we introduce the short notation [z;, y;]icr for the vector with the entries (z;,v;), ¢ € I.

Throughout this thesis,

V= UN"

nENg

denotes the infinite Ulam-Harris tree with N® = {@} and root label @. To describe the lineage
of vertices in V we use the usual Ulam-Harris labeling notation. A vertex v = (vy,...,v,) € V
is understood to be the descendant v,, of the descendant v,,_1 of ...of the descendant v of the
root @, and we will shortly write v1...v,,. In other words, v = v1...v,, describes the unique path
(or ancestral line)

G — v — - — V]1...0p

from the root @ to v. With |v| we denominate the length of this path, i.e. |[v| =n for v € N*,
which means that v is in the n'® generation of the tree. For the set of vertices {v € V : |v| = n}
and {v € V : [v| < n} in the n'* resp. in the first n generations, we will sometimes use the
shorter notation |v| = n resp. |v| < n. Furthermore, we write v|k for the ancestor of v = v;...v,
in generation £k < n and u < v if v is a descendant of the vertex u. Thus, v|k = v;...v; and
v|k = u for some k < n when u < v. Finally, the concatenation uv = wuj...upv;...v, is identified

to be the vertex v = v1...v,, in the tree rooted at u = uy...up,.



Chapter 1

The branching within branching model

In this first chapter, the branching within branching model is introduced. It is a special multi-
type branching process with infinite many types and has connections to other branching models
as explained in a later subsection. We close this chapter by introducing important processes

arising from this model and proving first results.

1.1 The model

1.1.1 Description of the model

As mentioned in the Introduction, we develop in this thesis a general theory of discrete-time
branching within branching processes which describe certain genealogical host-parasite coevolu-
tions. To give an informal description of the branching within branching process (BwBP), consider
a cell population forming a standard Galton-Watson tree (GWT) T rooted in a single ancestor
(@). Each of these cells contains proliferating parasites whose reproduction law is determined by
the number of daughter cells spawning from their host cell. Given the daughter cells, the parasites
multiply and share their offspring independently of each other to the cells in the next genera-
tion. More precisely, let @ contain a single parasite. First, the root cell divides into Ty € Ny
daughter cells, denoted by 1,...,Ty. Given Ty = ty, the parasite in @ multiplies according to
the law given by (X(l’t‘?’)7 . ,X(tf”t@)), where X *:t2) describes the offspring number going in
the k** daughter cell. These new cells together with the parasites they contain then form the
first generation of the BwBP. In the familiar Galton-Watson way, a cell v of this first generation
splits into 7T, daughter cells, and a parasite in v multiplies with the law of (X(l’tv), o X ’tv))
if T, = t,, independently of all other parasites and cells u # v, |u| = 1. All descendant cells and
parasites of the first generation then form the second one which spawns the third generation in
the same manner as just described and so on.

Host-parasite coevolution is a very complex procedure in which both participants, the cells
and parasites, influence each other. Since we intend the cells to form a GW'T, it is reasonable to
consider the cell division before the reproduction of parasites. Potential applications and further

motivations for the BwBP were already stated in the Introduction.
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For a rigorous description of the branching within branching process we fix a probability space
(Q,3,P) assumed to be large enough to carry all random variables introduced hereafter. Let V be
the infinite Ulam-Harris tree with root @ as introduced in the Introduction. Let further (7),),ev
be independent and identically distributed (i.i.d.) copies of the Ny-valued random variable T'
with distribution (pg)r>0 and finite mean, viz. P(T'= k) = py, for all k € Ny and ET' < co. This
family of random variables describes a random subtree of V in a natural way. Put Ty := {@} as

the root and define for n € N the n'? generation of this random tree recursively by
T, ={vi...on €V |v1...0p1 €Tp—1 and 1 < v, < Ty, v, }-

Hence, the random variable T}, for v € V can be interpreted as the offspring number of cell v and

due to the i.i.d. property of (T}),ecvy, the union
T=|JT, CV
neNg
forms a GWT with a single ancestor cell, reproduction law (pg)x>0 and reproduction mean
V::kak =ET < .
keN

Moreover, let (T, )yev be a family of random variables indicating which vertices of V belong to
T, i.e. for n € Ny and v € V with |v] =n
1 ifveT,,
T, = " (1.1)
0 ifvégT,.
In particular, Ty = 1 almost surely (a.s.). If T, = 1, the cell v € V is called alive and dead
otherwise. For a cell v = v1..v, € V, we get {T, =1} = {v € Ty} = {T}jp—1 = vn, Tyjn—1 = 1}

a.s. and so

n—1
To=Top-11g, 50} = To 11 Lip o) &5 (1.2)
1=0
Furthermore,
P <ZTUU> = (kv)m:n (Tv)|v|=n - (tv)\v|:n =P ((thfu)|v\:n - (kv)|v\=n)
u>1 lv[=n
= II o0 JI O
[v|=n,ty,=1 [v|=n,t,=0

for all k, € Ny and t, € {0,1} with |v| = n, where J;; denotes the ordinary Kronecker delta
symbol.
We further put

To=#Tn= > T, (1.3)

[v|=n
for n € Ny as the number of (living) cells in the n'" generation. It should be clear that (7,,),>0 is
a standard Galton-Watson process (GWP) with reproduction law given by T" and reproduction
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mean v. For information on Galton-Watson processes, we refer to the books of Asmussen and
Hering [10], Athreya and Ney [14] and Jagers [46].

Having defined the cell division process, we now focus on the parasites. Let us denote by
Z, the number of parasites in cell v € V, and we write T, for the set of contaminated cells in

generation n € Ny and 7* for its cardinal number, i.e. for each n € Ny
T, :={veT,:Z,>0} and 7, =#T,. (1.4)

As informally described at the beginning of this section, we postulate that parasites located in
different cells multiply independently of each other, whereas parasites living in the same cell
reproduce independently with the same law when the number of daughter cells is given. To
model this situation, let for each k € N

(X.(l’k), . ,X}ff;’“) . ieNuweV,

7,0

be i.i.d. copies of the ng—valued random vector X (®F) .= (X(l*k), - ,X(k*k)) and we shortly
write X-(°’k) instead of ( i(i’k) X-(k’k)). Furthermore, the families (X<(°’k))z€N veyr £ €N,
are assumed to be independent and independent of (7 ),cy. These random vectors indicate the
reproduction and sharing of the various parasites living in the cell tree. In detail, let the cell
v € V have k € N daughter cells. Then Xi(f;’k), 1 < u < k, describes the number of progeny
from the ¥ parasite in cell v which go in daughter cell u. In particular, the sum over all entries
in Xi(;}’k) gives the total offspring number of this parasite. Since the families (Xi(;,’k))iZLveV,
k € N, are independent and each family consists of i.i.d. random variables, they fulfill all desired
requirements for the multiplication behavior of the parasites. So the number of parasites in the

cells can be defined recursively by putting Zy = 1 (starting with a single parasite) and

Zou= > ir,— k}ZX“k ZX“T”, u€eN, (1.5)

k>u

where X (u ) —

that by deﬁnition {T, =0} € {Z, = 0} P-a.s. and unless mentioned otherwise, we assume the

= 0 a.s. if u > ¢, which will be a convention from now on. In particular, observe

process starts with a unique cell containing a single parasite, i.e.
To=1 and Zyz=1 as.

Now, with keeping all the so far declared random variables in mind, the branching within branch-

ing process is defined as follows:

Definition 1.1. Given all the above defined random variables, we call the process BP =
(BPn)n>0 with BPy, = (T, Zv))|yj=, = [Tv, Zv]ju|=n the Branching within Branching process
(BwBP) and BT = (BT,)n>0 with BT, = [Ty, Zy]jv|<n the Branching within Branching tree.

Figure 1.1 shows a typical realization of the first three generations of a BwBP starting with

one cell hosting one parasite. Only the living cells are displayed, i.e. the cells with T,, = 1, and
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BP,

Z11=3

Figure 1.1: A typical realization of the first three generations of a BwBP.

in the shown realization, the first generation consists of three living cells (71 = 3) hosting three,
four and one parasite, respectively. The second cell reproduces no daughter cells, that is T = 0,
and so is a leave in the cell tree. Consequently, all four parasites living in this cell produce no
offspring. The second generation then contains five cells (72 = 5) of which four are contaminated

and one is parasite free, hence 75" = 4.

The definition of the BwBP model is kept as general as possible and therefore it comprises
the following situation with multinomial repartition of parasites. Let every parasite in each
generation multiply independently with the same distribution. After the parasite reproduction,
the cell divides into a number of descendants with respect to £(7), and each of its containing
parasites chooses independently the i** daughter cell with probability pi(k) € [0,1] when T = k.
Thus,

k
ZX(u,k) 4 x@y

u=1

for all £ € N, and given Zﬁzl Xk — 2 the vector (X(1F) . X*k) has a multinomial
distribution with parameters = and py(k),...,pr(k) € [0,1].

Since we also intend the BwBP to start with several parasites in the root cell, we introduce
for each z € Ny a probability measure P, on the measurable space (€,§) such that (possibly

after modifying the so far introduced random variables)
P.(To=1,Zp=2)=1.

Furthermore, under P, the (T, ),ey are still i.i.d. random variables with distribution (p)r>o0,
and this family is independent of (X(.7k))k21,i21,vev~ As before, all Xi(:)’k) for i,k e N,v eV,

i,
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are independent of each other with

P, (X("k) c ) _p (X("’“) e )

1,0

for each i,k € N and v € V. Hence, under each P, all parasites and cells have the same
reproduction law, and the BwBP, as given in Definition 1.1, is a BwBP starting with a single
cell hosting z parasites. Moreover, the processes (T,)yev and (7p)n>0 keep their Markov chain
resp. branching properties as their transition probability (1.2) resp. offspring distribution is
independent from the parasite behavior.

We denote by E,, z € Ny, the corresponding expectation, and we omit the index in the case
of the standard starting configuration, i.e P = IP; and E = E;, respectively. We further introduce
a probability measure P; on underlying probability space under which the root cell, and thus
every other cell, is dead, i.e. P+(BT = [0,0],ev) = 1 and = 0 otherwise. For later convenience,
we will sometimes write P(; .y instead of P, and P . instead of Py for z € No. Of course, we

will use the same corresponding notation for the expectation, viz. E(; .y = E, and Ey = E(q ).

We further introduce the canonical filtration (F;,),,~q, that is Fo := 0(Tg, Zz) and for n > 1
Fpi=o (TU, Zoy T, XOF ol <=1,k > 1,0 > 1) :

and let F =o <Un20 ]-"n). It is obvious by definition that BP and BT are (Fy,),,», adapted and

JF-measurable and that F,, and X Z-(;’T”) are independent for all n > 0, |v| > n and i > 1.
We define the process of parasites by

Z, = Z Zy, n € Ny,
’UGTn

which will be one of the main investigated processes in this thesis, see Subsection 1.2.4. For each
1 <1 <k, we further set
g = EXED

and put

00 k
yi=EZ1 =) P(T=k)> i
k=0 =1

as the mean number of offspring parasites, which is assumed to be positive and finite, i.e.
0<7vy<oo. (A1)

In particular, this implies the existence of all pyx, | < k, and P(T" = 0) < 1. To avoid trivial
cases, we assume that
P(T'=1)<1 and P(Z1=1)<1, (A2)

for otherwise, if the first assumption fails, the cell tree would just be a cell line and (Z,)p>0 a
standard GWP with reproduction law £(X 1), If, on the other hand, the second assumption

is violated, the number of parasites in each generation is the same and thus 7,7 = 7" a.s. for all
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n € Ng or 7,) = Zj eventually. To rule out the simple case where every daughter cell contains

the same number of parasites as the root cell, we further assume that

pP(X®D £1) >0 for at least one 1 < u <t < oc. (A3)

We shortly mentioned at the beginning of this chapter that the BwBP can be interpreted
as a multi-type branching process (MTBP) having countably many types. In a MTBP each
individual (here cell) is marked with a type (here number of parasites) from a set of types X
(here X = Nj). Multiplying independently, each individual produces offspring of various types
determined by a reproduction law depending on their own type. The case of a finite type-space,
ie. #X < oo, is well studied and results are transfered from the classical theory of GWPes
(see e.g. [14, Chapter V] or [46, Chapter 4] ). If, on the other hand, the state space is infinite
(countable or uncountable) a variety of behaviors can be expected based on the reproduction
mechanism of individuals. For example, letting the type-space transition have the form of a
random walk, leads to the famous branching random walk (see Subsection 1.1.3). Other MTBPes
are studied in the articles [11, 38,48, 64,65], just to mention a few, and we refer to Kimmel and
Axelrod [51, Chapter 7| for a series of examples of MTBPes with applications in biology. We
further mention [27] in which a MTBP in a very general setting is studied and conditions for
martingale mean convergence are derived. This model comprises the BwBP, but the conditions
given in the article are much weaker than those presented in Chapter 4 for our model. For
more articles dealing with models related to the BwBP, we refer to the references listed in the

Introduction.

1.1.2 The space of host-parasite trees

In this short subsection, we formally introduce the set of host-parasite trees and construct a
suitable o-algebra such that BT is measurable. We thereby follow the approaches in [29,55,66].
Put S := {0,1} x Ny and denote the set of host-parasite trees by

S:=SY = {{0,1} x No}",

consisting of elements [s,, Ty]ycyv. Each of these elements represents a host-parasite cell tree,
which can also be identified by a mapping ¢r from V to S with tr(v) = (s, x,) for v € V. Let t,

and z, be the projection on the first resp. second component of vertex v € V, viz.
ty 1S = {0,1}, [, Zolvev — Sy and  z, : S = Ny, [Sy, Zy|pey — T
We further define a filtration (S,)n>0 generated by the projections t, and z,
Sp =0 (ty, 2y : [v] <n),

and let § = o(lU,5¢Sn). Obviously, the random host-parasite tree BP = BT = [Ty, Zy|vev
is S-valued and S-measurable by definition, for each (T,,Z,) is a random vector with values
in S. Furthermore, observe that (S,S) is polish as a denumerable product of discrete spaces

(see |28, Chapter IX §6]), and its open sets form a generator of the o-algebra S.
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Let try, and try, for n € No denote the restriction of a host-parasite tree to the nt" resp. the
first n generations. Formally speaking, for S, := SIYIS" n € Ny, endowed with the canonical

o-algebra S,
trp :S — S|v|:n’ (80, Tylvev [Svaxv]\m:n and tryp S = Sn, [50; Tulvev = [Svaxv]|v|§m

which are of course surjective mappings and try,, is S-Sp,-measurable. Then we can describe the

nt" resp. first n generations of the BwBP as follows:

BP,, = tr,(BT) and BT, = tr,(BT).

Evidently, BT}, is (Sp, S|, )-measurable and for each A € S,, there exists a set B € S}, such that
trj,(A) = B and
P.(BT' € A) =P.(BT, € B) forall z€Nj. (1.6)

Let t,, t; and z, for n € Ny be the measurable functions counting the number of living resp.

contaminated cells and alive parasites in the n” generation. More precisely,

tn : (878) — (N(),P(No)), [3v7$v]v€V = Z tv Svyxv 'UGV Z Sv,

lv]=n

and

t;; : (S’S) — (No,P(No)), [Svavrv]ve\’ = Z Sv(l - 50:)31;)7

[v[=n

as well as

n - (S,S) — (N()aP(NO))a [sval'v]vEV = Z Zy vaxv]UEV) tv([sval"u UEV Z ZySuy-

[v|=n

Hence,

To=ta(BT), Ty = ty(BT) and Zu= 37 ZTo=2(BT) Paqas

|v|=n

for all (¢,2) € S.

1.1.3 Comparison to other branching models

The process of parasites generally disobeys known branching structures. However, in some setups,

it forms a standard GWP or other famous branching processes.

Galton-Watson branching process

(Tn)n>0 is a standard GWP with reproduction law (py)r>0 by definition. If for all £ > 1
XK — = xR 1 .

and Z5 = Ty = 1, then Z,, = 7, P-a.s. for all n > 0, and therefore (Z,),>¢ is a standard GWP

starting with a single individual, reproduction law (pg)x>o and reproduction mean v.
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There is another situation in which the process of parasites forms a GWP, namely when T is
t-adic for a t € N. This means that T' =t a.s., and thus every cell in each generation divides into
t daughter cells. So each parasite in the BwBP produces offspring according to the distribution
of X(*t) and the cell tree structure is irrelevant for parasite multiplication. This is exactly the

situation in the model studied by Bansaye in [15] for ¢ = 2. More precisely, we get

Zopi= Y Z _ZZZXW a.s

vET 41 veT, i=1 u=1

for all n > 0. Since the Zzzl Xl(’q;’t), 1> 1, v €V, are i.i.d., the offspring of the parasites is

chosen independently and with the same distribution and thus

Zny
Es®n+i — E ( 1 I1E <5 S X3 E, >> E (E (SZEL:lX(“’”)Z") = E(p(s)®"),
vET, i=1

where o(s) := Es?!, s € [0,1], is the generating function of Z;. This shows that (Z,),>0
has a Galton-Watson branching process structure with reproduction law £(3°_, X(®1). By
the classical theory of GWPes, it follows that (Z,),>¢ dies out almost surely if and only if
¢'(1) = v < 1 (recall that P(Z; = 1) < 1 by (A2)). As it turns out, the condition v < 1 is
still sufficient but not necessary for the process of parasites to die out almost surely in a general
BwBP setting, see Theorem 1.10. For more background information on GWPes, we refer once
again to the books [10,14,46].

Branching process in random environment

If all parasites are in the same cell in each generation, the process of parasites forms another well-
known branching process, the branching process in random environment (BPRE). This follows
from the property that the number of daughter cells determine the parasite offspring distribution.

Consider the BwBP in which at most one daughter cell has positive probability for being
contaminated. So, let 1 <[, < k for k > 1 be the index such that XOK) =0 a.s. for all [ % I
Without loss of generality (w.l.0.g.) we can assume that [, = 1 for all £ > 1. That is,

X@ER — . = xBk) = as

for all £ > 2, which means that only X (LK) k> 1, contributes to the total number of parasites
in the next generation. Hence, when starting with one contaminated ancestor cell, the number

of contaminated cells in each generation is at most 1, viz.
P(7; <1)=1 foralln>0.

Furthermore, Z,, = Z1+n a.s. for each n > 0, where 1" = 1...1 (n-times) is the left most cell in

the n* generation in V, and thus

Z,
Zpi1 = Z ZZX“T” :ZXZ(IPZE*") for n > 0.

veTy =1 u>1 i=1



14 CHAPTER 1. THE BRANCHING WITHIN BRANCHING MODEL

Observe that the offspring distribution of parasites in the n'" generation depends on Tj«n,
but given the value of Ti+n, the parasites multiply independently with the same distribution.
So, (Zn)n>0 forms a branching process in random environment with environmental sequence
(T'#n )pn>0, which consists of i.i.d. random variables giving the offspring distribution for each
generation.

It is further remarked that in this situation the set of possible reproduction laws is count-
able and the environmental sequence consists of i.i.d. random variables, which is an essential
restriction in the setting of branching processes in random environment. In many works con-
cerning branching processes in random environment, the environmental sequence is assumed
to be stationary and ergodic taking values in the set of all probability measures on Njy. See
e.g. [1-3,12,13,17,31,40,81,83-85| for a detailed description of the BPRE and its basic and more

advanced properties.

Weighted branching process and branching random walk

Consider a standard GW'T in which each edge carries a random weight, and each individual in
the population is assigned the product of all weights along his unique path to the root. Such
a process is called a weighted branching process (WBP), firstly introduced by Résler [73] and
treated in various articles afterwards, see for example [8,9,54,55,63,74,75] and the references
given there. The multiplicative structure appears in the BwBP in the degenerated case where
parasites in a cell beget the same number of descendants. For all 1 < u <t < oo let a,: € Ny
and further
X wt) — ay: P-as.

as well as Xt = 0 a.s. if u > t. So given the number of daughter cells, every parasite in the

mother cell reproduces via a Dirac-measure. This implies

Zv\nfl ( T ) n
_ Un,lyn—1) o o
Zv - Xz',v|n—1 - Zvlnfl ’ av’ﬂvTv|n71 - = HavinvH—l (17)
=1

i=1

for v € Vwith v =wv;...v, and Zyz = 1, and thus

Zy
7T'U
= N YA - S 4
veT, i=1 u>1 veT, u>1
for n > 0. Since >~ au1,, v € V, are i.i.d., (Z,)n>0 forms a WBP in the exceptional case
where Np-valued weights are considered.

Taking the logarithm in (1.7) provides an additive structure along a cell line, i.e. for |v| =n

n
log Z, = Z log Qg Ty
i=1
and the family of point processes (Np)nen, with Ny, =37, _, dlog z, (- N R) forms a branching
random walk (BRW), where the log Z,, (> —o0), v € V, give the position of an individual on the
real line. Roughly speaking, a BRW is a GWP in which individuals are residing on R, multiply in
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an i.i.d. manner and their children are moved on the real line relative to their mother according
to a point process (here N7). Via the just described logarithmic relation, a WBP can be uniquely
associated with a BRW and vice versa. See [7,21-24, 26,52, 54| for properties of the BRW and
its relation to the WBP.

1.1.4 The branching property and the model with multiple root cells

Recall that T forms a GW'T and that the number of parasites in each cell depends only on the
number of parasites in the mother cell (given the number of daughter cells). So, the distribution
of the daughter cells and the parasites they contain of a cell v € V with |v| = n given the past
BT,, depends only on (T,, Z,), i.e.

P ([TanZvu]uzl €A | BT, = [Swyxw]\w\gn) = P([Tvavu}uzl €A | (TmZv) = (Sval‘v))

P, (BP, € A) ifs,=1,
= P(sv,xv)(Bpl S A) =
P (BP, € A) ifs, =0,

for all [su, Zw]jw<n € Sp and A € @,y P(S), where the second equality holds true since the
reproduction law of cells and parasites is independent of v by definition. Applying this Markov
property successively yields the evident result that a BwBP on the subtree rooted in a cell v € V
with T, = 1 behaves as the original BwBP with Z, ancestor parasites. Additionally, the i.i.d.
property of the families (Xi(;),Tv))izl’ v € V, provides that subtrees having different ancestor cells
in the same generation are independent. This forms some kind of branching property for the
BwBP, which is summarized in detail in the next proposition. To formally state this observation,
let us denote by

BT := [va Zvu]uEV (1'8)

the BwBP on the subtree rooted in cell v € V.

Proposition 1.2 (Branching property). For everyn € Ny, given BTy, the host-parasite processes
(BT(”))M:n on the subtrees rooted in the cells of the n'* generation are independent and each

BT s distributed as BT under Prr,,2,)- More precisely,

P(t,z) <<BT(U))|1)|:n c - | BT'n = [Swaxw]|w|§n) = < ® Q(sv,xv))(')
[v|=n

for every n € Ny, (t,2) € S and [Sw, Twljw|<n € Sn, with Q(s, 4,y denoting the measure of BT
under ]P)(smxv)f 1.€. Q(Smwv)(') = P(sv,xv)(BTe )

The branching property particularly says that, conditioned under BT}, the process evolving
from the cells of the n*" generation onwards can be interpreted as a BwBP with multiple ancestor
cells, in which every root cell starts a BwBP independent of the other ones. As a matter of course,
a BwBP starting with a dead cell, i.e. Tg) = 0, does not contribute to the number of living cells

and parasites in the succeeding generations, and thus these BwBPes can be ignored. But since
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in each generation of a BwBP only a finite number of cells are alive, the process rooted in the
cells of generation n behaves as a BwBP starting with a finite, but multiple, number of cells. So

it is reasonable to allow the BwBP to start with several ancestor cells. Let

S:={(0,0)}u |J {{n} x Ng} (1.9)

neN

be the set of all possible root configurations. We write P, .y with (¢,z) € S and 2 = (z1,...,2)
for the probability measure under which the BwBP starts with ¢ cells having 21, ..., z; parasites,
ie.

]P(t,z) (76 =1, Zg(l) = 21,.. .,Zét) = Zt) =1,

with Zg(l), ceey Zét) denoting the number of parasites in the root cells. Let BT(l), cees BT® be
the ¢t € N independent BwBPes starting from these root cells, and let T®, ’]1‘53), n(l), Z,(f), Tgf)

and Zéi) be the random variables describing the obvious. In particular,

T = t,(BrY) and 2 = > 2,(BT'Y).

lv|=n lv|=n

Then the number of living resp. contaminated cells in the n** generation of the BwBP is

t
To=> T and T = h(BIY) P .as.,
i =1

=1

and the process of parasites is the sum of all parasites in the corresponding generation, viz.

Z, =Y 2 Py.-as.
i=1
As before, we write Py for P(g ., 2 € Np, and note that the new defined probability measures
are consistent with the notation of the measures P, .y with (¢,z) € S, viz. in both cases P(; )
denotes that we start with a living single cell hosting z parasites. We further use E; .y, (¢,2) € S,
for the expectation under P(; .y and set P, = P(; .) as well as E, = E(; ). Needless to say, we
omit the index, i.e. P =1P; and E = E, if we start with one alive cell and one parasite, which

describes the standard configuration.

1.2 Important processes and first results

In this section, we introduce some important processes arising from the BwBP, namely the
associated branching process in random environment, the process of contaminated cells and the
process of parasites, which were curtly touched in the Introduction. Furthermore, we introduce a
Markov chain representing the set of contaminated cells and the number of parasites they contain
in each generation. A large part of the presented results in this section has been published in [6]

in the special case, where a cell has at most two daughter cells.
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1.2.1 The associated branching process in random environment

One of the first steps when dealing with the BwBP is to reveal properties of an infinite random
cell line through the cell tree T. This approach was first used by Bansaye in [15]. In his article, a
random cell line was obtained by simply picking a random path in the infinite binary Ulam-Harris
tree representing the cell population. Since in our case the cell tree is of a general Galton-Watson
structure and therefore random, we must proceed in a different manner. Here we will not pick a
path in V uniformly but according to a size-biased distribution. The resulting path can be seen
as a so-called spine in a size-biased tree. The spine cell at generation n then gives us a "typical”
cell in the ordinary cell tree in generation n. The parasites along the thus obtained spine form a
branching process in an i.i.d. random environment and its behavior is highly related to the one
of (7,7 )n>0-

Spinal trees or size-biased trees have turned out to be of great use to prove convergence
results of various branching processes. This is not different in our setup, see Chapter 2, 4 and 5.
The concept of size-biasing goes back to Lyons et al. in [61], who used it to show classical limit
theorems for the GWP. We refer to this article for a detailed construction of a spinal GW'T and
to Chapter 2 for further references.

Shortly speaking, the spine in a GW'T is constructed successively by picking in each generation
the next vertex in the spine uniformly from the offspring of a size-biased reproducing individual.
For the formal definition, let {(Ty,,C,) : n € Np} be a family of i.i.d. random vectors independent
of (Ty)yev and (X x ’k))kzl,z’zl,vev Thereby, each T,, has a size-biased distribution of T, i.e. for

’L’U

eachn € Ngand kK € N

and for 1 <[ <k

which means that C,, is uniformly distributed on {1,...,k} given T,, = k. The spine (V;)n>o is
then recursively defined by Vy = @ and for n > 1 by

Vi i=Vo1Cha.

Then
g=Vy->V->Vo— ... =V, = ...

provides us with a random cell line (not picked uniformly) in V.

Figure 1.2 illustrates a typical realization of a random path through a cell tree. Only living
cells are shown, and the cells in the spine are indicated by the symbol [ and all other cells by
(. In that particular realization, we have Vo = @, V1 = 1, Vo = 12, V3 = 122 and looking at the
number of parasites along the spine Zy, =1, Zy; =2, Zy, = 1 and Zy; = 3.

Concentrating now on the number of parasites along (V},),>0, we get Zy, = Zg and for n > 0

the recursive formula
Zv,,

ZVn-H Z Z ]l{Tn_t Ch=u} Z Zl\L/}i) Z XZ(CV:TTL

t=1 u=1
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Figure 1.2: Typical realization of a spine in the size-biased cell tree.

Thus, given (Tn, C),) all parasites in generation n multiply independently with the same distri-
bution E(X(C"’T")). Since (Tn, Cp)n>o0 are i.i.d. and independent of (X z(vk))kzl,izl,ve% we infer

that the process of parasites along the spine forms a branching process in random environment.

More precisely, for n € Ny we calculate

Zv gz x(©Cntn) |
E(S ntt | [T, Crlwso, (Zv, k<n) HE ek | [Tk, Chlk<ns (Zvi,)k<n

where in the last equation the independence of (Tn, Cy) and a([Tk, Cili<n, (Zv;, )k<n) Was used.
Thus, the process of parasites along the spine behaves like a branching process with an i.i.d.
environmental sequence (T, Ci)nen, determining the reproduction laws (see [13,81] for the

definition of a BRPE). We summarize this observation in the following theorem.

Theorem 1.3. Let (Z])n>0 be a BPRE with Zg ancestors and i.i.d. environmental sequence
A := (M) >0 taking values in {L(X™D) | 1 <u <t < oo} with

P (Ao = £(x00)) = 2

v

for all1 <u <t <oo. Then (Zy,)n>0 and (Z])n>0 equal in law.
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Proof. Obviously Z) = Z5 a.s. by definition. Furthermore,
= (u’t) = }2 g [ =
P (Ao = LX) = 2 = p (7, Co) = (t,w)

for all 1 <wu <t < oo, and thus, the reproduction laws in each generation are chosen according

to the same distribution. Hence, (Zy;, )n>0 and (Z),)n>0 equal in law. O

We call the BPRE (Z]),>0 from the above theorem with environmental sequence A the
associated branching process in random environment and we will refer to it with ABPRE. For
n € Nand s € [0,1], let

Fal(s]A) == E(s%|A) and  fu(s) i= Es% = Efy(s|A)

denote the quenched and annealed generating function of Z],, respectively. Then the theory of
branching processes in random environment (see Subsection 1.1.3 for references) provides us with

the following facts: For each n € N,

fa(s|A) = Ao © -+ OgAn71(8)7 ga(s) == E(SZ”AO =) = Z)\nsn

n>0

for any distribution A = (A;)n>0 on Ng. Moreover, the ga, are i.i.d. with

Pt EzZ;  ~
]EgAO ]EZl Z t Ut T ; (< OO)7 (].].0)
1<u<t

where we recall that v = EZ;. As a consequence,

sz 0 = Tl 0= ()

for each n € N. If the process starts with k > 1 parasites in a single cell, i.e. Zy = k Pg-a.s.,
then
Er(s%n|A) = (fo(s|A)*  Preaus. (1.11)

It is also well-known that (Z},),>0 survives with positive probability (w.p.p.) if and only if
Elog g, (1) >0 and Elog™ (1 — ga,(0)) < oo, (1.12)

see e.g. [13,81] and recall that v < oo is assumed by (Al). Furthermore, by (A3), there exists
1 <wu <t < oo such that p; > 0 and P(X(“’t) # 1) > 0, which ensures that Ag # d; w.p.p. As
usual, we call the ABPRE supercritical, critical or subcritical if Elog gj\o(l) >0,=0o0r <0,
respectively. In the subcritical case there exist three sub-regimes, Eg) (1)logg) (1) <0,=0,>
0, in which the process behaves differently. They are called strongly, intermediate and weakly
subcritical. See [40] for detailed limiting results in the three cases.

The connection between the distribution of Z/ and the expected number of cells in generation

n with a fixed number of parasites is stated in the next result.
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Proposition 1.4. For all n,k, z € Ny,

P.(Z,=k)=v "E. (#{veTn: Z,=k}), (1.13)
i particular
P, (Z,>0) =v "E.T,;. (1.14)
Proof. For all n,k € N, vertices v =v1...v, and tg > v1,...,t,_1 > vy, we find that

v\n 1 (Un ty—1)
E(SZU|Tg:to,...,Tv‘n_lztnfl):]E H E(S i,vln—1 > ’TQZthH-;Tvm—Q:tn*Q

=E (gc(x(vn,tnq))(3)2“"71 ‘ Ty =10, Lypp—2 = tn—2>

A g[:(X(”l’tO)) [¢) gL(X(UQ,tl)) 0O-++0 gﬁ(X(vn,tnfﬂ)(S)

=F (3241 ’ Ay = ﬁ(X(vhto))’ Ny = K(X(vn,tn_l))) ’

and thus by (1.11)

Pz(Zv = Z Z Z =k TU|0 =to,... 7Tv|n—l = tn—l)
to>v1 tn—1>Un
Z Z U\O - t(]a cee >Tv\n—1 = tnfl)Pz(Z'u =k | Tv|0 = th cee >Tv\n—1 = tnfl)

to>v1 tp—1>vn

n—1
= Z Z <H Pn) P, <quz =k| A= £(X(”1’t0)),...,/\n71 — E(X(Un,tn—l)))

to>v1 tp—12vn \1=0

S Y (Z; b Ag = L(XE0), L A = E(X(vn,tn_l))>

for all z € Ny. Finally, we get for each z € Ny

E.(#{veTn: Zy=k})= > PuAZ,=kT,=1)

[v|=n

=Y Y B (Zh =k Ao = LX), Ay = (X))

|v‘:n to>’l}1 tn—1>7}n

=" Z Z ( =k,Ao = E(X(vl,t[)))7 U W L:(X(vn,tn_l)))

Lo, stn—1=1v;<t; 1,
i=1,...,n

—V"P, (Z, = k).
Summation over all £ € N then gives (1.14). O

1.2.2 A Markov chain arising from the tree of infected cells

To know exactly which cells are alive (T, = 1) in V is unnecessary for certain analysis, for

example when dealing only with the number of cells 7, resp. contaminated cells 7.*. Since T is a
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GWT and non-infected cells influence neither the future behavior of parasite multiplication nor
the partition onto the daughter cells, the behavior of the BwBP depends only on the number of
contaminated cells and the parasite number in each of them. Roughly speaking, we look at BP
generation-wise, erase the cell tree structure and ignore all “healthy” cells. In this subsection, we
introduce a process BPG that meets the afore described heuristic.

For a formal definition of this process, we first denote by
S = {(s,(21,.-,25)) €S| 1<z <22 <o <z} (1.15)

the set of configurations of contaminated cells in a generation and put S§ := {(0,0)} U S*. For
each n € Ny denote by x, the measurable mapping which maps a vector of host-parasite trees
(T(l), ... ,T(k)), k € N, to a vector providing the total number of contaminated cells over all trees
in the n'" generation and a vector having non-decreasing entries giving the number of parasites
in them. That is, with ¢(k) := S, 5 (+®) for a vector (r(V, ... 7(®)),

1=1"n

t,z) ift:=t(k) >0,
Xn - ( U Sk"’( U Sk)) = (S5, P(S5)),  (TD)icick = ") " (1.16)

k>1 E>1 (0,0) ift=0,
where z = (21,...,2) is the t-dimensional vector of increasing entires z; = z,, (r(3)), 1< j <t,
for distinct tuples (i1, v1),..., (i, v¢) € {1,...,k} x {|v] = n}, denoting the number of parasites

in the alive cells over all trees in generation n, i.e. t,, (7(3))z, (7(4)) > 0 for each 1 < j < t and
21 < 79 < --- < z. In particular, ¢ gives the number of contaminated cells in the n generation.
We define the process BPG = (BPG,,),>0 generation-wise by

BPG,, := xn(BT), neN.

So BPG,, = (s,(z1,...,%s)) means that the n'* generation of BT has s infected cells containing
21, ..., 25 parasites.

As each cell and its parasites multiply independently of all other cells and their parasites in
the same generation, the exact positions of the infected cells in a generation are unimportant
for the number of contaminated cells in the next generation and the number of parasites they

contain. So, for each n € Ny and [55,"),335)“]@@7@ € x ((s,2)), (s,x) € S§, we obtain

P (BPGn+1 €| BP, = [Sz()i)vxq()i)hw:n,iEN) = P(s.0) (BPG1 € )

by utilizing the branching property (see Proposition 1.2). Consequently, BPG is a Markov chain

with state space S; and transition probabilities

p((S,JZ), (t7 Z)) = P(s,x)(BpGl = (t,Z)) = P(s,z) (BPl € Xl_l((tv Z))) (1'17)
for (s,z), (t,z) € S§. We note this in the following proposition.

Proposition 1.5. The process BPG is a homogeneous Markov chain with state space S; and

transition probabilities defined by (1.17). Moreover, all states in S* are transient.
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Proof. We have already seen in the discussion above the proposition that BPG is a homogeneous
Markov chain with state space S§ and transition probabilities given by (1.17). So, it is left to

prove that all states in S* are transient. First, we point out that for each z € Ny

z t
{Z21=0} = {Tz=0}u {1}a =6, S xuh = o} P.-a.s.

teN i=1 u=1

Soif P(Z; = 0) > 0, then P(T = 0) > 0 or there exists a t > 1 such that P(T = t)P(>_',_, X =

0) > 0, hence,

P(T =0 if P(T =

Pzi—0)> 4 L =0 . (
S P(T=t)P (ZZ:1 X0 = 0) if P(T =

for all z € Ny. Using the branching property, this implies for each (s,z) € S* with z =

(T1,...,25)

P(S@)(Zl = 0) if P(Zl = 0) >0,
P(s,2)(BPGy, # (s, ) for all n > 1)

Y

1-— ]P)(&x) (Zl = Zle l’l) if ]P(Zl = 0) = 0,

[I5_, Pa, (21 = 0) it P(Z) = 0) >0,
> >0,
1-— Hle le (Zl == a:z) if P(Zl == 0) == 0,
where P,(Z; = 2) < 1 for all 2 > 1 by (A2). Thus, (s,x) € S* is a transient state. O

As an immediate consequence of the above proposition, we deduce the extinction-explosion

principle saying that the population of parasites either dies out or tends to infinity.

Corollary 1.6 (Extinction-explosion principle). The parasite population of a BwBP either ex-
tincts or explodes, i.e. for all (t,z) € S

IP’(tZ)(Zn — 0) + ]P(t,z) (Zn — OO) =1.

Proof. Since non-infected root cells have no effect on parasite survival, we can assume without
the loss of generality that (¢, z) € S*. But the transience of all states in S* for the process BPG

implies

K
lim P, (1< 2, <K) < nh_}ngoz Z P . (BPG, = (s,7)) = 0

n—o0
s=1 J?E{l,..,K}S

for all K € N. O

We denote by
Ext:={Z, -0} and Surv:=Ext°={Z, — oo}

the set of extinction and survival of parasites, respectively. Furthermore, we put for (¢,z2) € S

IP’Z}’Z) := P, (-|Surv) and E?t,z) i=E (-] Surv),
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and in consistency of our notation, we write P¥ and EZ, z € N, for the corresponding probability
measures P, and expectations E, conditioned under Surv. To round up these definitions, we put
P* := P} and E* := EJ.

As a final thought in this subsection, we find for all (¢,z) € S* by utilizing the branching

property
t

Pty (Zn = 0) = [[ P (20 = 0),

=1
and thus P .y(Ext) = 1 if and only if P,,(Ext) = 1 for all 1 <4 <. Now, let the BwBP start
with a unique cell and z € N parasites, and let Z,, ; denote the descendants of parasite 7 in the nth
generation. Since {(Xi(;’k))kzl 21> 1,v € V}is an i.i.d. family and the cell tree is independent
of the parasites, Z,;, 1 <i <t, are i.i.d. given the cell tree T. That is, for a tree 7 C V with
one root cell and A = x7_;A4; C Nj

2

P.(Z, € AIT=17)=][][P(Zn;i € AT =7),
i=1
and thus for all z € N
P,(Ext) =1 iff P(Ext)=1. (1.18)

1.2.3 The process of contaminated cells

We proceed to the statement of results for the process of contaminated cells (7, )n>0 and its
asymptotic behavior. Since the extinction-explosion principle holds for the process of parasites
(Zn)n>0 (see Corollary 1.6), a natural question arising is the following: In the case of non-
extinction of the parasite population, are these parasites concentrated in only a finite number
of cells or do they spread over the whole cell tree. In other words, does 7, tend to infinity
for n — oo if Z,, does? This would lead to an extinction-explosion principle for the process of

contaminated cells, i.e. for (¢,z) € S
IPJ(t,z) (7;1* - 0) + P(t,z) (7: — OO) = 1.

It turns out that this is in fact true besides some degenerated cases. Due to the branching
property (Proposition 1.2), it is enough to consider a single root cell. Hence, we just prove the

above relation under the measures P,, z € N.
Theorem 1.7. Let P(Surv) >0 and z € N.

(a) If Po(TF > 2) > 0, then P,(T, — oo | Surv) = 1.

(b) If Po(TF > 2) =0, then P,(7,) =1¥ n>0] Surv) =1.
Proof. Let z € N. We first prove the easier case (b) and note that

Po(T 2 2) 2 piPo(X{g) > 0,X5%) > 0) = pP(X™) > 0)P(X0 > 0)
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forall t > 1 and 1 < u < v < t. Thus, for all t > 1 with p; > 0 there exists at most one
1 < u < tsuch that P(X®" > 0) > 0. Consequently, P,(7, <1V n > 0) = 1. But since
Surv ={77>1V n >0} P;-as., (b) is proved.

The proof of (a) is a bit more complicated and uses the Markov chain BPG introduced in
Subsection 1.2.2 to show that (7."),>0 visits each ¢ > 1 only finitely often. If this holds true, we

can conclude that for all t > 1
P.(1 <7, <t infinitely often) =0

and thus the extinction-explosion principle for (7,7)n>0. But since Ext = {7 — 0} P,-a.s., (a)
follows.
So after these preliminaries, it is left to prove that 7, = ¢ for at most finitely many n € N,

for each t > 1. To verify this, we define
Ap={(t,(21,-..,2)) € 8" | % >2} CN
for ¢ > 1 and note that for n > 0
{T,) =t} ={BPG, € A;} U{BPG, = (t,(1,...,1))} P-as.
N

t-times

Since (¢, (1,...,1)) € S* is transient by Proposition 1.5, we get
P.(7,; =t infinitely often) = P,(BPG, € A; infinitely often),

and it remains to prove that the Markov chain BPG visits the set A; only finitely often with
probability 1. For (t,z) € A; with x = (x1,...,2;), we get by using the branching property

P 2y (BPGy, ¢ Ay for all n > 1) > Py oy (7, >t for all n > 1)

t—1
> Py, (T > 2) P(Surv)? HPl'i (7 > 1) P(Surv)

i=1

> Py (T > 2)P (T > 1D P(Surv) 1 > 0

due to our assumptions in (a). It is remarked that the established lower bound does not depend

on the special choice of (¢, x) anymore. Let 79 = 0 and for n > 0
Tnt1 := inf {k > 7,, | BPGy, € A}

be the successive entry times of BPG into the set A;. Then the inequality just achieved above
and the strong Markov property of BPG imply the existence of a constant ¢ < 1 such that for
all (t,z) € Ay andn >0

P, (Th41 — Tn < 00| BPG,, = (t,2), T < 00) = Py (1 <o0) < ¢ < L.
Using this inequality and iteration, we conclude for n > 1

P.(1n, < 00) = Z P.(BPG., , = (t,z),Th — Tn—1 < 00, Tp—1 < 00)
(t,x)e A
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= Y Pu(7a— a1 <00|BPG,,_, = (t,x), 71 < 00)P.(BPG,,_, = (t,x),7n 1 < 20)
(t,x)EAt

IN

cP,(1h—1 < 00)

IN

Cn_l]P)Z(Tl < OO)

Cnfl

IN

and finally

P, (BPG,, € A, infinitely often) = P, (7, < oo foralln>1) = P, m {mn < o0}

n>1

= lim P,(r, < o0) < lim "' = 0.
n—oo n—oo

O

The next result provides us with a geometric rate at which the number of contaminated cells

tends to infinity.

Theorem 1.8. (v~ "7, )n>0 is a non-negative supermartingale with respect to (Fp),~q under
each P,, z € Ny, and therefore almost surely convergent to an integrable random variable L as

n — co. Furthermore, for z € N,
(a) L =0 P,-a.s. if and only if one of the following conditions hold true:

(i) v<1
(i) ETlogT = oo
(iii) Eloggj\o(l) <0 orElog™ (1 — ga,(0)) = 0.

In particular, P,(L =0) =1 for z € N if and only if P(L = 0) = 1.
(b) P.(L=0) <1 implies {L =0} = Ext P,-a.s.

Proof. Let z € N. That (v~"7,f),>0 forms a supermartingale follows by an easy calculation. For

n > 0, we get

Ty
E. (Top1 | Fo) = D E. <Z 17,50} | J'"n>

veT;, u=1

<Y E. (T, | Fa)
veTy,

= jg: E:(JL)
veTy,

=vT, P,as.,

where in the penultimate equation we used the independence of T}, and (Fj,)x<y, for every v € T),.

This confirms the supermartingale property as well as the integrability. The adaptivity is obvious.
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Thus (v~"7,7)n>0 forms a non-negative supermartingale and therefore almost sure convergence
to an integrable random variable L is ensured.

If v > 1 and ET logT < oo, the supermartingale (v~"7),>0 is even uniformly integrable.
This follows, since the obvious majorant (v~"7,)n>0 is a normalized supercritical GWP having
the (Zlog Z)-condition of the Kesten-Stigum theorem fulfilled (see [14, Section 1.10]). Conse-
quently,

. Tn .
k= i B (1) = fim (2, >0 )

where the last equality follows from (1.14) in Proposition 1.4. Now (1.12) implies that in this
case L = 0 P,-a.s. if and only if condition (7i7) holds true. If, on the other hand, ET logT = oo,

Fatou’s lemma and the theorem of Kesten and Stigum imply

E.L <liminfE, (2) <liminfE <7ELL> =0,

n—00 v n—oo 1

and if v < 1, then 77 < 7, = 0 eventually. In both cases we obtain L = 0 P,-a.s. Since the
conditions (i) — (4i7) do not depend on z € N, it follows P, (L = 0) = 1 if and only if P(L = 0) = 1,
which completes the proof of (a).

(b) First, we note the obvious property that for each x,y € Ny with x <y and k € Ny

P. (T, > k) < Py(T; > k) foreachneNy. (1.20)
Defining 7, = inf{m € N: T* > n}, we find that for z € Nand all n € N

P.(L=0) < P,(L=0|r, < o0)+P,(m, = )

1
_p | L —(m—7a)px (gp(v)y M7 -
e > v tr, (BT™) =20 | 7, < 00 | +P.(7, = 00)
veTy,

T
< P, ﬂ{’Tn“;’k/ym — 0}, < 00 | +Py(1, = 0)

k=1
< P (ﬂ{Tr;:,k/Vm - 0}> + P (0 = 0)

k=1
< P(L=0)"+P,(r, = 0),

where ¢* (BT™)) = > juj=n Tvu1{z,,>0} is the number of contaminated cells in the m" gener-

ation of the subtree rooted in cell v € T},

and the 7 ,, k > 1, are independent copies of 7,

starting with one ancestor cell hosting one parasite. Since P(L = 0) < 1, Theorem 1.7 implies

P.(L=0) < lim P,(7, =o0) =P, <sup’7;;" < oo> = P, (Ext),

n—o0 nZl

which in combination with Ext C {L = 0} P,-a.s. proves the assertion. O
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At last, we look at the situation of almost sure extinction of parasites when starting with
multiple ancestor cells. We show the auxiliary result that in this case only one subtree of an

ancestor cell contributes to the total number of contaminated cells in a generation.

Lemma 1.9. Let P(Ext) = 1. Then for all (s,z) € S*

lim Py.) (3 1<i<j<s st min{ti(BrY), (BT} >0

> (BT > 0) =0,

k=1
where BT(l), ..., BT denote the s independent BwBP starting from the root cells.

Proof. Let (s,z) € S* with z = (z1,..., zs). First, we note that for all n > 0

Pis.2) (ZtZ(BT("”)) > 0) > P., (7,7 >0).
k=1
Thanks to the branching property of BT and (1.20), we conclude for n > 0

P, .) (3 1<i<j<sst min{t:(BTY), ¢ (BT} > 0)

< Y P (6(BTY) > 0,4;(BTY) > 0)

S S2]P)Zs (7;1* > 0)2 ’

where it is recalled that the elements in z are increasing. This now yields

it;;(BTW) > 0)

k=1

n

Ps,2) (3 1<i<j<sst min{t:(BTD), t*(BTY)} >0

P, .) (3 1 <i<j<sst min{t:(BTY), ¢ (BTY)) > 0)

Psz) (ZZ:1 tn(BT™) > 0)

< $°P. (T, > 0)

— 0 as n — 00.

1.2.4 The process of parasites

We continue by turning to the process of parasites (Z,),>0, and this subsection is devoted to the
derivation of first results. We will begin proving a full characterization of almost sure extinction
of parasites, which is the main result in this subsection. Thereafter we concentrate on the
normalized process (7~ "2, )n>0, which forms a non-negative martingale, and give conditions for

L?-boundedness. Finer results, including an equivalent condition for the mean convergence, are
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later presented in Chapter 4. Referring to the branching property it is enough to consider the

process starting with one root cell, i.e. under the measures (IP,).>o.

Recalling that (Z,,),>0 satisfies the extinction-explosion principle (see Corollary 1.6), a nat-
ural problem in hand is under which conditions almost sure extinction occurs. Compared to the
standard GWP, which dies out almost surely if and only if the reproduction mean is less or equal
to 1 (see [14, Section 1.5]), (Z,)n>0 has a slightly different behavior. Although EZ,, =~" is the
n" power of the reproduction mean (see Proposition 1.12), as in the standard Galton-Watson
case, we find that v > 1 is not sufficient for parasites to survive. To see that, consider the case
where sharing of parasites into daughter cells is highly unequal. In this situation, there are only
a few cells containing most of the parasites. If one of this “highly” infected cells dies, a large
number of parasites disappears and so the probability of extinction is high in every generation.
This becomes especially evident in the setting when only one daughter cell can be contaminated,
i.e. Po(7;* > 2) = 0. Hence, a condition warranting some kind of equal sharing must be in force
too for parasites to survive w.p.p.

The next theorem gives us a full characterization of almost sure extinction. By (1.18) it is

enough to concentrate on the process starting with one root cell hosting one parasite.
Theorem 1.10.
(a) If Po(TF > 2) =0, then P(Ext) =1 if and only if

E(logE (21|To)) <0 or Elog P(2, >0 | Tp) = oc.

(b) If Po(Ty* > 2) > 0, then the following statements are equivalent:

(i) P(Ext) =1
(i) ET <1 for all n € Ny
(iii) sup,en, BT, < 00
(iv) v <1, or
v>1, Eloggy,(1) <0 and inf Egj\o(l)g < %
Remark 1.11. Let us point out the following useful facts about subcritical branching processes
in random environment, that is Elog gj\o(l) < 0, before proceeding to the proof of the theorem.

We take the subcriticality in this remark as granted. We first note that, if Egy (1)loggj (1) <0,
the convexity of 6 — Egj\o(l)e implies that

Under the assumptions
P(Z1<C)=1 and P(0<gy,(1)<e)=0 (AsGe)
for suitable constants C' > 0 and € > 0, Geiger et al. [40, Theorems 1.1-1.3| showed that

! ~ —K : / 0 "
P(Z, >0) ~cn <0é191£1EgA0(1) > as n — 00 (1.21)
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for some ¢ € (0, 00), where

0 ifEg) (1)logg), (1) <0 (strongly subcritical case),
k=4 1/2 if Egy (1)logg) (1) =0 (intermediately subcritical case),
3/2 if Egy (1)logg), (1) >0 (weakly subcritical case).

The condition (AsGe) can be strongly weakened for the asymptotic relation of the survival
probability in (1.21) to hold true, see for example [40,86]. But (AsGe) is enough for our purposes.
A combination of (1.14) and (1.21) provides us with the asymptotic relation

n
“oon T Mo (1)? 1.22
ET) ~cn "v <0%%21E9A0( ) as n — 0o, (1.22)

in particular (with (AsGe) still in force)

inf Eg) (1)? <— if supET,; < oo (1.23)

n>1

R

Proof. (a) If Po(7, > 2) = 0, we have seen in the proof of Theorem 1.7 that for all ¢ > 1 with
p > 0 there exists at most one 1 < u < t such that P(X®% > 0) > 0. This implies that (Z,),>0
is a branching process in an i.i.d. random environment (see Subsection 1.1.3) and thus dies out
almost surely if and only if E(log E(Z1|Tp)) < 0 or Elog™ P(Z1 > 0 | Tp) = oo (see e.g. [81]).

Let us now focus on (b) and assume Py(7;* > 2) > 0.
“(i) = (4i)” (by contraposition) Fix m € N such that E (7)) > 1 and consider a supercritical
GWP (S,,)n>0 with Sp = 1 and offspring distribution

]P)(Sl :k) :]P)(Tnj;:k), keNg.

Obviously,
P(S, > k) <P(7,., > k)

for all k,n € Ny, hence
lim P(7,;, > 0) > lim P(S, >0) >0,

n—oo n—oo

i.e. parasites survive w.p.p.
“(ii) = (417)” Here is nothing to prove.

“(iii) = (i)” Recall that liminf, ,» 7, = oo a.s. on Surv by Theorem 1.7. Thus, if

sup,,>o E7,; < oo, Fatou’s lemma implies

0o > liminf E7 > E <lim inf7;;") ,

n—oo n—o0
giving P(Surv) = 0.

“(iv) = (i), (41)” If v < 1, then ET < ET,, = v™ <1 for all n € N. So let us consider the
situation when .
/ . / 0 < =

v>1, Eloggy,(1) <0 and ogé;Eng(D <
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is valid. By (1.14),
ET* = v"P(Z > 0)

for all n € N. We have to distinguish three cases:

Case A. Egy (1)loggy (1) < 0. By what has been pointed out in the above remark, we
then infer

i / . / 0
—_ = = <
V Egy, (1) Ogel;Eng(l) <

R

and thus v < 1, which in turn entails
ET; <EZ,=7"<1

for all n € N as required.

Case B. Egy (1)loggy, (1) > 0 and (AsGe). Then, by (1.21),
P(Z! > 0) ~ en=3/? ( inf ng\l(l)9> as m — 0o

holds true for a suitable constant ¢ € (0,00) and therefore, using Fatou’s lemma,

0= lim v"P(Z, > 0) = liminf E7; > R <lim inf7;;) .

n— 00 n— 00 n—00
Consequently, P(Surv) = 0 since inf,>¢ 7,7 > 1 a.s. on Surv.
Case C. Eg) (1)logg), (1) > 0. Using contraposition, suppose that sup,cyE7, > 1. Fix

any vector o = (a(“’t))1§u§t<oo of distributions on Ny satisfying

alut) < p (X(“’t) = x) forx >1

xT

and u,t as stated, hence

oz(()u,t) > P (X(“’t) = O> and Za(“’t) < P (X(“’t) > n)

for each n > 0. Possibly after enlarging the underlying probability space, we can then construct
a BwBP BP(a) = [Ty, Za]vev coupled with and of the same kind as BP such that

P(X(u’t)=95) = o) and XD < x4

a,t,v ol — @,

foreachl <u<t<oo,veV,i>1andx > 1. Then Z,, < Z, a.s. for all v € V and since the

choice of v has no affect on the cell splitting process, we have v, = v > 1 and thus for 6 € [0, 1]

Pt 0
Egln, (1)’ = E(B(Zol00)") = 3 2 (mx()
1<u<t<oco
Dt
< DL ;”Z,t < Egj, (1)’ (1.24)

1<u<t<oco
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where v, 2/ X&u’t) and go,a, have the obvious meaning. It is recalled that j,; = EX (ust)

a,n’

With a similar calculation as in (1.24), we establish
Elog g/, ,(1) < Elog g, (1) <0. (1.25)
For N € N let a(N) = (" (N))1<u<t<oo be the vector specified by

P(X®) =2) ifl<a<N,
0 ifz >N,

if p1+ > 1/N, and a(()u’t) = 1if gy < 1/N. Then BP(a(N)) satisfies the condition (AsGe) and
we can fix N € N such that sup,,cy EH(N) . > 1, because ’7:;(N) o, T T, as N — oo. Then, by
what has already been proved under CASE B in combination with (1.24), (1.25) and vz > 1,

we infer

1
: / 0~ / 0 - )
Og(;fSlEng(l) = it Egana ()" > (1.26)

and thus violation of (iv).

“(i1) = (iv)” Suppose that ET* < 1 for all n € Ny and further v > 1 which, by (1.14),
entails lim;, o P(Z;, > 0) = 0 and thus Elogg) (1) < 0 or Elog™ (1 — ga,(0)) = co. We must
show that Elog gy (1) <0 and info<g<; Eggo(l)e < v~!. But given Elog g) (1) <0, the second
condition follows from (1.23) if (AsGe) is valid. With Elog gy (1) < 0 still be in force, suppose
the contrary, i.e. info<p<y Egj\o(l)e > v~1. Then we can find a N > 1 and construct a suitable
“a(N)-coupling” as described under CASE C above, such that

1
. / 2] . / 0

> —.
0%%2115:9/\0(1) - oé%fglEgaW)’Ao(l) ” v

Since (AsGe) is fulfilled by BP(a(N)), we get

supET," > supIE’T;(N) o> 1
neN neN ’

by referring to (1.25) and by what has already be established for a BwBP with a subcritical
ABPRE, ie. Eloggy (1) < 0. Thus we get the statement under the circumstance that the
ABPRE is subcritical and Assumption (AsGe) is invalid.

Hence, it remains to rule out that Elog 9;\0(1) > 0. Assuming the latter, we find with the
help of Jensen’s inequality that

: / 0 > / >
odnf logEgy,(1)" > inf 0Eloggy,(1) >0

or, equivalently,

inf Eg), (1)!>1> -

(which implies info<p<1 Eg}y (1)? = 1). Use once more a suitable “a-coupling” (a is not necessary

to be of the a(V) structure) and fix « in such a way that

1
1= inf Eg),(1)?> inf Egl A, (1)7> =
oot Ega,(1)7 > inf Egon,(1)"> 7,
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which implies subcriticality of the ABPRE (Z, ,,)n>0 by taking the logarithm and using Jensen’s

inequality. As above, we thus arrive at the contradiction

supET7," >supET;, > 1
neN neN ’

by using the already established results for a BwBP with a subcritical ABPRE. This completes
the proof of (b). O

After having proved characteristics for almost certain extinction, we turn to the mean nor-
malized process (77" Z,)n>0. As mentioned at the beginning of this subsection, this process is a

martingale. We will state this in the next proposition.

Proposition 1.12. The process W,, :=~""2Z,, n > 0, is a non-negative martingale with respect
to (Fn),>¢ under each P, z € No, and therefore converges almost surely to an integrable random

variable W. In particular E,Z, = 24" for all n > 0.

Proof. The adaptivity is clear by the definition of (}—n)nzo- For n, z € Ny we calculate

Zy Ty Zo T,
E.(Zn41 | Fn) = Z ZEZ <Z Xz'(f;’Tv) ‘ ]_-n> _ Z ZEz <Z Xiz;,ﬂ))

veT, 1=1 u=1 veT, i=1 u=1
Zy
= g g E(Z)) = v2, P.-a.s.,
veT, 1=1

where in the second equation the independence of Zg;l XZ-(;’T”) and (Fk)kg<n and in the third
equation the fact that 2521 Xi(qj)’T”) is independent of z and distributed as Z; (under P) for all
v € V was used. This states the martingale property as well as the integrability since E,Z,, = zy"

by iteration. The convergence then follows from the martingale convergence theorem. O

After having confirmed the martingale property of (W,,),>0, we wonder under which condi-
tions the almost sure limit W of this martingale is positive w.p.p. and when (W), )n>0 is uniformly
integrable. Since (W,,),>0 is a martingale by Proposition 1.12 this is the case, when the process
is L?-bounded, i.e. Sup,,> EW?2 < oo, by standard martingale theory. In this context it is
worthwhile to calculate the variance of Z,,, which may be done in a straightforward but tedious
computation. We therefore just state the variance in the next lemma and give the proof and the

exact constants in the variance formula in Appendix A.

Lemma 1.13. Let 02 :=VarZ, < co. Then forn > 1

n—1 72(71_1) n—1 . k—1 ~
Varz, = o2y ! Z Y +e 7 (3772) <
k=0 k=0

o
N———
<.

<.
Il
=)

for a constant 0 < ¢ < oo and v := Z/IEg;XO(l)2 =2 > [ ;.
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It is immediately deduced from the lemma that the martingale (W),),>0 is L?-bounded if and
only if

02 <00, v>1 and 7 <~% (1.27)

Hence, parasites survive w.p.p. and EW = 1 by standard martingale theory if these three

conditions in (1.27) are fulfilled. This particularly implies P(W > 0) > 0 which is equivalent to
P, (W > 0) > 0 for each z € N, i.e. for z € N

P.(W=0)=1 if P(W=0)=1, (1.28)
by a similar argumentation as the one given to prove (1.18).

Theorem 1.14. Assuming P(Surv) > 0 and thus particularly v > 1, the following assertions
hold true:

(a) (Wy)n>o is L2-bounded if and only if 0 < oo and ¥ < 2. In this case (Wp)n>0 is
uniformly integrable and P(W > 0) > 0 as well as EW = 1.

(b) IfP,(W =0) <1 for z € N, then Ext = {W =0} P,-a.s.

Proof. (a) As pointed out above this theorem, (W,,),>0 is a L:-bounded martingale if and only
if 02 < 0o and 4 < ~? and thus uniformly integrable. It therefore converges in L' to its limit W
satisfying EW =1 as well as P(W > 0) > 0.

(b) follows in the same manner as Theorem 1.8(b). Let 7, = inf{m € N | 7* > n}. Then we
get the following inequality

P.(W=0) <P,(W=0]|m,<o0)+P,(r, =00)

*

P | (J{Zma/7™ = 0} | 1 < 00 | +Pu(m = 0)

IN

where Z,, ;. are i.i.d. and distributed as Z,, when starting with one parasite in a single cell.
Because of P(W = 0) < 1 (by the considerations above the theorem) and Theorem 1.7 it follows

P, (W =0) < lim P,(7, = 00) = P,(7, is bounded) = P, (Ext).

n—00

Since Ext C {W = 0} P,-a.s. the theorem is proved. O

It is remarked that no further conditions despite survival of parasites w.p.p. and P(W =
0) < 1 are assumed in part (b) of the above theorem. In particular, (W,),>0 does not need to
be L?-bounded or uniformly integrable for now. However, we will see later in Section 4.1 that

P(W = 0) < 1 can only be true if and only if (W),)n>0 is uniformly integrable. Furthermore,
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as in many other branching processes, L?-boundedness is a too strict condition for uniform
integrability. In the standard Galton-Watson case this leads to the famous theorem from Kesten
and Stigum [14, Chapter 1.10, Theorem 1] and in Theorem 4.6 we will state a similar result for the
BwBP. But before proving the mentioned theorem we need to introduce a different kind of size-
biased process, which is done in the next chapter, and some asymptotic properties of branching

processes in random environment with immigration, which will be introduced in Chapter 3.



Chapter 2

The size-biased process

As mentioned at the beginning of Subsection 1.2.1, the method of size-biasing is a very powerful
tool to prove limit results of various branching processes. This technique uses a change of measure
on the set of (marked) trees to construct size-biased trees, in which a randomly picked line of
descendants occurs, the spine. Transferring properties of the original to the size-biased process
then makes it possible to show results with purely probabilistic arguments. The concept goes
back to Lyons et al. [61], who used it to prove classical limit theorems for the simple GWP. It is
worth mentioning that Waymire and Williams [87] developed a similar construction in a different
scenery simultaneously with, and independently of Lyons et al.

The publication of this method led to a couple of articles, see e.g. [11,27,55, 56, 60, 67, 68],
in which Kesten-Stigum-type theorems for branching processes in various settings were deduced
by using adjusted versions of the new size-biasing technique. Furthermore, subcritical branching
processes were studied in [2, 58] with the help of this method. Let us further mention that a
slightly different construction was used by Geiger [39] to prove classical limit results for critical
and subcritical GWPes.

Unlike the size-biased construction used in Subsection 1.2.1 to derive the ABPRE, which was
just concentrated on the cell process, we here introduce a size-biased process BP of the whole
BwBP by picking the spine along the parasites and not the cells. This approach gives us a
connection between BP and a branching process in random environment with immigration, and
with the help of these two processes, we will analyze the BwBP in the later Chapters 4 and 5.

For similar size-biased constructions see |27, 54, 55].

2.1 Construction of the size-biased process

We assume throughout this chapter that the BwBP starts with at least one parasite. Let us first
consider the case when starting with a single ancestor cell. For a formal description of the
size-biased process B\P, let us consider the random vector (X (o1, T , C‘), where T and C are Ny-

valued and X (1) ;= (X(l’T), . ,X(T’T)) is a vector of the random length T. The distribution

of these random variables is the same under each P,, z € N, and supposed to fulfill the following:

35
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Forallt>1 .
P(T:t> - P(T_t)Zui;W (2.1)
and for z = (v1,...,7¢) € N
. t
P(X0D =0 | T=t) = et p(x(0 = o). (2.2)
Zu:luuﬂf

Furthermore, for all t € N, 2 = (z1,...,2¢) € N and 1 < k < Ztu:l z(t)

R N . 1
P(C:k | X (D) :m,T:t> =, (2.3)
Zu:l :L‘(u7t)
hence, €' is uniformly distributed on {1,..., ZZ:I Xy} given XD —gand T =t In particular,

P (X(%TW — T =t,C = k:) - %]P’ (X(”t) - x) .

The random vector X(*T) can be seen as a partition of the line of natural numbers into several
finite random sections

X R 2 X T—1 T R
{LHWX“T@,{1+X“TLHWE:XWW},“., 1Y XD 3 xwn L
u=1 u=1

= u=1

and we therefore put
T
U := Z ]I{C'SZ?:1X(i’T)}
u=1

as the random variable indicating in which of these random sections C is located, i.e. U =u
given that T =, X! = (z1,...,2¢) and 3V 2, < C < 3% 7.

Let

(X("T"),Tn, C’n> ,  n € Ny,

n

be i.i.d. copies of (X("T),T, C’) independent of (X7;(;;k))k21,i21,vev and (T} )yev. Let further
C_1 be independent of all other random variables and uniformly distributed on the number of

ancestor parasites, i.e. for z € N
1
P.(Co1=y) = - for each y € {1,...,2}.
z

These random variables give us a random path through the parasites in the following way: As
described above C_; picks a parasite uniformly from all ancestor parasites which we call the
spinal root parasite. The root cell then multiplies according to Tp with distribution (2.1). Given
Ty = t, the spine parasite produces an offspring given by Xé"t) from which a parasite is chosen
uniformly by Cy to be the spine parasite in the first generation. All other parasites in the root
cell, however, reproduce according to the ordinary law £(X ("t)). Now, the cell containing the

marked parasite chosen by C’o, multiplies according to T, and the spinal parasite produces an
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N

/%_.

o
"N

N\
—
o

Figure 2.1: A typical realization of a size-biased BwBP
offspring given by Xf"Tl) from which the next spinal parasite is picked by C‘l, and all other
parasites in this cell multiply with distribution £(X ("Tl)), given 7. This routine is repeated in
the next generation and so on. This procedure gives us a random cell line (Vn)nzo through the

cell tree indicating the cells which host the spine parasite. That is, Vo := @ and
‘A/:,H_l = Vnﬁn

for n > 0, where U, denotes the daughter cell containing the next generation spinal parasite.
Since the (X,S"T"),Tn, C’n), n € Ng, are i.i.d., so are the ﬁn, n € Ny, and distributed as U.

All parasites and cells not in the spine keep their known behavior. Thus, following the
definitions in (1.1) and (1.5), we set Ty = 1 as well as Zy = Zg. Furthermore, we put for v € V

with || =n and u € N
-i-’uu = ]l{us’f‘”} lf v= VTM
]l{ugTv} if v 7& Vn,

and

Zzzzvl_l Xz'(,llt;’Tn) + X?SMTH) ifv= Vi,

2 x T if v £ V.

=1 v

—~

Then the size-biased branching within branching process BP = (BPp,)n>0 is given by BP, =
['T'U,Z,]M:n for n € Ny. Let further BT = (B\Tn)nzo with BT, = ﬁ_u,thwgn denote the
size-biased branching within branching tree and 'fF, 'me T, as well as Z, and W,, the obvious, that

is the analogous variables in BT to the ones in BT.
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Figure 2.1 above illustrates a realization of a size-biased branching within branching process.
Spinal parasites are symboled by B and cells hosting these parasites by [J. As in all figures,
“non-spinal parasites” and usual cells are denoted by e and (), respectively. The spine of the
parasites is indicated by the bended edges. So in this particular realization we have Vo = @ ,
V1 = 1, V2 = 12, VE; =122 and ZVO = 1, ZV1 = 2, ZVZ = 1, ZV?, =3.

Taking a close look, the definition of the size-biased BwBP yields for a vertex v € V of the

nt" generation

A~ A

) T, ifv=1V,,
T, = )
T, ifv#V,,

where T, denotes the number of daughter cells of cell v. Moreover, we obtain that by the definition
of BP and particularly the i.i.d. properties of the spinal random vectors ()A(T(L"T"),Tn, C’n), n e
Ny, the size-biased BwBP also features a branching property. Furthermore, since “non-spinal
cells” multiply as in the original BwBP, subtrees spawning from such cells behave like BT.
Recapitulating, let E\T(U) = ['T'W,Zw]uev be the subtree of cell v € V, then for all n € N,

[Sw, Tw]jwj<n € Sp and Vi, = 0 we get

P, (<B\T(v)>| | c - | B\T = [Swaqu]|w|§m‘7 = ’0) = < ® Q(sq,,m))) ()
v|=n [v|=n

with Q(Smxv) = Q(s,,z,) denoting the measure of BT under P, ) if v # 0, and Q(Lwﬁ) denoting
the measure of BT under Pyy, ie. Qesyzn) () = Prsy 0, (BT € -) and Q(L%)(-) =P, (1/3\1’ €)

(see Proposition 1.2 for comparison).

This size-biased BwBP BT can be easily extended to a size-biased process starting with
multiple root cells. For that purpose, recall that S defined in (1.9) gives the configurations of the
ancestor generation and P(; .y, (¢, z) € S, the measures under which BT starts with configuration
(t,z). The spine through BT is then constructed by picking a root parasite at random, which
particularly gives the ancestor spine cell, and the process starting from this cell behaves like BT
independent of processes starting from the other cells. However, the other BwBPes evolve in the
same manner as BT. More precisely, let C_; be a random variable choosing a parasite uniformly

from the ancestor parasites, i.e.

1
t
Zu:l Zu

for (t,2) = (t,(21,...,2)) € S with 2 > 0 and y € {1,...,3°%_, z,}. Then for (t,2) =

t,(21,...,2)) € S the size-biased BwBP BT given C_1 =y with Y% 'z < y < 3% 2 has
=1 =1
the distribution

Pyy(Cor=y) =

t
Pt,2) (§T€ |G = y) = <®Q<1,zi>>('>’
=1

where Q1, () = P, (BT € ) and Q1,5,)() = Q) (1) = B2 (BT € ) for v # .
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2.2 Auxiliary results

In this section, we give helpful results for the size-biased BwBP and present the relation be-
tween BT and the original process BT. Our investigations will end by a dichotomy between the
martingale limit W and its analog W in BP.

The offspring distribution of parasites in a spinal cell Vi, n > 0, is quite different from those
in regular cells, for in this case not only the spinal parasite reproduces progeny with a different
reproduction law, but also all other parasites in that cell. This is due to the fact that daughter
cells are spawned according to the law given by T, which in particular fulfills T>1 a.s., although
P(T = 0) > 0 might be possible. The next lemma provides us with some useful probabilities and

especially states the reproduction distribution of a spinal cell and the parasites it contains.
Lemma 2.1. Let n € Nj.
(a) For allv €V such that |v| =n and u € N

. 2121 Pt t

P(Vnﬂzvu\ffn:v) :P<V1:u> :P(U:u> S

(b) Forallt €N, u <t and v = (x1,...,1;) € N}

v

In particular

Y
as well as
P ( AT(L.,t) = T ‘ TTL = t’ Un — 'LL) — :L‘iu]P)(X(.,t) — x)
ot
(c) Forallt e N, v <t, (zy)1<u<t € N6 and z € N
7 I 3 DPtzy
P ((Z“)lgugt = (zu)1<ust, To =1, Uy = U) T P, ((Zu)1<u<t = (2u)1<u<t) -

In particular,

t
/ T 1 Z
P <(ZU)1SUSt = (2u)1<u<t, To = t) = mz;y—l“[p

z ((ZU)1SUSt = (ZU)léuSt) .
Proof. (a) Since the Un, n > 0, are i.i.d. and distributed as V;, we get from the branching
property

]P’(Vn+1:vu ] Vn:v> = ]P’(Un:u) = ]P’(Vlzu)
and further
i T

P(i=u) =% S S P(H —en X0 = oo = uCo— k)

S>U T1,...,Ts=1 kzzy_—ll i1
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7. 1m7f

-y Z S Dp (X<LS> — gy, X9 = a:)

52U Ty, Ts=1 f— 2?711%4_1 v

_ Zps i 2, P (X(LS) =x,..., X5 :x5>

s>u T1,...,Ls=1
Ly e
s>u
(b) follows with a similar calculation as in (a). For t € N, u < t and x = (21,...,7;) € Nj,
obtain that
. . . i1 T R ) R
PR —nfu=tlu=u) = 3 P(X0=nfi=tCu=k)
k=310 witl
_ ptqu (X(o,t) _ ZU) )
v

The second equation then follows by summation over all  and the third by dividing the two just
discovered relations.
(¢) Let t € N, v < t, (2u)1<u<t € N and z € N. Then due to the independence of X(*70)

k
and (X ,(U Nis1i10ev

P, ((Zu)1gugt = (Zu)1§u§t7T0 =t,Uy= U)

= (Z Xlw + X5 ”) = (2u)1<ust; To = t,Up = v

1<u<t

= Z P(XD $1,...,xt),T0:t,ﬁ0:U)P (ZXZUt)> :(Zu_xu)lgugt

Ty <2y 1<u<t
=z > @b (X(.’t) = (.. ) (ZX W) = (2u = Tu)1<ust
Ty <2y 1<u<t

mu<zu

— pt Z x’l} (ZX Ut ) = (Zu)lgugt’ (X:E:u‘ét)>1<u<t — (:L'u)lgugt
1<u<t -

= Pg [ xtP
fy )

(Z Xffé’”) = (zu)1cust | Pz (Zu)rcust = (2u)1<ust) -
1<u<t

i=1

Because a random walk (Sy,),>0 with Sy = 0 and i.i.d. increments (X, ),>1 satisfies E(X1]Sy,) =

Sn/n a.s., we conclude for our above equation

. . . 2z
P, ((Zu)1gugt = (2u)1<u<t, To = t,Up = U) = p;; P, ((Zu)1<u<t = (Zu)1<u<t) -

Summation over |v| = 1 completes the proof of (c). O
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Before proceeding to the lemma comparing the distributions of the size-biased and original
BwBP, recall from Subsection 1.1.2 that (S, S) denotes the space of host parasite trees and S,, C S
is the o-algebra generated by the projections on the first n levels of the trees. Furthermore,
(Sn,8|n) for n € Ny denotes the space of the finite host-parasite trees up to generation n. In
particular, BT and BT are § and Sp,-measurable, respectlvely Furthermore, the mapping

zp, © S — Ny describes the number of parasites in the n'® generation of a host-parasite tree,
thence 2, = zn(ET) for each n € Np.

For each x € N, we define the measures
0.() =P, (ET c ) and  Q.(-) =P, (BT € -) (2.4)

n (S,S), and the subsequent lemma provides us with a relation between Qm and Q. As a
matter of fact, size biasing has the effect that for each n € Ny the restricted probability measure
szn is dominated by Q,s,. The corresponding Radon-Nikodym densities can be determined

as the mappings

S 5 [0,00),  wn(r) = —2n(r) (2.5)

n

for n € Ng. We further put w := limsup,, ,, wy. Thus w, is S,-measurable by definition and

we have the representations
W, = w, o BT,, and Wn:wnoé\Tn.

As a consequence of the following lemma, the question of uniform integrability of (Wp,)n>0 is
transfered into the one of almost sure finiteness of W. This forms the final part of the lemma

and utilizes a measure theoretic result due to Durrett [36].
Lemma 2.2.

(a) For all n € Ny, [ty, 2v]j|<n € Sn, u € V with |u| =n and z € N

_ . Zu
P, (BTn = [tvuzvhv\gm Vo = u) = Py (Hn = [tvazv]\v\gn) :

Y

(b) Forallz e N, ne Ny and A€ S,

0u(A) = 1B, (Woligmen) = /A wnl™) ) (ar).

x
In particular, Qz|5n K Qqs, for all n € Ny.
(¢) We have the dichotomy

(i) B,(W<o0)=1 & EW =z,
(ii) Po(W =00) =1 & Py (W=0)=
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Proof. Fix x € N. (a) In the case n = 0 the statement is obviously true by the definitions of the
random variables. Let n € N and u = u/u,, for a vertex v/ with |u/| =n — 1 and u,, € N. Then

by induction, the branching property and Lemma 2.1 we get for each [ty, zy]jy|<n € Sn

Px (é\rrn - [tvazvhv\gn?Vn - u)

A

= P, (B\Tnfl = [tvazv]|v|§n—1a Vo1 = U,)
Py (ﬁ-vv Zv]|v|:n = [to, Zv]|v|:na Vn =u | B\Tnfl = [tu, Zv]\v|§n—17 anl = Ul)
Zu!
= ——P (Mn—l = [tvvzvhv\gnfl) H IED(tv,zu) ([Tv’v Zv’]v’GN = [tvv’azvv’]v’EN)

n—1," %
T
v |v|=n—1,v#u/

. qu/ ([-i_v’a Zv’]U’GN = [tu’v/7 Zu/v’]v’eNa ‘71 = un)

Zorl
= nflex (BTn—l = [tvu Zv]|v\§nfl) H lPj(tv,zv) (B-Pl = [tvv’7 ZUv’]v’EN)
v |v|=n—1,v#£u/
z
: = qu/ (BPI - [tu’v’vzu’v’]v’EN)
'Y
z
= ’Y"u.’IIP$ (Mn = [tva Zv]|v|§n)

(b) Summation over all u with |u[ = n in (a) yields for all [t,, 2,]<n € Sn

— Z|u|=n “u
P, (B:I’n = [tv,zvhv‘gn) = T}P’m (BT'n = [tv7zv]|v|§n) .
Thus, by an appeal to (1.6) we infer for all A € S,
Qu(A) = P(BT € A) = P,(BT, € tr),(A))

N /tmn(A) b (é\Tn € dlto, Zv]|v|§n)

Z u|=n ?u
_ / #Px (_BI'n € d[tv, Z’U]|'U|§n)
tT|n(A) T

Z|u|:n ZUP
A Yz

W, _ 1
— /Amde = xEx (W 1{Breay) -

x (BT € d[tva ZU]UEV)

(c) Part (b) and [36, Theorem 5.3.3] imply for all A € §

Q) = [ LaQu+Qu(an fw=oc)).

which leads to

1 w A

This ensures the dichotomy stated in (c). O



2.3. CONNECTION TO A BPREI 43

Remark 2.3. (a) Lemma 2.2(b) can be easily extended by applying measurable functions on
BT and BT. So let h : (S,8) — (X, X) be a measurable function, B € X such that
h=Y(B) € S, for an € Nyg. Then

P (h(ﬁT) e B) =P (§Te h—l(B))
= E(Walipren-1sy) = E(Walinmnes))
for a S,,-X-measurable function h.

(b) The change of measure relation in Lemma 2.2(b) is not restricted to P,, € N, and can be
formulated in the same manner and proved for a BwBP with multiple ancestor cells and

parasites. That is, for n € Ny and (¢, 2) € S with z; > 0
P(t ) <§\T S A) = ;E(t ) (Wn ]l{BTeA}) for A e St.
2 25:1 Zi 32 n

This follows directly from the branching property and Lemma 2.2. Let (¢,z) € S with
z=(z1,...,2) and z > 0. Then for all AW €8, 1<i<twe get

Pe.z) (§T€ ><§:1A“)) = 5 Zz; (BTe A(ﬂ) lltpzk (BTe A(k))
- ﬁZE (W ]1{BT€A<J>}) J}ltmk (BTe A(k)>

= ot e (9 e o) = st B (Wm0

’L
Of course, the remarks made in (a) also apply for the multiple rooted BwBP.

(c¢) Is h real valued and additionally non-negative or bounded, it can be integrated with respect

to @ and the resulting integral is
E (h(ET)) = E(W,h(BT)).
Putting h(-) = log(w1(+)), then A is 81-Bjg o)-measurable and we deduce
E (h(ET)) = ElogW; = E(W;logWi).

Hence, the (Zlog Z)-condition, that is EZ;log Z; < oo, is transfered to an integrability

condition in the size-biased process, namely E log 2 < oo.

2.3 Connection to a branching process in random environment

with immigration

The size-biased process has a connection to a branching process with an immigrational com-

ponent. More precisely, the parasite process along the spinal cells behaves like a branching
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process in random environment with immigration (BPREI). Because of this connection, we will
use the next chapter to specify such a branching process and prove limiting results. Shortly
speaking, the individuals of a BPREI behave as the ones in a BPRE, but in each generation
new individuals immigrate into the population. The randomly picked immigration component
and offspring distribution of each generation are dependent and are given by the environmental
sequence. However, at this point we would like to skip a detailed description of a BPREI and
refer to Chapter 3 for a precise definition and bibliographical references.

To verify the just mentioned behavior of the process of parasites along the spinal cells

(ZVn)”ZOv we take a look at its recursive formula. For n > 0 we find that

anl

- - (U, ) o (Un,Tn)

Zo = 3 x4+ X . (2.6)
i=1

Thus, all but one parasite in a spinal cell multiply with the same distribution while the last
one, the spinal parasite, produces offspring according to a size-biased law. Imagine the spinal
parasite to be outside the cell. Then all remaining ZAVH — 1 parasites in the cell reproduce with
the same offspring distribution and the progeny from the spinal parasite immigrates into cell
Vn—i—l of the next generation. All offspring combined forms the new parasite population hosted
in the spinal cell. By repeating the same procedure just described for all generations, namely
assuming the spinal parasite to proliferate outside the cell and its children to immigrate into the
next generation cell, it is justifiable to claim a branching behavior in random environment with

immigration of (Zf/n)nzo-

Theorem 2.4. Let (Z])n>0 be a BPREI with an i.i.d. environmental sequence A = (Ay)n>0
taking values in {L((X @D, X®) —1)|(U,T) = (u,t)) : 1 <u < t < oo} such that

P (80 = £((X#0, X040 - 1)(0.1) = (u1)) = PE

for all1 < u <t < oo. Then the distribution of the process (Zvn — 1)p>0 starting with z € N

parasites equals the law of the BPREI (Z;l)nZO starting with the same number of individuals.

Proof. Let z € N. Obviously, the assertion holds for n = 0 since both processes start with the
same number of ancestors. By the definition of (Z/,),>0, Equation (3.2) in the next chapter

yields
E, (5%1 | 2 =y, A, = L((X®D, X0 _1)(T,T) = (u,t))>
- E (SX(“’”)yE (sf““’“*l | (O, T) = (u,t))

for all n,y € Ng and 1 < u <t < oo. But (2.6) and the i.i.d. assumption of the engaged random

variables imply

7 . _ ~ ~ ~ (u,t) o (u,t) ~ ~
EZ (SZVnJ,-l 1 ‘ Zo —1= v, (Un7Tn) — (U,t)) — EZ <8 zyzl Xi,fa +X, —1 | (UnyTn) _ (U,t))
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_E (SX“’”)yE(sX‘“‘”—l | (0, T) = (u,t))

for all 1 <u <t < oo, and thus
E, <SZ\”/n+l—1 ‘ ZVn 1= y) = E, <SZ’£L+1 ‘ 27/1 = y)

for all n € Ny and y € Ny. Since the process of parasites along a cell line is Markovian, we infer

by induction

P, (Zvl—1zy1,...,ZVn—1:yn)
= P, (Z\?'l _1:3/1""’2\7”,1 —I:yn_l)]P’<ZVn—1:yn | Zan —1:yn_1>
= P, (Zi =Y. Ly = yn—l) P ( n = Yn | Z}yy = yn—l)
= P, (Zi:yl,...,ZA;l:yn)
for all n € N and yy,...,yn € No, which finishes the proof. O

We call a BPREI (ZA,’I)HZO with an i.i.d. environmental sequence A as introduced in the previ-
ous theorem an associated branching process in random environment with immigration (ABPREI)

and denote by

. (ut)
ga,(s) = ZE (SX ) H{An=£((X(“vt),X(”vt>71)|(U,T):(u,t))}

u<t
the generating function of the first marginal distribution given by A,,. In the context of a branch-
ing process in random environment without immigration, we categorize the behavior of the
ABPREI and thus of (Zvn — 1),>0 in three different cases depending on the reproduction law
of the parasites in the spinal cells. We call this process supercritical, critical or subcritical if

Elog g\, (1) > 0,= 0 or < 0, respectively.

Remark 2.5. There is a highly connection in the behavior between the ABPRE and the
ABPREI Namely, if y1,; # 1 for at least one 1 < u <t < oo satisfying p; > 0, then

subcritical, strongly subcritical,
ABPREI < critical, iff ABPRE [ intermediate subcritical,
supercritical, weakly subcritical or non-subcritical.

This can be easily seen by exploiting the equation
N Pt v
Eloggh,(1) = Y =—loguu; = —Egj,(1)loggh, (1), (2.7)
1<u<t<oo v

which can be derived from Subsection 1.2.1 and the definition of the generating function ga,(s).
Since the function z — xlogx is strictly convex and gj\o(l) % 1 w.p.p., Jensen’s inequality
provides

Egh,(1)log gy, (1) > Egj,(1)logEgy, (1) > Egj,(1)Eloggy, (1),

and in combination with (2.7) the assertion follows.



Chapter 3

The branching process in random

environment with immigration

At the end of the previous chapter, we have seen in Theorem 2.4 that the process of parasites along
the spinal cell line (ZAVH Jn>0 can be interpreted as a branching process in a random environment
with immigration. Sincé the behavior of (ZVn)"ZO will play a crucial role in our further analysis,
we dedicate this chapter to the formal introduction and study of the branching process in random
environment with immigration (BPREI). In contrast to the BPRE (see Subsection 1.1.3) an
immigration component is added in the BPREI model. This means that in each generation
new individuals may immigrate into the population according to a law which depends on the
environmental sequence.

Galton-Watson processes with immigration but without random environment have been al-
ready studied in various articles. See [43,44,69,70,78-80] for the most important results, and
we refer to the books [10,62] for probabilistic proofs. Key [49] and Roitershtein |72] then added
random environments and considered a multi-type setting, and they proved limiting results in
the subcritical case. Recently, Bansaye in [16] showed theorems for the single-type process in ran-
dom environment with immigration for all three (supercritical, critical and subcritical) regimes.
However, the results stated in the mentioned articles are not sufficient for our later analysis, and
thus we need to formulate finer results resp. present some new findings in the different regimes,

especially in the supercritical case.

3.1 The model

The environmental sequence U = (Up,)n>0 consists of i.i.d. random variables taking values in the

set

2
M = < (pij)ij=o0 € [0,1]%

Zpij = 1, Zizpij‘ < 0

i,j>0 >0 j>0

of probability measures on Ng such that the first marginal has finite mean. M is endowed with

the o-algebra M generated by the usual topology induced by the metric of the total variation

46
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distance. We denote by p;;(Uy,) the random probability of (i, j) € N2 of the probability measure

given by Uy, n € Ny. Furthermore, we write

pi*(un) = szj(un) and p*j(un) = sz](un)
j=1 i—1

for the marginal probabilities of the elementary events i, j € Ny.
Let (Xin)i>1n>0 and (&,)n>0 be Np-valued random variables all independent conditioned
under U with the following distributions: For all i € N, n € Ny and x, z € Ny

P(Xin=2|U) = puUp) and P (& =2 |U) = pe(Uyn) as.

The branching process in random environment with immigration (BPREI) (Z,),>0 with envi-

ronmental sequence U is then defined as Zy = 0 a.s. and for n € Ny recursively

Zn
Zngr = Y Xin + &n. (3.1)
i=1
Here, the (X;5,)i>1,n>0 describe the offspring of the individuals at generation n and the sequence
(&n)n>0 gives the number of individuals entering the population in the several generations. Both,
the reproduction law of the population and the one of the immigrational component, are picked
at random and may therefore differ in each generation. Since the (Xj,)i>1n>0 and (&,)n>0
are independent conditioned under the i.i.d. sequence U, we infer the independence of Z,, and
(Xims&m)m>n for all n > 0. This in turn ensures the Markov property for (Z,)n>o.
Let g144,(s) and g2, (s) for s € [0,1] and n € Ny be the generating functions of the marginal
distributions of Uy, i.e. for a distribution p = (p;;)i ;>0 € M

oo [e.9] o0 oo
g1p(s) = Z 5" Zpij =E (s*'"|U, =p) and gop(s) = Z s/ Zpij =E (SE” U, = 15) .
=0 =0 j=0 =0

With this notation, the generating function of Z, 1, n € Ny, can be represented by
E (s | Zoyooy ZpyU) = E (8540 | Zo,Un) = gou()g1a0 ()7 as. (32)

under usage of the recursive formula (3.1) and the independence assumptions made in this model.
We further denote by

Hut, = gll,un(l) = E(Xl,n | Un)

the mean of the first marginal distribution of U,,. As in the branching in random environment
without immigration setting, we consider three different cases, namely the supercritical case
(Elog pzg, > 0), the critical case (Elog g, = 0) and the subcritical case (Elog i, < 0). Before

stating asymptotic results in each of the three regimes, we explore (Z,,)n>0 as a Markov chain.

Throughout this chapter, we assume that immigration is actual possible, i.e.

P(& > 0) >0,
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as otherwise we are in the well-known BPRE case without immigration.

Since we intend to start the process with multiple ancestors, we denote by P,, = € Ny, the
measure under which the BPREI has z initial individuals, i.e. P,(Zy = z) = 1. If we start with
0 ancestors, which is our usual setting, we write P instead of Py. Of course, the behavior of all
random variables introduced in this section remains the same under each of these probability

measures.

3.2 The BPREI as a Markov chain

As already pointed out in Section 3.1, (Z,,)n>0 forms a Markov chain with state space Ny under
each P, ,x € Ny, since the reproduction laws and independence assumptions persist. Since the
environmental sequence is assumed to be i.i.d., the BPREI is further homogeneous with transition
probabilities

plx,z) = P(Zh=z|Zp=2) = P(Z1=2), z,2z€Ny.

It is well-known that the branching process with immigration is a Markov chain and that
there exists an irreducible, aperiodic subset of the state space, which is hit by the process with
probability 1 (see for example [71,88]). We show that the same holds true when adding a random

environment. For this purpose, we introduce some notation. Put
k:=inf{z € Ng | P(X1,0=0,§ =2) >0}
with k := oo if the set is empty. For i € Ny, let
C; :={j € Ny | ex. n € Ny such that P;(Z, = j) > 0}
be the set of states that can be reached from 1.

Lemma 3.1. Let P({y = 0) < 1 and P(X10 =0) > 0. Then k € C; for all i € Ny and C,; is
irreducible, aperiodic and hit by Z, eventually, i.e. Py (Z,, ¢ C, ¥V n>1) =0 for all x € Ny.

Proof. Let i € Ny. Because of P(X79 = 0) > 0, we find that P(X;9 = 0,§p = k) > 0 for a

k < 0o and, recalling the conditional independence of X; o, i € N, and &y, we establish
0 < P(X10=0,§=r) = E(P(X10=0,5 = xUU)) = E (pox(Uo)psxUo)) -

Hence, pox (Uo)pxr(Up) > 0 as well as po(Uy) > 0 and pu.(Uy) > 0 w.p.p.

For each i € Ny we get from the conditional independence and the above observations

% %
Pi(Zi=r) = P[> Xjo+bo=r| = P|Y Xj0=0&=x
j=1 J=1

=E|P ZijZO,&)ZR u - E(pm(uo)Po*(Uo)i) >0 (3'3)
j=1
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and thus k € C;. If i € Cy, by definition P,(Z, = ¢) > 0 for a n € N and due to the above
calculation we get P;(Z; = k) > 0, implying irreducibility of Cy. Setting i = k in the above
inequality yields the aperiodicity of x and thus of Cj.

So it is left to prove that the BPREI hits C); with probability 1. For that purpose, we first
note that C,, = Cys for each ' € Ny with P(po./(Uy) > 0) > 0. This can be seen by an analogous

calculation as in (3.3):
K
Po(Zy=r) > P[> Xjo=08 =+ | = E(puwUo)pocto)®) > E (powUo)™™) > 0.
j=1
Assume now that there exists a constant ¢ > 0 such that

inf P,(Z; € Cy) >c>0. (3.4)
xE€Ng

Then the Markov property and iteration yield for all x € Ny and n € Ny

Py(Z, ¢ Cx) = Pu(Z1 ¢ Cy,..., 2, ¢ Cy)

= Z ]P)x(Zl = Zla---7Zn—1 = Zn—lvzn ¢ CH)

Z15e02n—1¢Ck
= > PuZi=2n,...,Z01=201)P:_(Z1 ¢ Cy)
217~~~7Zn—1¢cn

IN

(l—C)Px(Zl¢CH,...,ZR_1¢C,{> < ... < (1—0)”.

Now, the Borel-Cantelli lemma provides P, (Z,, ¢ Cj infinitely often) = 0 and the statement is
proved.

Thus, it is left to verify (3.4) for a suitable constant ¢ > 0. If P(po«(Up) = 1) > 0, then for
all x € Ny

]P’m(Zl S CH) > P (Z Xz',() = O,fo S Cﬁ> > P(po*(Z/{()) = 1) > 0,
=1

where we recall that Cy, = Cs if P(po,r (Up) > 0) > 0. If, on the other hand, P(po.(Uy) = 1) = 0,
and thus particularly poo(Up) < 1 a.s., we find that

P(po« (Uo)psr (Uo)prsUo) > 0) > 0

for suitable " > 1 and k > 1. Since Cx = C,/, we can assume w.l.o.g. that " = k. Following

the transformations in the Inequality (3.3), we establish for each z € Ny

zk+kK
Poin(Zi=+1Dk+r) > E|P|X10=..=X.110=Fk, Z Xjo=0,§ =~
Jj=z4+2

E(Pk*(Uo)ZHpo*(Uo)z(k_l)Jm_lp*n(Uo)) > 0.

u

Vv
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This particularly implies k + k Ny C Cj, since (z + 1)k + k can be reached from the state zk + k
for all z € Ny. Fix a z € Ny. If z < k, then by (3.3)

Py(Z1 € Cy) > Pp(Z1 =k) = E (purUo)posUo)”) = E (pur(Uo)poxUp)™) > 0.

If otherwise = > k, there exists a z € Ny such that zk + x <2 < (2 + 1)k + . But this implies

Kk+zk T T
P.(Z1 € C,) > ]P’(Z Xio+&€Chy Y. Xi,ozo) = IP’( > Xi,0:o>

=1 i=k+zk+1 i=k+zk+1
k

> P(ZXz,o—O) = E(po.(Uo)*) > 0,
=1

where in the first equation the fact that x4+ zk € C,; and the irreducibility of C}; was used. Thus

(3.4) holds true in all cases and the lemma is proved. O

By classical Markov theory and the above lemma, we obtain conditions for convergence to a

stationary distribution (see for example [5, Chapter 2 and Theorem 2.33|).

Corollary 3.2. Let P(§p > 0) > 0, P(X10=0) >0 and set 7 :=inf{n € N | Z,, = x}. Then

for n — oo:
(a) If Po(T < 00) < 1, then Z, — 0o Py-a.s. for all x € Ny
(b) If Bt = 00, then Zn ~% 00 for all x € Ny.

(c) If Exm < 00, then Z, LN Z~ for a finite random variable Z~ independent of the number of
ancestors.

Let us now analyze the three above mentioned cases (supercritical, critical, subcritical) sep-

arately and specify asymptotic behavior.

3.3 The supercritical regime

In the supercritical regime, that is when Elog 144, > 0, the multiplication of individuals is high.
This causes the convergence to infinity of (Z,,)n>0 and thus transience or null-recurrence of the
set Cl.

Theorem 3.3. Let Elog 14, > 0 and Elog™ (1 — g124,(0)) < co. Then Z, — oo Py-a.s. for all
r € Ny as n — oo.

Proof. Tt is enough to prove almost sure convergence for x = 0. A coupling argument then
provides the assertion for all x € Ny. Let (Z,),>0 be the BPRE starting with a single ancestor,
environmental sequence I/ and no immigration. Since Elog 4, > 0 and Elog™ (1—g114,(0)) < oo,
this process is supercritical and consequently P;(Z,, — 0o) > 0 (see [81]). We define the following
stopping times

oo :=inf{n >0 &, > 0}
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and for ¢ >0

7; .= inf {n >0 | Zn—o,(i) = O} and o041 :=inf{n>m7 | & >0},

where (Zy,—4,(1))n>0, denotes the progeny process of the first immigrant of generation o;. Defin-

ing
o0
Yn = Z Zn*Ui (Z) 1{0’i§n<7'i} (35)
1=0

for n > 0, it follows immediately that Y,, < Z,, P-a.s. for all n € Ny. By the Markov property for
each i the process (Z,,—s,(i))n>0, behaves like (Z,,),>0 and thus survives w.p.p. Furthermore,
the Markov property provides that the increments o1 + 7,41 — (0; + 7;) are i.i.d. and since the

offspring of a parasite survives w.p.p. the Borel-Cantelli lemma gives
P (0; + i < oo infinitely often) = 0.
But this implies P(Y;, — oo0) = 1 and thus the same holds true for Z,. O

We can find a more precise asymptotic behavior of the BPREI in the supercritical regime
which depends on the immigrational component. If the number of immigrants is small, that
is Elog™ & < oo, the normalized BPREI converges almost surely to a finite random variable,
whereas no proper geometric normalization can be found, if the immigration rate is high, i.e.
Elog™ & = oo. These are analogs to the results found by Seneta in [79, 80] for the process
without random environment. To prove the mentioned assertions, we follow the proof given by
Asmussen an Hering in [10] in the case without random environment. For this purpose, we need

the following lemma about non-negative i.i.d. sequences of random variables.

Lemma 3.4 (Lemma 1.1 in [61]). Let (X,)n>0 be a sequence of i.i.d. and non-negative random

variables. Then almost surely

0 ifEX,y < oo,

lim sup — =
noeo T oo if EXy = oo.
Proof. The assertion follows with an easy Borel-Cantelli argument. Ll

Theorem 3.5. Let Elog uy, > 0 (and pyy, < 00 a.s.).

(a) If Elog™ & < oo, then for every x € Ny there exists a finite random variable Zo, such that

Zn

lim —n_1_ ZOO Pz-a.s.

n=oe [Tt

Furthermore,

P(Z >0)=1 & Pu(Zoo>0)>0 <& E((Xiolog™ X10)/p) < 00.

(b) If Elog™ & = oo, then limsup,,_,. ¢ "Z, = 0o Py-a.s. for every x € Ny and ¢ € (0, 00).
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Proof. (a) Let x € Ny and define for n € Ny the filtration
Fn = 0(Zo, 21, - Zn, (§k)k>0,U),

which in particular means that Fy = o((&)g>0,U). We show that ((H?:_O1 ) " Zn)nso s
a L'-bounded submartingale when conditioned under Fy. Then the martingale convergence
theorem provides the convergence assertion. First, note that this process is (Fy),,~o-adapted.

Furthermore, we establish for n € Ny

Zn, Zn
Eo(Zni1lFn) = D E(XinlFa) +&n = D EXinld) = Znpy,  Pras.
i=1 i=1
and

Eaz(Zn—&—l‘FO) = EI (E(Zn+1’fn)|f0)

Zn
T <ZE(XZ7TL"F71) + fn fO)
i=1

= E.(Zn|Fo) s, + én P,-a.s.

Hence by iteration, we get

Zni1 Z &n ~ &
E <"+]-“0) = E | ———|Fo | + =n— = z+ o (3.6)
’ H’?:O Hu; ’ H?:()l Hu; H?:O Hut; k=0 Hf:() Hu;

o

< z+ kgik
k=0 [Tizo tu,
00 k

< x4+ ) exp (10g+ & — Y log uuz-)
k=0 i=0

k+1
= x+ Z exp ( logt &, — —— Z og L, ) Py-a.s.  (3.7)

for each n € Ny. Since (&,)n>0 and (py, )n>o are i.i.d. families and Elog™ &y < oo, Lemma 3.4

and the strong law of large numbers yield

k—o00

) 1
lim sup (k‘—l—l og &;—MZlog,uu) = —Eloguy, <0 P-as.

and thus almost sure finiteness of the sum in (3.7). Therefore, ((H?;Ol tes) " Zn)n>0 is a sub-

martingale and L'-bounded conditioned under Fy, and the convergence statement in (a) follows.

So it remains to prove the characterization of non-degeneracy of Z,, and note that it is
enough to consider the case when z = 0. As in the proof of Theorem 3.3, we denote by (Zn)nZO
the BPRE starting with a single ancestor, environmental sequence i/ and no immigration. Now
[85, Theorem 2| yields that (Z,/EZ,),>0 conditioned under U converges to a limit W Pj-a.s.
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for n — oo, which is non-degenerated, i.e. qUf) := P1(W = 0|d) < 1 as., if and only if
E((X1,0log™ X10)/p4) < 00. So, we have to verify the implications

P(Zoo >0)>0 = PU)<1l)>0 = P(Zs>0) =1 (3.8)

We show the first implication by contraposition and assume that ¢(i/) = 1 a.s. Note that

n

Ek
L3N Zua), (3.9)

k=0 i=1

where the random variables (Zj()); xen are independent conditioned under ¢/, and Zj (i) has the
generating function gy, _, o--- o gy, for k € N and id if k£ = 0 (see [49]). In particular, Zy (i) is
distributed as Zj, due to the i.i.d. environmental sequence and thus

Zn—k(l) _ 1 Zn—k(z) 0 as

1 —1 —k—1
H;’L:O Hd; H?:n—k Hut; H?:O Hu;

as n — oo for each i € N and all k € N, by recalling that ¢(i/) = 1 a.s. Furthermore, obtain that
Zy(1) is independent of the sequence (Ugi1,Us+2,...) for each k by definition. From this, (3.9)

and the already in this proof deduced convergence results, we then infer

Z, 1 Zi(i oo
_Zn 4 ZZ + e 4 4

n—K-1 K
[T5=0 1 k=n—K+1 i=1 ] 0 Hut; jen—i My =g i3 20 ry [T Hat;

n—K &

for each K € N, where (uu{, .. ,,uu;() is a copy of (puy,- - puk_,) and independent of Zo,

Hence,
d Zoo

Lo = ———
K
Hj:1 MZ/{J’.

for all K € N, and since Z,, < oo and Hszl fyy = exp(ZjK:1 IOg,U,M]{) — 00 a.s. as K — oo by
the law of large numbers, this yields Zo, = 0 a.s.

For the second implication in (3.8) let now be P(¢(i4) < 1) > 0. This in particular implies
Z, — oo w.p.p. Following the proof of Theorem 3.3, this deduces Z,, — oo P-a.s. Fix € > 0 and
choose 17 > 0 such that

Pi(gU)<1l-m)>1-e.

For each k € N, we find that

Zn
P(Zso =0 | Zp,U) = P(lim N ‘ Zk,u>
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where Z,,(j) describes the offspring in generation n stemming from the j** individual in genera-
tion k and thus behaves like the BPRE Z,,. Since the population of the BPREI explodes almost

surely and U consists of i.i.d. random variables, we finally conclude
P(Zw=0) < E (q((ui)izk)z’“) < E ((1 — n)Zk) +e = ¢ ask — oo.

Now, (a) is proved because € > 0 is arbitrary.
(b) Let ¢ > 0. By (3.1) it follows that Z,.1 > &, P-a.s. for all n > 0. Since Elog™ & = oo,

Lemma 3.4 implies

7, 1 1 "
limsup—: > limsup%b = limsup < exp(og§">> = oo P-as.

n—oo C n—oo C n—00 C n

By a coupling argument, the assertion follows for all x € Nj. O

Remark 3.6. The supercriticality or almost sure finiteness of 144, was not needed in the proof
of (b) in the above theorem. Thus, this statement holds true in the critical and subcritical case

too, as long as Elog™ & = oo.

In the situation of a classical GWP with immigration (and no random environment) the
limit Z, is non-degenerated if and only if EZ log Z < oo is valid. This was proved by Seneta
in [79] and follows also directly from the above theorem. In a subsequent article [80], Senecta
showed the existence of a norming sequence for the GWP with immigration to converge to a non-
degenerated limit if EZ log Z = co. The next theorem states that a suitable norming sequence for
the BPREI cannot differ much from the mean normalization and thus the population explodes

at an exponential rate on the set of survival.

Theorem 3.7. Let Elog 4, > 0, Elog™ & < o0 and Elog™ (1—g114,(0)) < 0o. Then % log Z,, —
Elog puy, Py-a.s. for all x € Ng as n — oo.

Proof. Let x € Ny. By our assumptions and Theorem 3.5 ((H:‘L:_ol pt:) "t Zn)n>0 converges Py-a.s.

to a finite random variable Z,,. Hence, we find that

1 1 Z 1=
limsup —log Z,, < limsup — log % + lim sup — Z log iy, < Elogpuy, Pg-a.s.
n—oo T n—oo T Hi:O M n—oo T i—0

by the law of large numbers. By [83, Theorem 5.5|, we get for a BPRE (without immigration)
(Zn)nZO with a single ancestor and environmental sequence U
1 _
lim —logZ, = Eloguy, Pi-as.
n—oo N
on the event {Z,, — oo}, and thus we get for the process (Y;,)n>0 defined in (3.5)
1
lim —logV, = Eloguy, P-as.,
n—o0o N
since the progeny of an immigrant survives eventually. Thanks to Y,, < Z,, P-a.s. for each n

1 1
liminf —log Z,, > liminf —logV, = Eloguy, P-a.s.
n n—oo N

n—oo

and thus for all P, x € Ny. This finishes the proof of the theorem. O
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3.4 The critical regime

Compared to the supercritical case, the population size Z,, in the critical regime tends to infinity

in probability under some integrability assumptions.

Proposition 3.8. Let Elog iy, =0,

g// (1)
0 < E(log(gi,uo(l))Q) <oo and E ((1 + loggi,uo(l))gflvuo(l) < 0.
1,Up

Py
Then Z, —= oo for every x € Ny as n — oo.

Proof. We reproduce the proof of Bansaye in [16]|. Since Elog jiy, = 0, it follows that P(X; o =
0) > 0. By Corollary 3.2 it is enough to show that E,7 = co. Thus, we consider starting with x
ancestors. It can be easily seen by definition that x is the minimal element in Cj;. Thus w.o.Lg.
we can assume that k = 0, for otherwise we look at the process (Z,, — k)n>0, and that 7 describes
the first hitting time of the BPREI to 0. Let (Z,),>0 be the BPRE with reproduction law given
by Xi 0 and no immigration. Due to our assumptions and [53], there exists a positive constant
¢ > 0 such that for every n > 0
Py (Z, > 0) > %

Since Z, is stochastically larger than Z,, for every n > 0 we obtain

P1(7'>’I’L) > P1(2n>0) >

Sl

which ensures

Ei7m = o0.

Since the BPREI starting from 1 individual is stochastically smaller than starting from k > 1

ancestors, we get by using the Markov property

o
Eor = 14> Py(Z1 =2)E.r > 14+ Py(Z > 0)Eim = o0

z=1

and thus the assertion. O]

The above theorem particularly states that, under the given assumptions, the BPREI is not
positive recurrent. However, there are cases under which the critical BPREI is positive recurrent
and thus converges in distribution to a finite random variable. See [77] for an example of a
positive recurrent branching process with immigration in a constant environment.

As in the situation without random environment (see (69, 78]), the population of a critical
BPREI grows slower than every geometric rate if the immigration rate is low, that is Elog™ & <

o0o. This is stated in the next theorem.

Theorem 3.9. Let Elog i, = 0 and Elogt & < co. Then ¢~"Z,, — 0 in probability under each
P,, x € Ny, and ¢ € (1,00).
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Proof. Let ¢ > 1 and put Fy := 0 ((§n)n>0,U). By (3.6), we get

n n
By (Znp1 | Fo) = o+ & [ ru Paas.
k=0 i=k+1

for n € Ny and = € Ny. Since x/¢"™ vanishes for n — 0o, we can assume from now on that x = 0.
Fix € € (0,c— 1) and put fizy, := gy, (1 + ). Then

0 < Elog fis, = log(l +¢) < logc (3.10)

and thus

1 1 n n i
i £ (Znt1 | Fo) < WZ& IT

k=0  i=k+1
< n /] ) n 5 n /] 00 5
() (T )
-~ = - S
im0 € /) =0 Ilico et im0 € /) =0 Ilizo et

Since Elog I the means [y, k& € Np, can be interpreted as given by a supercritical
BPREI with immigration sequence (&,)n>0. In the proof of Theorem 3.5, we have already seen
that the sum on the right side is almost surely finite. Because of (3.10) and the i.i.d. property
of fuy,, n € No, we further get

n ~ n ~
lim sup H My _ lim sup exp (Z log l%) =0
c c
k=0

n—00 n—00
k=0

by the law of large numbers and hence

limsup ———E (Zn41 [ Fo) =0 as.

n—oo C
But this implies for each n > 0
1
limsupP (¢ "Z, >n|Fy) < limsup—E(Z, | Fy) = 0 as.
n—oo n—o0 770”

and thus dominated convergence ensures

lim sup P (c_"Zn > 17) = limsupE (IP’ (c_"Zn > 17|]-'0)) = 0,

n—oo n—oo

which finishes the proof. O

Remark 3.10. (a) By an easy coupling argument or Theorem 3.11 below, the above theorem
also holds true for the subcritical BPREL

(b) As a consequence of the proof, we conclude that
1
limsup —E, (Zy41 | Fo) =0 P,-a.s.
n—oo C"

for each € Ny and ¢ > 1 such that Elog 14, < loge, where Fy := o((&n)n>0,U) as defined

in the proof above. This holds true in all three regimes.
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3.5 The subcritical regime

Suppose that Elog pz4, < 0. In contrast to both previous cases, (Z,),>0 only converges to infinity
(in probability) if the immigration rate is high, that is when Elog™ ¢y = oco. If Elog™ & < oo,
then the population of the subcritical BPREI stabilizes, meaning that (Z,),>0 converges in
distribution to a finite random variable. These two results have been proved in [16] and [49]
under quite similar assumptions, which is why we omit a detailed proof here and refer to these

articles for precise arguments.
Theorem 3.11. Let Elog jy, < 0.

(a) If Elog™t & < 0o, then there exists a finite random variable Zo, such that Z,, converges in

distribution to Z~ as n — oo for every ancestor number x € Ny.

(b) If Elogt & = oo and Elog™ (1 — g114,(0)) < oo, then Z, — oo P,-stochastically for each
r € Ny as n — oo.

Proof. Since Elog p4, < 0 is assumed, the descendants of every individual die out eventually as
they form a subcritical BPRE (see [81]). Hence, the number of ancestors has no influence on the

limiting distribution. So it is enough to show the results under P. Now, (3.9) provides

Zo 53N Z4li) =t Zoo for m— oo,
k=0 =1

where conditioned under U the random variables (Zy()); xen are independent and Zj(i) has
generating function gy, , © -0 gy,. Let Fo = o((&k)k>0,U).

(a) In [49, Theorem 3.3] it is shown that E(Z|Fo) < oo a.s. if Elog™ & < oo, and (a)
follows.

(b) Let Elog™ & = co. We infer from the Borel-Cantelli lemma

P(Zoo =o0o|lFo) =1 as. iff > &GP(Z(1) >0U) =00 as.
k=0

The convexity of the generating functions, the i.i.d. property of & and the law of large numbers

with the assumption Elog™ (1 — gy, (0)) < oo ensure

k—1
P(Zk(1) > O0d) = 1 =gy 0 oq4(0) = [T —au(0)
i=0
k—1
= exp (Z log(1 — gy, (O))) > exp(ka) a.s.
i=0

for all k € Ny and a constant o € (—00,0). Hence,

kaP(Zk(l) >0U) > Z{kexp(ka) a.s.,
k=0

k=0
and the second sum is almost surely infinite due to Lemma 3.4. This completes the proof. [

Remark 3.12. If Elogt & = oo and Elog™ (1 — g124,(0)) < oo, then Theorem 3.11(b) and a

coupling argument gives Z, B~ in the supercritical and critical case.



Chapter 4

Limit theorems for the BwBP in the
case P(Surv) > 0

In the present chapter, we return back to the BwBP and analyze it under the premise of non-
certain extinction, i.e. P(Surv) > 0, which is assumed from now on for the entire chapter. We
deduce equivalent conditions for the martingale (W),),>0 to be uniformly integrable. After-
wards, we focus on the question of finding an appropriate Heyde-Seneta norming for (Z,,),>0
and (7,7 )n>0. In particular, we identify the geometric rate at which these processes grow. The
last part of this chapter is devoted to the partition of parasites to the cells. Thereby, diverse
cases have to be considered, for this behavior depends on the regimes of the ABPRE.

4.1 Conditions for the number of parasites to grow like its means:

A Kesten - Stigum theorem

By Proposition 1.12, (W;,),>0 forms a non-negative martingale and therefore converges almost
surely to a finite random variable W. In this section, we give equivalent conditions for this
convergence to hold in mean too. We have already seen in Theorem 1.14 that EW = 1 under

certain second moment assumptions. However, there are weaker conditions, namely

EZilogZy <oco and E (g}\O(l) log gj\o(l)> <0, (4.1)
v y
under which uniform integrability still holds true; in fact, these conditions are equivalent to
EW = 1, besides in some trivial cases, as will be shown in Theorem 4.6. (4.1) comprises the well-
known (Z log Z)-condition, i.e. EZ;log Z; < oo, which is equivalent to uniform integrability in
the classical Galton-Watson setting (see [14, Theorem 10.1 in Chapter I]), and a second condition
saying that the parasites are more or less uniformly spread over all cells and not concentrated in
a few cell lines. This second condition is similar to the one obtained for the weighted branching
model (see [55]). As in nearly all probabilistic proofs of Kesten-Stigum-type theorems, we use

the size-biased method and the dichotomy stated in Lemma 2.2 to verify the mentioned results.

58
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For analog proceedings, we refer to [27,55] and recall that our conditions are similar to, but
stronger than the ones given in [27] (see the end of Subsection 1.1.1).

Before proving the afore mentioned results, we show that P(WW > 0) > 0 and uniform integra-
bility are two sides of the same medal, meaning that these two properties are equivalent. Note
that by the considerations in Subsection 1.2.4 and (1.28), it is enough to consider the BwBP

when starting with one cell containing a single parasite.
Theorem 4.1. Let P(Ext) < 1. The following statements are equivalent:
(i) P(W >0) >0
(ii) EW =1
(i13) (Wh)n>0 ts uniformly integrable
(iv) E (sup,>o Wn) < 00

Proof. The implications “(iv) = (i17) = (i) = (i)” follow directly from standard martingale
theory. So it is left to deduce that P(W > 0) > 0 implies E (sup,>o Wy) < co. Besides slight
modifications, we follow the argumentations in the proofs of |23, Lemma 2| and [10, Lemma 2.6
in Chapter II], and we estimate the tail probabilities of sup,,~q Wi.

Let P(W > 0) > 0. Assuming the existence of constants ¢* > 0 and B > 0 such that

P(W >6"t) > BP (sup Wy > t> (4.2)
n>0

for all ¢ € [1,00), we can conclude
E <sup Wn> = / P <Sup W, > t> dt
n>0 0 n>0
1+/ (supW >t)dt
n>0

1+/ P(W > 0*t)dt

IN

IN

§1+5*

This proves the implication “(i) = (iv)”. Thus, it is left to verify (4.2).

< Q.

PROOF OF (4.2): Clearly, P(W > 0) > 0 implies EW > 0. By the monotone convergence
theorem, we find for each a € (0, EW) a constant K > a such that E(W AK) > a. Fixt € [1,00)
and define for n € Ny

E, =< Wy>t, sup Wp<t,.
0<k<n

Then for all § > 0, we get

P(W > 6t) > P <W > 6t, sup W,, > t) = Y P(W > 6t|E,)P(E). (4.3)

n20 n€Ny
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For v € V and n € Ny let Zﬁf’) denote the number of parasites in the n'® generation of the

subtree rooted in cell v, which contains Z, parasites. Since (W,,),>0 is a martingale under each

)

P., z € N, by Proposition 1.12, we obtain the almost sure convergence of 7_"27(1” conditioned

under Z, and denote its limit by W (). Then for all n € Ny, we get the representation

(v)
Loim 2 = Lo
kel 7 7 ety

W =

and consequently

1
P(W > 0tE,) = P| = > W >t ’ E,
Vn’vET*
1 St
=P ) E,
W 2 W > g
veTy,
Y w > s ‘ E,
> z
veTy,
1 (v)
> P D> WYAZK)>6 | B,
" vers
1
_ -1 = (v)
= P(E,) /nIP‘ Z %r:*(W A ZyK) > 6 ‘ Fp | dP. (4.4)

For Zy = 2z € Ny let Z;, ; denote the number of parasites in generation k € Ny stemming from
the ancestor parasite j € {1,...,z}. If for all 1 < j < z the offspring number in generation k is

at most v¥ K, then the sum over all offspring parasites is at most 274" K, i.e.

z

z
Z (Zk;,j A 'ykK) < Z Zri | A AFK P.-as.
J=1 Jj=1

This consideration implies

k—o0

1 z
E.(WAzK) = E, | lim | > Z; | AzK
v
7=1

Y

4

1

E. Z(JE& ’yka,j/\K) = :EWAK) > za
j=1

for all z € Ny. From this, we infer

E i Z (W(U) /\ZUK) ‘ Fa = ZL Z iEZ (W/\ZK) ]I{szz}

Z
" veTs " veTr z=1
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1

Z,
" veTy,

> Zya = a a.s.

for all n € Ny. Let us put W, (K) := %nZveT;(W(v> A ZyK) for n € Ny and note that
Wo(K) < K a.s. for all n € Ny. Keeping this in mind, we find that for all 6 € (0,a)

S
IN

K
E(Wa(K) | Fa) :/0 P(Wa(K) > 2 | Fp)da

K
< 5+/ P(Wo(K) > 2 | Fa)dz < 6+ (K — )P (Wa(K) > 0 | Fo)
4
and thus 5
.
> .S.
P(Wp(K)>06|F,) > %3 a.s

Plugging this inequality into (4.4) for §* := a/2 and B := a/(2K — a) yields
P(W > §*t|E,) > B

for all n € Ny and ¢ € [1,00). By using (4.3), this finally implies

P(W > §*t) Z]P’W>6*t]E E,) > BZIP’ = <suan>t>
n>0 n>0 n=0
for all ¢t € [1,00), and thus (4.2). O

Next, we verify that the conditions (4.1) imply uniform integrability of (W},)n>0. To shorten

the arising formulas, we extend the notation of the means in a natural way and put
puns = E (X(“’M)|M) and pna =E (X(MM)\N, M) (4.5)
for all v € N and Ng-valued random variables N, M.
Ih, (1) Ih (1)
Theorem 4.2. [fEZ;log Z1 < 00 and E 07 log 07 <0, then EW = 1.

Proof. To prove the stated result, we use the size-biased tree introduced in Chapter 2 and show
that W := lim SUD,, s 00 W, is almost surely finite. Then EW = 1 follows by the dichotomy in
Lemma 2.2(c).

Recalling the notation of the size-biased process, we have the recursive representation

SN 2 = sznqu > iix”v, neNg.

veT, u=1 ve’]l’n\{V yu= 14=1
Let us further define the o-algebra
Gg:=o0 ((Tn)nzm (Xr(b.i))nZO,tZla (Vn)nz(]) : (4'6)
Then we get from the above recursive formula for each n € Ny

6) - (X, |o) +2[ ¥ ETaum|e
u=1

E <zn+1
vGTn\{Vn} u=1i=1
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T,
“s(Sauo) 2| £ Ts(Sa) s
u=1 vt \ [V} =1 \u=1
=
T,
<E(Y %, |9| +E(2.19)
u=1
n Tk
< ... < ny”_kE ZZVW g a.s.
k=0 u=1

Using the definition of the size-biased variables and the fact that for fixed 1 < u <t < oo the

random variables (Xi(?]’t))ieN,vew are 1.i.d., we further obtain

)

IN

Z,yn kz uTk)—l—E Z XZ?/ka ‘g

E <2n+1

- Zyn kZ( (wTh) | g2 7 — 19 E (X(“’Tk) ka)> as. (4.7

=l 7,

Thus, letting n tend to infinity on the right hand side, leads to

e (Wit |9) < Z ZX“T’”+Z ~1(9) Zum (4.9

() (%)
a.s. for all n € Ny. Recall that v > 1 by Theorem 1.10 and P(Ext) < 1. Next, we show that

both sums (%) and (**) are almost surely finite.

FINITENESS OF (x): By definition, the family (25’;1 Xlgu’Tk))kzo consists of i.i.d. random
variable distributed as Z;. As pointed out in Remark 2.3, EZ;log Z; < oo is equivalent to
Elog Z, < o0, and thus Lemma 3.4 implies

lim flog ZX Wl ) — o as. (4.9)

k—oo k

This guarantees for almost every w € 2 the existence of a k,, € N such that

Tk (UJ

ZXUTW 5(2>k

for all k > k. Hence, (%) < oo a.s.

FINITENESS OF (sx): First, recall that by Theorem 2.4 (Z — 1)p>0 is a BPREI with i.i.d.

environmental sequence [Un, T nln>0 and immigration sequence (X (On,Tn) _ 1)n>0. Consequently,
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Iy, 7y i € Np, is the (random) reproduction mean of parasites in cell V;, and thus of the first
marginal distribution of individuals in the i generation of the ABPREI (see Subsection 2.3).
As previously pointed out, EZ; log Z1 < oo implies Elog Z < 0o, and thus the immigration
components satisfy

Elog™ ( X(OoTo) _ 1) < Elog 2, < oo.

Using the assumptions in the theorem and Eg) (1) = /v (see (1.10)), we get
/
9, (1) gl
E <9’A0(1) logOT = Egj,(1)log g}, (1) — ~logy <0
and by an appeal to (2.7)
v
Elog g, 7, = ang\O(l) log gj, (1) < log~. (4.10)
Thus, we find a constant ¢ € (1,7) such that Elog tr, 4, < logc, and by Remark 3.10(b), we get

) 1 .
Zso := sup —E (Zf/ — 1|Q> < 00  a.s.
n€Ng cr k

This consideration now leads to a new upper bound for (), namely

k

00 k Tk
ZOOZ(i) ZMUTI@ < OOZexp log + — log+ Z“uTk (4.11)
k=0

a.s. Using Jensen’s inequality and (2.1), we estimate

7i
Elog™ EO:MU,TO =) P(T) 1og+E<ZXuf>
u=1

t>1 u=1
= Zpt (ZX”t>log+E<ZX”t>
t>1
< ZptE<ZXut longZX(ut)
t>1

= —EZl log 21 < o0,
v

and since the 251;1 Iy, 7,0 k > 0, are i.i.d., Lemma 3.4 yields

To
lim su lo P = 0 a.s. 4.12
nﬁoop k & 1; Hou, T ( )

Hence, (x%) < 0o a.s. by (4.11) and the just discovered asymptotic behavior.

Having verified that the sums (*) and (xx) are almost surely finite, inequality (4.8) gives

sup E (Wn | g) < 00 a.s.
n€eNy
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and Fatou’s lemma ensures almost sure finiteness of lim inf,, ., W, i.e.

P(liminf W,, < 00) = Q(liminfw, < c0) = 1,

n—0o0 n—0o0

where @ = ]P’(B\T € ) and W,, = wy, o BT (see (2.4) and (2.5)) should be recalled. It is left to
prove that (wp)p>0 converges Q-a.s., since then W = lim inf, oo Wn and W is almost surely
finite, which completes the proof of the theorem.

We show that (1/wy)p>0 is a Q—supermartingale with respect to the filtration (S,)n>0 as
defined in Subsection 1.1.2. The adaptivity is clear by definition. For each n € Ny, note that

Qw, =0) = /{ 70}wndQ =0

by Lemma 2.2(b). For a probability measure Q let Eg denote the expectation with respect to
Q. Then for each A € §,, C S,,+1, we establish by using Lemma 2.2 and Remark 2.3

1 N 1 . 1
() - ot =)
/A Q<wn+l| > @ A Wn+1 Q Q W1 {An{wn4+1>0}}
1
Eq <wn+1wn+1 ]l{Aﬂ{wn+1>0}})

Q (AN {wps1 > 0})
< Q(AN{w, > 0})

1 .
/dQ,
A Wn

where the last equality results by following the before made transformations backwards. Hence,
for each n € Ny

1 1 A
IEQ <’]—"n> < — Q-as.

Wn+1 Wn,
and the supermartingale property as well as the integrability are confirmed. The martingale
convergence theorem ensures almost sure convergence of (1/wy,),>0 under Q as n — oo, and

thus almost sure convergence for (wy,),>0. This completes the proof of the theorem. OJ

Given P(g} (1) € {7,0}) < 1, the conditions of the above theorem are not only sufficient but

also necessary for uniform integrability of (WW,,),>0. This is stated in the next theorem.

(1 (1
Theorem 4.3. Let P(gy (1) € {7,0}) < 1. IfEZilogZ; = oo or E (gAg()log gAg”) > 0,
then W =0 a.s.

Proof. We use again the size-biased tree introduced in Chapter 2 and show that ]P’(W =o00)=1
for W := limsup,, .., W,,. Then Lemma 2.2(c) provides P(W = 0) = 1.
First, note that
Tr—1 1 T

n n—1

-

2
3
2
3
A
T
=
2
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for n € N. Since EZ;log Z; = oo gives Elog Z = o0 by Remark 2.3 and the random sums
ZZ" N X To) , n € N, are independent and identically distributed as 21, we infer

n—1

Tn 1

1
lim sup W, > lim sup — Z X UT” 1)
n—oo n—oo u=1
Tn 1 "
= lim sup exp log Z X u’ " —logy| =o0 as.
n—oo

by using Lemma 3.4. Hence, the assertion is proved in the case when EZ; log Z; = oo.
Let now be EZ; log Z1 < co. Once again, by the definition of W, we get
A 1 -
— Z Zy > o Zy > —(Zy —1) as. (4.13)
vETn

for n € Ny. As stated in the part FINITENESS OF (#x) in the proof of the previous theorem,

(ZVn — 1),,>0 forms a BPREI with i.i.d. environmental sequence [Un,Tn]nzo and immigration

sequence (X}(IU"’T") — 1)n>0. The assumption P(gy (1) € {7,0}) < 1 implies ju,; # 7 for a
1<u<t<oowith py >0 and }P’(X(“’t) > 0) > 0, and thus
gy gy 77 W.P-P- (4.14)

Furthermore,

]Elog ( (Uoﬂb)

due to EZ; log 21 < co. By adapting the transformations done in (4.10), we get

1)<oo

v
Elog pg, 7, = ;Egﬁ\o(l)logggo(l) > logy > 0. (4.15)

Hence, (Zvn — 1),>0 has a supercritical behavior (see Subsection 2.3), and by Theorem 3.5(a),
there exists an almost surely finite random variable Z., such that

Zg —1
lim ———— = Z, as. (4.16)
n—00 H’L 0 /’LU,“T

Moreover, Theorem 3.5(a) provides that Z, is positive almost surely since

X(Uovj—b) A N N X(uvt)
E ( logt X (Uo.T0) | — Z P (Uo =u,Ty= t) E logt X (wt)
o 1o 1<u<t<oo g
_ ! S E ( X () oot X(w))
v 1<u<t<oo
< Z nE ( (u,t) 10g+ ZX u,t )
u=1

EZ logt 21 < oo,

2[R Q=
[
IA
e
A
o~
A
8
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where in the second equation Lemma 2.1(b) was used. Thus, from (4.13), (4.14), (4.15), (4.16)
and the fact that the B, g € Ny, are i.i.d., we get

) i 150 o, 7, S 1o [ F0:
W = limsupW, > Zoolimsup % = Zsexp | limsup Z log <M> = 0
n—00 n—00 n—oo T3 Y

a.s. by the law of large numbers. With the statements at the beginning of the proof, the theorem
is proved. O

Remark 4.4. The condition P(gy (1) € {7,0}) < 1 was not needed to prove W =0 a.s. in the
above theorem in the case where EZ; log Z; = oo. Thus, the (Z log Z)-condition is necessary for

uniform integrability of (W,,),>0 without any further assumptions.

To cover all settings, the subsequent theorem considers the case when P(g) (1) € {7,0}) = 1.
In this situation only a single cell line can be infected, which entails the number of parasites to

behave as a BPRE. Consequently, the second condition can be omitted.
Theorem 4.5. Let P(g) (1) € {7,0}) = 1. Then EW =1 if and only if EZ; log 21 < oco.
Proof. By Remark 4.4, EW = 1 implies EZ; log Z; < oo. To prove the converse, first note that

P(gy,(1) € {7,0}) = 1 implies 1,4 € {0,7} for all 1 <u <t < oo if p; > 0, and thus

o] t 0
v = Zptzlmt = ’szt#{l <u<t: P(X(“’t) >0) > 0}.
t=0 u=1 t=0

=:c=1

Since ¢ denotes the mean number of cells that are able to host parasites, we get E, 7" <c =1

for all z € N. Hence,

ETon = E{ D) BT yz,— | < BT < ...

veTy z=1

IN
—_

As P(Surv) > 0 is assumed, Theorem 1.10 provides Py(7;* > 2) = 0, and by Theorem 1.7, we
infer 7,7 =1 a.s. on Surv. So (Z,),>0 is a BPRE (see Subsection 1.1.3) where the reproduction

law in each generation has mean . Now, the assertion follows with |85, Theorem 2|. O

We summarize all proved results in this chapter in the following theorem. Recall that Theorem
1.14(b) implies P(Ext) = P(W > 0) if (W),),>0 is uniformly integrable.

Theorem 4.6. Let P(Ext) < 1. Then EW € {0,1} and P(W = 0) = P(Ext) if EW = 1.

Furthermore:

(a) IfB(gy,(1) € {7,0}) < L, then

/ 1 / 1
EW =1 f EZilog2Z < oo andE(gAO( )loggAO( )> < 0.
Y v
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(b) IfP(gy, (1) € {7,0}) = 1, then

EW =1 iff EZilogZ < .

Remark 4.7. If only a single daughter cell might be infected, i.e. Po(7;* > 2) = 0, the parasite
process (Z,)n>0 forms a branching process in an i.i.d. random environment, and w.o.l.g., we

assume that the possible contaminated daughter cell is the first one (see Subsection 1.1.3). Hence,

/ /
I, (1) I, (1) 1 M1t Mt 1 Mt 7
E( log = ;ZptT/ 1Og7,y > ;Zpt 108;22%

L
v " t>1 =1 =1

by Jensen’s inequality, and thus W = 0 a.s. if P(g}, (1) € {7,0}) < 1. This is consistent with the
known results for branching processes in random environment (see [12,85]) since the martingale

norming sequence ([[;o g (1))n>0 grows slower than v, as Eg) (1) =v/v <7,

4.2 Growth rates and the problem of finding a Heyde-Seneta

norming ...

In Theorem 4.6, we have seen that W = 0 a.s. if the (Z log Z)-condition is violated. A question
naturally arising is: What is the actual growth rate of (Z,)n>0 in this case? To completely
answer this question, one has to construct a sequence (¢p)p>0 in R such that lim,_, ¢, 1z,
exists almost surely and is positive on the set of survival Surv. Such a normalization sequence is
called Heyde-Seneta norming, and their existence was first proved for the simple GWP in [45,76]
by the eponymous authors. Efforts were made to construct similar norming sequences for other
branching processes with success in [25,26,32,33,84| under the usage of diverse techniques.
However, the construction of a Heyde-Seneta norming is not the easiest task, especially in our
model. Since BwBPes starting with a different number of parasites are not identically distributed,
no recursive representation with i.i.d. copies can be given for Z,, which was fundamental for
the proofs in the above mentioned articles. Consequently, the techniques used there are not
easily transferable to our model. Because of this reason, we are unfortunately not proving the
existence of a Heyde-Seneta norming for (Z,),>0, but the author is optimistic that this can be
done, possibly under some additional assumptions. However, if the parasite multiplication is
high, a suitable normalization sequence can be constructed for (7,7)n>0. We further determine
the exponential factor of the growths rates for both processes, (7,7 )n>0 and (Z,)n>0. This weaker
partial result gives a first idea how the Heyde-Seneta norming should look like since it indicates
that an appropriate norming sequence is the product of this exponential factor and some strictly

slower increasing function.

4.2.1 ... for the process of contaminated cells

By Theorem 1.8, the process (v~ "7, )n>0 forms a supermartingale. Furthermore, by Proposition
1.4 the normalization can be written as v = ET*/P(Z], > 0), n € Ny, and so T,* behaves like its
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mean for n — oo apart from some regulation depending on the ABPRE. Since the environmental
sequence of the ABPRE takes values in a countable space, |59, Theorem 1.1] states
. / 1/n _ 0 _.
nlLIr()lOIP(Zn > 0) = éréqung( )Y =1 p (4.17)
with p = 1 if Elogg) (1) > 0, p = vy if Elogg), (1) < 0 and Eg) (1)logg) (1) < 0, and
p < min{l, v~} otherwise. Hence, it is justifiable to assume that the number of contaminated
cells grows with the geometric rate (vp)™, and thus a proper Heyde-Seneta norming should not

differ much from this sequence. This is stated in the next theorem.

Theorem 4.8. Let P(Surv) > 0 (and thus particularly v > 1). Then lim, . * log 7,¥ = logvp
P,-a.s. on Surv for all z € N.

Proof. First, let us consider the case when Py(7,F > 2) = 0. Then on Surv, there exists exactly
one contaminated cell in each generation (see Theorem 1.7), and (Z,),>0 forms a BPRE (see
Subsection 1.1.3). W.o.l.g., we can assume that the contaminated cell is always the first daughter
cell. Since parasites survive w.p.p., the process along the infected cell line is supercritical and
thus

— 3 / _ —
p = inf Egh, (1) VO;{;QIZPWU V,

where the last equality can be deduced with the help of Jensen’s inequality. Consequently, the
assertion follows in this case since log7.* = 0 = log vp for all n € Nj.

So, from now on, assume that Po(7* > 2) > 0. For each ¢ > 0, the Markov inequality

T 1/n 00 1
ZP <<E T*) Zl-i-E) < ;m&)n < 09,

=0

provides

whence by the Borel—Cantelh lemma

* l/n
lim su n < 1 P.-a.s.
nﬁoop <Ez7:;k> o ?

But from (4.17), Proposition 1.4 and Jensen’s inequality, we infer for n — oo

> 1/n
(E. 7)Y = vP.(Z) > 0)Y/" < V(ZP(2;>0)> < v(zP(Z, > 0NV = wp,
i=1
and thus
hmsup logT < logvp P,-a.s.

n—oo
Concerning the lower bound, assume that the result has been already shown for z = 1.
Then for all z € N, we can write Surv = (J;_{7,;; — oo}, where 7.*; denotes the number of
contaminated cells containing a descendant of the ancestor parasite i. Since 7;;2 is distributed

as 7,7 when starting with a single parasite, we obtain

el . el _— x
hnlgg.}fﬁlogfl > hnnl)gfﬁlogﬁm = logvp P.-as. on {7;; — oo}
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for each 1 < i < z and assertion follows. So, it is left to verify the lower bound for z = 1.

Theorem 1.7 entails 7, — oo a.s. on Surv for n — oo and applying Fatou’s lemma gives
oo = Eliminf7," < liminfE7;. (4.18)
n—oo n—oo

In the following, we describe the construction of a sequence (T}, ,,)n>0 of sets of contaminated
cells for each m € N. Step one, put ’]I‘am := {@} and assume the root cell to host one parasite.
Next, put T, := Ty, as the set of contaminated cell in generation m. Now, consider a cell in

1.m» choose from its parasites an arbitrary one and identify all contaminated cells in generation
2m which contain descendants of this parasite. Repeat this procedure with all cells in T7 ,,, and
denote the union of all thus identified cells in generation 2m by T5,,. Use the same procedure
to construct Ty, ., from Ty, for all n € N. This gives us a sequence (T}, ,,)n>0 of sets of

contaminated cells in the generations 0, m,2m,3m, ... Let us put
Snm = # Ty (4.19)
for n € Ny as the cardinal number of these sets. Clearly,
Ton = Snm  P-as.

for all n € Ny, and (S, m)n>0 forms a simple GWP with reproduction law P(7 € -) and
reproduction mean E7,%. (4.18) ensures E7* > 1 and thus supercriticality of (Sy,m)n>0 for
all large m. For m € N denote by Surv,, the set of non-extinction of (S m)n>0, Obviously,
Surv,, C Surv for all m € N. Fix mg such that P(Surv,,,) > 0 and note that Surv,,, C Surva,,, C
-+ C Surv a.s. because a GWP considered only at the points in time [Ny for a [ € N is also a
GWP and survives if the original one does. Using these inclusions and the branching property
of a GWP, we obtain

B(Sunvimg) = S P(Tim = (1~ B(Sunvg,)) = (1 B(Surviy))B(Tr, = )
t=1

for all s € N and k£ € N. Hence,

P U SurVigm, | = klim P(Survim,) > (1 —P(Survy, )*)P(Surv)
—00
k>0

for all s € N, and since P(Survy,,) > 0 is assumed, we get
U Surviy,, = Surv  P-a.s. (4.20)
k>0

by letting s tend to infinity in the above inequality.
Let now m € moN. For each n € N, we can find k, € N and [,, € {0,...,m — 1} such that

n = k,m + [,, and thus on Surv,,

T > Z T Pas,

veTy, .,
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where 7;* = denotes the number of contaminated cells in generation n rooted in cell v. So by

Jensen’s inequality, this yields on Surv,,

1
log 7, = log™ T, >

Z log® T)* , +1log™ Sp,m > log® Sk, m  P-as,

kn,m UET;,m

and the classical theory of GWPes (see for example the Heyde-Seneta theorem [10, Theorem 5.1
in Chapter II|) provides

1 1 1 1
liminf —log 7, > liminf —log" Sk, = —logET," = logv+ —logP(Z,, >0) P-as.
n—oo N n—oo M m m

on Surv,,, where in the last equation Proposition 1.4 has been used. As m = kmy for arbitrary
k € N, (4.17) now gives

el » , 1
I%rgg}fﬁlogﬁ > logy+klirgok—mlogP(Z,gmo >0) = logrvp P.-as.

on Surv, by recalling (4.20). This proves the theorem. O

If the ABPRE survives w.p.p., (7,))n>0 has nearly the same growth rate as the GWP (7,,),>0
(see Theorem 1.8). Hence, the Heyde-Seneta norming of (7,)n>0 gives the right normalization

for the process of contaminated cells in this case.

Theorem 4.9. Let P(Surv) > 0 (and thus particularlyv > 1) and z € N. IfElog g} (1) > 0 and
Elog™ (1 — ga,(0)) < oo, then there exists a sequence (cn)n>0 i (0,00) such that cpy1/cn — v
and (c; YT )n>0 converges P,-a.s. as n — oo to a finite random variable L which satisfies
P.(L = 0) = P,(Ext).

Proof. Fix z € N. First, note that Elog™ (1 — ga,(0)) < oo ensures ji,; > 0 if p > 0, and so
Py(77F > 2) > 0, due to v > 1. W.o.l.g. assume that ET logT = oo, as otherwise (v"),>0 is a
suitable norming sequence by Theorem 1.8. For each a > 0 such that ET 17«4y > 1, we define

cola) :=a and tnt1(a) = cn(@)E (T Lgr<e,)y)s 1 € No, (4.21)

and let (c¢,)n>0 be such a sequence for a fixed a. Notice that every sequence (cn(a))n>0 is
determined by the choice of a and recall that (7;),>0 is a supercritical GWP with reproduction
law £(T') and mean v. Then the classical theory of GWPes (see e.g. [10, Chapter II]|) provides
that each thus defined sequence (c¢y(a))p>0 forms a suitable Heyde-Seneta norming for (7;)n>0
with

cn+1(a) . R B
dm e —r g ) @B > o) =0 (4.22)

Furthermore, for each sequence (c,(a)),>o there exists a constant y(a) € (0,00) such that
cnl(a)/cn — y(a) as n — oo.
For n € Ny and v € V with |v| = n, put

Ty(a) =Ty Lir,<cp(a)}s (4.23)
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and let T} (a), 7,5 (a) and 7, (a) denote the obvious in a BwBP with an underlying cell process
given by (T,(a))yevy. It is well-known from the classical theory that the process (¢, (a)Tn(a))n>0,
is a L2-bounded martingale (see e.g. the proof of [10, Theorem 5.6 in Chapter I1]). As in the

proof of Theorem 1.8, we calculate for n € Ny

Ty (a)
E. (ﬁ—f—l(a) | fn) = Z E. Z 1iz,.,>0} } Fn
veT, (a) u=l

< BT 1z Ti@ = 2700 poas
cn(a)
Hence, (c;'(a)T,}(a))n>0 forms a positive supermartingale with E,7,*(a) < c,(a)/a, and since
the obvious majorant (¢, (a)7,(a))n>0 is L?-bounded, we find an almost surely finite random
variable L(a) such that
T (a)
cn(a)

as n — 00. The rest of the proof is split into several parts.

— L(a) P.-a.s. and in L' (4.24)

CONVERGENCE OF T*/c,: With calculations as in the proof of [25, Proposition 1], we get

P.(T;(a) # Ty for some n € No) = > Po(T*(a) = T{',... . Tiy(@) = Ty, T (@) # T7)
n=1

DD BAT@) =T =2 T (a) # 7))

n=1x=0

DD PATi(a) = 2)2P(T > eoi(a)

n=1z=0

Z E. 77 1(a)P(T > cp1(a))

IN

IN

IN

1 o
< chn_l(a)IP’(T>cn_1(a)) — 0 asa— oo,
an:l

where the convergence follows from (4.22). Hence, by (4.24) we get for almost every w € Q the
existence of an ag such that for all a > ag
Ti(w) _ cnla) T (a)(w)

Cn - Cn cn(a) = y(a)L(a)(w) (4.25)

for an appropriate constant y(a) € (0,00). Hence, (¢, 7,*)n>0 converges P,-a.s. to a random
variable L.

L 1S POSITIVE W.P.P.: By (4.25), it is enough to show P(L(a) > 0) > 0 for some a > 0. Let
A(a) = (An(a))n>0 be a sequence of independent random variables taking values in the set of

probability measures on Nj such that

a) = (uyt) — Pt _ cn(a)
P (An( ) ﬁ(X )) E (T ]l{Tgcn(a)}) Cn—i—l(a) Pt (426)
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for all n € Ny and 1 < u <t < ¢,(a). Let further (Z/(a))n>0 be a branching process with
environmental sequence A(a), and let ga,, (4)(s) denote the random generating function of the in-
dividuals in the n'* generation. Recall that (Z!),>o is the ABPRE with environmental sequence
A (see Subsection 1.2.1). Clearly,

IP’Z(Z;(a) > 0|A(a) = N) = IP’Z(Z; > 0|A=))
as well as

IP)(AO(G’) =A0,--- 7An(a> = )\n) = Cé@) Hptk
A k=0

for a sequence of probability measures A = (Ag)r>0 with \p = L(X b)) and wy, < tg, < c(a)
for each k € Ny. Hence, by merely adjusting the summations in the proof of Proposition 1.4, we

obtain for each n € Ny
P(Zy(a) > 0) = ¢, ' (a)ET,; (a), (4.27)

and as (¢, (a)T,7(a))n>0 — L(a) in mean, we get

EL(a) = lim P(Z.(a) > 0).

n—o0
For \ = L‘,(X(uvt)) and K >0 let
K-1
g)\,K(S) = Z SkP(X(“,t) — k;) 4 SKP(X(u’t) > K)
k=0

be the generating function of the truncated random variable X () A K. As truncation reduces

the reproduction, obviously

EL(a) = lim P(Z,(a) > 0) > lim P(Z, «(a) > 0),

n—o0

where (Z] j-(a))n>0 is the branching process with environmental sequence A(a) and truncated

reproduction laws. The truncation further guarantees sup,,> gxn(a% 1)/ gj\n(a% (1) < oo as.

and hence
0 n+1 -1
le P(Z, x(a) >0) >0 if Z (H gj\i(a)l((l)) < oo P-as. (4.28)
n=0 \i=0

by Agresti |3, Theorem 1].
Due to the assumptions in the theorem, [4, Theorem 2.1| gives the existence of a constant
K > 0 such that
0 < Elog g}, (1) < oo.

A look at (4.26) shows that
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and by an appeal to (4.22) thus

. . Cnla u
nh_)IgO]Eloggkn(a)’K(l) = lim Z . ((c)z)pt log E(X ™% A K)
1<u<t<cp(a) ntl

= ﬁlogE(X(u’t) ANK) = Eloggy, x(1).
1<ust<co

Furthermore, we obtain for all x > 0

cnl(a
P <10gi g;\n(a),K(l) > x) = Z c :E(l)pt
1<u<t<en(a),
log™ prut>x
av Dy av g
< — = —P(l 1) >
= (@) Z y (@) (og I,k (1) 1’)
1<u<t<oo,
log™® pu,e>x

and therefore the law of large numbers in Theorem B.1 ensures the existence of an almost surely

finite random variable G such that
1 1 ! 1) > 1 El ! 1 0 for alln > G
52_: OggAk(a),K( ) — 5 Ogng,K( ) > or a n - °

But from this, we deduce

oo n+1l G—1n+1 00 n+1
STl = D+ 3o (- Soesh )
nOzOgA (a),K nOzOgA =0
G—1n+1 00 1 n+1
< ——Elog g/ 1
< H 7 + Z eXP< 5 08 Yo,k ( ))
n=0 i=0 “Ai(a),K n=G
< o0 .a.s.,

and hence, EL(a) > 0 by an appeal to (4.28).
L VANISHES ONLY ON Ext: Adapting the proof of Theorem 1.8(b), we set 7, := inf{m €
Ny |75 > n} for each n € N. Then

P.(L=0) < P.(L=0|r, <o)+ P.(1, = )

= P, [ lim Em Z et (BTW) =0 | 7, < 00 | +P,(7, = 0)
Moo Cmtr, T

< P(ﬂ ;L’k/cm—>0}> + P, (1, = )
k=1
< P(L=0)"+P.(r, = 00),

where in the penultimate inequality we used (4.22). As P(f} = 0) < 1, letting n tend to infinity
completes the proof of the theorem by an appeal to Theorem 1.7. O
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4.2.2 ... for the process of parasites

Turning now to the process of parasites, we show that the norming sequence can not differ much
from (Y")n>0, viz. n~'log Z, — logv a.s. for n — oo on Surv. In the case Po(7* > 2) = 0,
(Zn)n>0 forms a BPRE (see Subsection 1.1.3). A suitable norming was already found in |84,
Theorem 1]. This case particularly comprises P(g} (1) € {7,0}) = 1 as seen in the proof of
Theorem 4.5. Hence, we can restrict our analysis to the case when two contaminated daughter
cells may occur. As in the previous section, it is sufficient to consider only the standard starting

configuration (one cell with one parasite).

Theorem 4.10. If P(Ext) < 1, Py(Ty > 2) > 0 and E (“”’Ag(l) log gAOf”) <0, then Wa'™ = 1

a.s. on Surv as n — oo.

Proof. Since (Wy,)p>0 converges almost surely to a finite random variable by Proposition 1.12,
m <1 as.

To derive the other direction, we divide the proof into two cases and follow the truncation
argumentation given in [25]. Note that Po(7;" > 2) > 0 implies P(g} (1) € {7,0}) <1 (see the

discussion above the theorem).

it immediately follows that limsup,, .,

CASE I: Let T be bounded, i.e. T' < ¢ a.s. for a finite constant ¢ > 0. For a > 0, we define
foreach 1 <u<t<cg
X0 (a) = X0 1<y

and let (Z,,(a)),>0 be the process of parasites and (7" (a)),>0 the process of contaminated cells
having the truncated reproductions laws. Let further be v(a) = EZ(a) as well as ga,,q(s) and
Wi (a) the obvious random variables. Since 7,%(a) 1 7, as a — oo for each n € N, we get for
large a > 0 that Py(7;"(a) > 2) > 0 as well as sup,,~oE7,(a) > 1. Thus, P(Z,(a) — 0) < 1 by

Theorem 1.10. Moreover,

! 1
B <gxo,a<1>1og e, )> = 5 (ghy() 1085, 0 1) ~ E (ghy a(1) o 7(a)

< E (g, (1) log g, (1)) = E (g,.0(1) logy(a))
N E (g, (D) loggh, (1) —E(gh,(logy)  asa— oo

- E<g'AO(1)1ogg"°( )> <o,

since 7y(a) is isotone in a. Hence, by assumption there exists an ag > 0 such that for all a > ag

E(gle,a(l)log gA;{;g”) < 0.

As EZi(a)log Z1(a) < aclogac, Theorem 4.6 implies the existence of a finite random variable
W (a) such that W,,(a) — W(a) in L' as n — oo. In particular, P(W(a) > 0) > 0.
Let now be ¢ > 0 and fix a > ag such that

v(a) = (1—¢)y,
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which yields
EZ,(a) =v(a)" = (1 —&)"y"
for all n € Ng. Let (2, 1(a))n>0 be the parasite process, where parasites in the first k& generations

beget offspring according to the original reproduction laws and from generation k£ + 1 on with

the truncated laws. By the above established lower bound of the means, we get

EZ,x(a) = *EZ, i(a) > (1 —&)"y"

for all k < n, k,n € Ny. Additionally, we find that

Zn > a) > Zn k Z Z (U )
T 2 T 2 B > ¥ 282, 4(0)
a.s., where ZS}_)k(a), v € Ty, are i.i.d. random variables having the same law as Z,,_j(a) when
starting with a single parasite. Because of our choice of a, taking the limit in the above inequality
yields

lim inf _Z > liminf — Z (@) Z W ”)

_ - ~k

n—00 (1 E)"’y” n—0o0 7y o EZn k a veTe
where W) (a), v € T}, are independent and distributed as W (a) (under P). Recalling that Fj,
is the o-algebra of the k-past, we get from this inequality

]P’(limian">0']-"k> > P ZW”) ‘}‘
n—oo (1 —g)nyn ocTs

= 1-P(W(a) =0 as.
Since P(W(a) > 0) > 0, we conclude by recalling Theorem 1.7 and letting & tend to infinity
Surv = {7 — oo} C l'minfi>0 a.s
=T = oo} € (limind 50 s

and we finally get
lim inf Wl/” > 1—¢ as.

n—0o0

on the survival set Surv. Hence, the theorem is proved in the first case.

CASE II: Let T be unbounded. We reduce this case to considerations of a bounded T' by
truncation and use the results of CASE I. For b > 0, we define

T(b) = T]l{TSb} .

Let (Z,(b))n>0 be the process of parasites and (7,(b))n>0 the process of contaminated cells
having the truncated reproductions law for the cells. Additionally, let v(b) = EZ1(b), v(b) =
ETi(b) and ga,4(s) be the generating function of the ABPRE of the truncated BwBP. For the

truncated process, we get

E (ghop(Dloggh, (1) = >

t b
i log jtu; —— E(gh,(1)log g, (1))
1<u<t<b

Pt
v(b
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as well as

14 b [e¢)
E (shoa(D1087(0) = -7 loga®) 2 Tlogy = B, (1og € (0.9)

Putting these two equations together and using (b) 1 v as b — oo, we obtain

! 1
B (g'AO,bu)log s’ )) = B (ghy (1) 108 dh, (1)) — E (gh, (1) loz 1 (8)

b—o0

— E(gj,(1)log gy, (1)) —E (g, (1) log~)
' (1
= E(gxo(l)loggj\?y( )> < 0.

Hence, as in the first case, for each € > 0, we can fix b > 0 such that v(b) > (1 —¢)~, Po(77*(b) >

2) >0,P(Z,(b) >0)<1and E (gj\mb(l)log ngb(l)) < 0. Thus all conditions for CASE I are

v(b)
fulfilled which then implies

z, 1/n
lim inf W,}/" > (1—5)liminf< (b)> > 1—¢ as.

n—00 n—oo ’y(b)n

This completes the proof. O

4.3 Relative proportions of contaminated cells

In this section, we are concerned with the long-run behavior of the relative proportions of con-
taminated cells containing a given number of parasites, viz.
 #HveT,|Z, =k}

T

for K € N and n — oo. We consider F),(k) under the event of parasite survival. Recall that P,

F, (k) :

z € N, denotes the measure P, conditioned under Surv. We assume throughout this section that
Po(7F > 2) > 0,

as otherwise 7,7 = 1 Pi-a.s. for all z € N and F,(k) = 1;z,_¢). Since (Z,)n>0 is BPRE in this
situation, the known theory gives Z,, — oo on Surv and thus F,, (k) — 0 a.s. (see [13]).

The asymptotic behavior of F), (k) is highly dependent on the long-term behavior of the
parasite number along a cell line and thus of the ABPRE. Because of this reason, we need to
consider different cases. Theorem 4.11 deals with the situation when parasites multiply at a high
rate, viz. the ABPRE is supercritical. In this case the number of parasites in a cell line converges
to infinity and thus every cell is hosting a large number of parasites. This entails convergence
in probability of F,,(k) to 0 for all kK € N. If, on the other hand, the multiplication of parasites
in low, that is when the ABPRE is strongly subcritical (Egj (1)loggy (1) < 0), Fy,(k) stabilizes
and converges to a deterministic limit as n — co. This is shown in Theorem 4.12. These results
are generalizations of [15, Theorem 5.1 and Theorem 5.2|, where the underlying cell tree was
assumed to be binary.

Before stating our results in detail, we recall that P(Surv) > 0 and thus v > 1 is assumed.



4.3. RELATIVE PROPORTIONS OF CONTAMINATED CELLS 7

Theorem 4.11. Let Elogg) (1) > 0 and Elog™ (1 — g,(0)) < oo. Then for all z,k € N and
e>0
lim P! (Fo(k) >1—¢) = 0.

n—o0
Proof. Let z € N and £,7 > 0. Due to the assumptions of the theorem and Theorem 4.9,
we can find a sequence of positive numbers (¢,),>0 and a finite random variable L such that
P*(L =0) =0 and 7,* > ¢, L P.-a.s. for all n € Ny. So, we infer

P (Fo(k)>1—¢) < P (Fn(k) > 1—5,2277) FPH0< L <)

< P #{veT,|Z, =k} > (1—¢e)n) +Pi(0< L <n). (4.29)

Recall the construction of the Heyde-Seneta normalization in the proof of Theorem 4.9. For each

large a > 0, the sequence (¢ (a))n>0 as defined in (4.21) is a suitable norming sequence and

lim ¢,(a)/c, = y(a) (4.30)

n—oo

for a constant y(a) € (0,00). Furthermore, the number of contaminated cells 7.*(a) of the BwBP
with the underlying cell tree generated by the truncated reproduction laws defined in (4.23)
fulfills

P.(7, (a) # T, for some n € Ny) < n

for all large a > 0 (see the part CONVERGENCE OF 7, /c,). With the same argumentation to
prove relation (4.27), we establish for all £ € N

P(Zy(a) = k) = ¢, (a)E#{v € T} (a)|Z, = k},

where (Z),(a))n> is the ABPRE of the truncated BwBP with environmental sequence (A, (a))n>0
given by (4.26) and generating functions g, (4)(s). Taking all these observations into account,
we infer from (4.29) by using the Markov inequality

P (Fo(k)>1—¢) < Pi(c,'#{veT,|Zy =k} > (1—e)n) +PE0< L <n)
P. (¢, '#{v e T} (a)|Z, =k} > (1 — &)n)

< * T

< P (Surv) +n+P(0<L<n)
E. (c;'#{v € T (a)|Zo = k}) 7

< *

< P (Sarv(i = &)r +n+PH0< L <n)

cn(a) P.(Z;,(a) = k) o
: en P.(Surv)(1—e)n +n+P(0< L <n).

Since Elog g (1) > 0, there exists a 1 < u < ¢ < oo such that p; > 0 and P(X®H) > 2) = a > 0.
Recalling (4.21) and (4.26), this implies

enla) Pt = b
cnt1(a)

for large a > 0 and all n € N, and the Borel-Cantelli lemma entails

P (gh,©0) <1-a/2) >

o0

> (=gl @0) = o as.

n=1
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Hence, [30, Theorem 3] ensures lim,, o P(Z/ (a) = k) =0 for all k € N and thus

lim P (F(k) >1—¢) < lim cnla) P.(Zl(a) = k)

Pi(0< L
n—00 n—oo  cp IP’Z(Surv)(l—g)n+n+ 20<L<m

= n+Pi(0< L <),
where (4.30) was used. Letting 1 tend to 0 yields the assertion. O

Turning now to the case when the ABPRE is strongly subcritical, we show convergence in
probability of F,, (k) to a deterministic limit, which can be determined as the quasi-stationary
distribution of the ABPRE.

Theorem 4.12. IfE (g} (1)log gy (1)) <0,

/ 1 / 1
EZilog2Zi <oco and E <9A0( )log gA[jy( )> <0,
v

then for all z,k € N and € > 0
li_>m P (|Fn(k) — x| >¢) = 0,

where q, = lim, oo P(Z] = k|Z] > 0). Furthermore,
" 220:1 kay,

with W being the martingale limit defined in Proposition 1.12.

as n — o0

By our assumptions, all conditions for the proof of [15, Theorem 5.2] and the subsequent
corollaries are fulfilled. Hence, Theorem 4.12 follows with similar arguments. However, a bit of
work is still left to do since the parasite multiplication depends on the cell tree structure, which
is different in [15]. To verify the assertions of the theorem, we require some preliminaries, and

the next lemma comprises analogous results to [15, Lemma 6.1, Proposition 6.3, Lemma 6.5].
Lemma 4.13. The following assertions hold true under the assumptions in Theorem 4.12:

(a) For allm >0 and z € N

lim sup P
K—oo n>0

* Z'U]l
(Zvern = {Zu>K} Z?]) —

(b) For every e >0 and z € N there exists constants 0 < a < b < co such that
inf P} (7:1 € [a,b}) > 1—e.
n>0 y"

(¢c) For allm >0 and z € N

veT: g, > K
lim sup P} <#{ n+n: ol i > 77) = 0.
n+m

K—o0 n,m>0
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Proof. Let n > 0 and z € N. By Theorem 4.6 there exists an almost surly finite random variable
C such that C <472, P,-a.s. for all n € Ny and P5(C = 0) = 0.
(a) For K,n € N define

ZUET;; Zv Lyz,>Ky
Zn

An(K,n) = { > n} N Surv.

So with C' given above

E. | Y Zdyzsry | = 7B (Zola, ) = V1B (Cla, )

veT),
and thus by using Proposition 1.4
1 « v\" /
ME. (Cla, ) < — > KB (#{v€Th:Z, =k}) = (=) E.(Z1z-x3)-
v k>K v
Since the ABPRE is strongly supercritical with EZ] log Z] < oo, [2, Theorem 1.1 and Corollary

2.3] together with [17, Theorem 2| yield

li E 1 =
A S (Cla, ) = 0,
and as C' is positive on Surv, the assertion follows.
(b) For each K,n € N obtain

Zn o To o 2eemy Lolzicky | C 2very Lo lizicy

o O (L KA - K Zn

2-a.S.,

and the assertion follows from Theorem 4.6 and (a).
(c) For e > 0 fix @ > 0 as in (b). Then for all n,m € N on {7, >+"t"a}

. . (v)
#0 € Toim  Zopn > K} _ #{0 €T Zypo > K} _ Svers,, Zm Liz,5k)
- a7n+n1 — avn+nz

* z-a.S.,
n+m

where Z,(,f ) denotes the number of parasites in generation m of the subtree rooted in v. Thus,

+e

% (v)
P* (#{U € Tn+m : Zv|n > K} > 77> < PZ ZvET;‘L Zm ]l{ZU>K} > .

z * a7n+nL =

n-+m

1

<
- onay”

E ZZU]I{ZU>K} +e,

veTy,

for all n,m € Ny. For the last inequality, we recall that £, 2, = xy" for all x € N. As seen
in the proof of (a), the last term converges uniformly in n to 0 for K — oo, and the lemma is

proved. O
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Proof of Theorem 4.12: Let £, > 0 and k, z € N. First, note that

#{veTh p: Zy =k, Zyp < K} #{ve’]I‘n+m : Zy =k, Zyy > K}
Fn+m(k) * *

n+m n-+m

,-2.8.

for all n,m € Ny and K > 0. By Lemma 4.13(c), we can find a K > 0 large enough such that

. . #{veTnm:Zy:k,ngK}
P! (|Foem(k) — qul = dn) < P! (\ 4 2, | ] =)
n+m
€T, Zyn <K VETE,  Zy =k, Zyy < K
SPZ(#{” LA e | }—qkz2n)
—m #lveTn: Zyn < K}
veETE, Ty > K
+Pi<#{ tm | }qk2n>+s
n—+m
#{0 €Tt Zo =k, Zypy < K}
< P* — > 92 2 4.31
= (‘ Hw €T Zop < K} k| =20 )+ 2 (4:31)

for all n,m € Ny. We estimate the probability in (4.31) in the following two steps.
STEP 1: We show that there exists a mg € N such that

ZveT* 1{ZU<K} Ez,#{u €T :Z,=k}
> over: Lz, <K} EZUT,;;O

—qx| < n Pas.

for all n € N.
For that purpose, let us put

Tn(k) :=#{v €Ty : Z, =k}, form,keN.

First, observe that

ETm (k)
ET%

= P(Z,, =k|Z, >0) = q asm — o0 (4.32)

by Proposition 1.4 and [40, Theorem 1.1|. Furthermore, by [17, Theorem 2 and Theorem 7| and

once again Proposition 1.4, we get

zTm (2 =k|Z! P.(Z! E. 75 P (Z!
ET(k) _PolZly = M7 > OP(Z0>0)  ETn Ru(Z,>0)

ET.(k) — P(Z., =k|Z!, >0) P(Z, >0) ET: — P(Z,, >0)

for all z € N as m — oco. Hence,

’Eme(k:)
ETm (k)

Snand’

B, T
mo_ <
ET x‘ =

>3

and thus
BT (K)ET;; = ETw(k)E, Tyl < JETn(KET,,

for all 1 <z < K and all large m. From this, we infer

ZUETZ ]l{ZUSK} EZva(k) ETm(k)

_ < Z’UGT: ]l{ZUSK} ’EZva(k)ETT; - ETm(k)EZUT;”
>ver Yz,<xy Ez, T ETq

- BT > ver: Yz,<rxy Ez, T
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1 2very Lz,<y BETn(R) - g
T2 X er Yzo<ky Bz, T 2

for all large m. By an appeal to (4.32), STEP 1 is proved.

STEP 2: Fix mg € N according to STEP 1. By an appeal to (4.31), the first convergence

)

statement of the theorem follows if the probability

P #{U € T:L-i-mo DLy = k7ZU|n < K} _ Z’UET: ]l{ZuﬁK} EZvao(k)
: #{v € Ty iy * Zojn < K} > ver: Lz, <y Bz, T,
becomes small for large n.
Indeed, it is

K
HOET, e 1 Zo =k Zyp S K} = Y. Lyg0y T (R)
z=1veT}
for each n € Ny, where Tn(fé)(k) = #{u € T,(f{()) : Zy, = k} and ’]I‘(mv()) denotes the set of cells in
generation mg of the subtree rooted in v. Obviously, for each z € {1,..., K}, all Tn(@%)(k) with
Z, = z are i.i.d. conditioned upon {Z, > 0}. Put P? := P,(:|Z, > 0) for each n € N and

observe that

sup |[P7(A) —P;(A)] — 0 asn— oo (4.33)
A€F

by easy calculations. Then, the law of large numbers ensures for each 7’ > 0 the existence of a
Ny > 0 such that

S vers Lizomay oo (B) = BT ()| oy c

p” > L o #veT:: Zy=a}>No| < —

& #{veT: :Z, =z} ~ K’ 2K
forall 1 <z < K and n € N, and by (4.33), we can find a ng € N such that
Svers Lizoma Ty (k) = EoTong (B)| _ o -
: #veT,: Z, = a} 20 #lveTy M| < g (48

for all 1 <2 < K and n > ng. Furthermore, the law of large numbers gives the existence of a

finite random variable C' such that

pr [ | Zvems Lizi=ey Tono (k) — BT (k)
N #{veT:Z,=ux}

>y| < P(C>y)

forall 1 <z < K, n € Nand y > 0. Hence, there exists a yy > 0 such that

S vers Lizoma) T (K) — EoTott) (k) -
& > Yo < E

]P)*

’ #HeT,: Z, =1} (4.35)

for all 1 <2 < K and n € N by using agian (4.33). Fix N > NyKyo/n'. Since 7,F — oo Pi-a.s.

for n — oo, Lemma 4.13(c) gives the existence of a n(n’) > ng such that

P (#{veT:: Z, <K}>N) > 1—¢ (4.36)
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for all n > n(n’). Using the estimations (4.34), (4.35) and (4.36), we infer

#{0 € Thymo 2 Zo =k, Zyjy < K} = 3 per Lz,<x} Bz, T (k) o
H{veT::Z, <K} =1

]P)*

z

S vers Lizy<ry (T (k) = Ez, T (K))

< * > 7/ x < -
s #veTr: Z, <K} >, #{veT:: Z, <K} >N
3 S vers Lizomay (T (k) = Bz, Tong (k) /
< ]P)* ”L)GTn {v—$} 0 v 1mo >l T*ZU<K >N
_s+; : #veT, : Z, <K} > L et 2, <K} >
3 s Nz Tn(@v)kj—[E Timo (K / * . =
< 254_2@; ZveTn {Zv= }( o (k) 2y T (K)) Zi’ #{UET*,L.ZU 7} S&
K #{veT,:Z, <K} N

#veT: Z, <K}

K 7 <#{UET;:Z1,:$}<N0
Kyyo ~— #{veT):Z, <K}~ N

A\
&

+
ng
.-

for all / > 0 and n > n(n’). With the same arguments, we derive for all ”” > 0 the existence of

an(n”) > 0 such that
> n’) < e

p* (' #{0 € Ty + Zojn < K} = 3 e Uiz, <xy B2, Ty
> n) < be

z #{veT,:2,<K}
for all large n. Hence, the second step and thus the first convergence statement of the theorem

for all n > n(n"). So, with the right choice of ' > 0 and n” > 0, we get

L F v ET, 1yt Zo =K, Zyjn < K} B Zveqy: Liz,<ky Ez,Tmg (k)
: #{0 € T} ymg + Zupn < K} >ver: Yz,<x1 Bz, T,

is proved.

For the second limit statement, first recall that the mean of (gx)x>1 is finite by [40, Theorem
1.1]. Moreover, note that for every K € N and n € Ny

T ZUET: Zy ]l{vaK}

" St kFu (k)
and thus
* 1 1 1 1 ver* Zv Liz,
Tl - 59 < K - 0 + == Z S 2=l — 1] P,-as.
Zn o Y e kg Y opey kEA(K) > het kar > het kar Zy

So, applying Lemma 4.13(a), Theorem 4.6 and the convergence in probability of F, (k) to g for
each k € N yields the assertion. O



Chapter 5

Limit theorems for the BwBP in the
case P(Surv) =0

This chapter is devoted to the case when almost sure extinction of parasites holds true, namely
P(Ext) = 1, which is a standing assumption unless stated otherwise. First, we look at the
asymptotic behavior of the survival probability and determine its decay rate. Afterwards, finer
convergence results are established while analyzing the BwBP conditioned under non-extinction
of parasites at present time. This is done with the help of the size-biased construction (see
Chapter 2) and will lead to a theorem similar to the classical one of Yaglom (see [14, Chapter
1.8, Corollary 1]).

5.1 Convergence rate of the survival probability

In the simple Galton-Watson setting, the problem of finding the speed of extinction is completely
solved and known under Kolmogorov’s theorem (see the standard literature [14,46]). More
precisely, this result says that in the subcritical regime the survival probability decreases as fast
as the population means if the (Zlog Z)-condition is valid. This result has been expanded to
more complex branching processes like the BPRE in [35,40].

Here, we prove an analogous theorem confirming that the survival probability has the rate
~™ if the ABPREI is positive recurrent, which particularly holds true if the ABPRE is strongly
subcritical, and an additional integrability assumption is satisfied (see Theorem 5.5). But first,
we prove a slightly weaker result that determines the exponential decay rates of P(Z,, > 0) in
all cases. Recall that S* is the set of configurations of contaminated cells and the parasites they

contain, see (1.15).
Theorem 5.1. Let P(Ext) = 1 and p = info<g<; Egj\o(l)@ as in (4.17). Then for each (s, z) € S*

lim P, (2, >0)Y" = lim P,y (7; > 0)"" = vp

n—oo n—oo

with p = 1 if Elogg) (1) > 0, p = vy if Elog g}y (1) < 0 and Eg) (1)loggy (1) < 0, and
p <min{l, vt} otherwise.

83
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Proof. Let (s,z) € S* and let Z,,; denote the progeny number in the n" generation stemming
from parasite i € {1,...,3°7_, 2;}. Since Z,; has the distribution P(Z,, € -), the subadditivity

of measures gives

Z;:l Zj s
P(Z,>0) < Pi(Zn>0) =Py | | {Zni>01] S P(2>0)> 2, (5.1)
i=1 j=1

and the theorem is proved if the statement holds true under P.
If Po(77F > 2) =0, then (Z,),>0 is a branching process in i.i.d. random environment having
countable state space (see Subsection 1.1.3). Hence, the assertion follows since
lim P(Z, >0)Y" = inf Z ptuﬁ,t = vp

n—o0 0<6<1
T 1<u<t<oo

by [59, Theorem 1.1].
Let us from now on assume that Po(7;* > 2) > 0. By Proposition 1.4, we get

P(TF >0) < ET = v"P(Z, > 0)
with (Z])n>0 being the ABPRE, and from (4.17) we deduce

limsup P(7;* > 0)'/" < vlimsupP(Z, > 0)'/" = vp.

n—oo n—o0

For the lower bound, we recall that sup,~; E7,; < 1 by Theorem 1.10 under the given
assumptions. Furthermore, from the construction in (4.19), we get for each m > 1 a simple

GWP (Sym)n>0 with a single ancestor and reproduction mean ES; ,,, = ET < 1 which satisfies
P(7, >0) > P(Spm >0) (5.2)

for all n € Ng. Let (ky)n>0 be the sequence in Ny such that k,m < n < (k, + 1)m for all n > 0.
In particular, k,, — oo as n — oo, and we deduce from (5.2) and the known theory (see e.g. [61]
or [10, Theorem 1.6 in Chapter III])

liminf (7,7 > 0)"/" > liminf P(Tj;, 41y, > 0)"/ ¢

n—oo n—oo

v

(Q?lﬁgf P(Sk, 11.m > O)l/k;n)l/m
= (iminf P(Sy, 11, > 0)<1+1/kn>/<kn+1>)1/m
= (ES1m)"/™ = (ET;)Y™
for all m € N. Letting m tend to infinity, we get by Proposition 1.4 and once again (4.17)
liminf P(7;" > 0)V* > lim (ET;)"™ = v lim P(Z, >0)"™ = vp,

and the theorem is proved. O
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The just proved theorem particularly indicates that under the assumption of almost certain
extinction of parasites, which by Theorem 1.10 is basically the case when Elog gj\o(l) < 0, the
decay rate of the survival probability is nearly 4™ if the ABPRE is strongly and intermediate
subcritical, i.e. Egj (1)logg) (1) < 0. However, if otherwise the ABPRE is weakly subcritical,
the survival probability decreases faster than ™. The rest of this section is dedicated to the
formulation of conditions under which ™ is the right asymptotic rate for the survival probability,
viz.

n

P(Z,>0) ~ y" asn— o0

for a constant ¢ > 0. Before formulating the exact statements in the different cases, we have to

ensure the convergence of v~ "P(Z,, > 0) for n — oc.

Theorem 5.2. The sequence (v "P(Z,, > 0)),>0 decreases for n — oo. In particular,

lim P(Z, >0)/7" =: ¢ (5.3)

n—o0

for a constant ¢ € [0,00), which is 0 if either v > min{1,v} or EZ;log Z; = cc.

Proof. Let o, denote the leftmost cell in the first generation which has a contaminated descendant
cell in generation n. We further write Zfla_”l) for the number of parasites in these descendant cells.

Since Z,, > ZT(L(:"I) a.s. and E, Z,, = yEZ, for all n € N and y € Ny, we calculate for each n € N

E(Z, | 2,>0) = Y P(Z, 22| Z,>0)

z>1
> N P(E > 2] 2, > 0)
z>1
= YV BET 22 Zs, =y | 2:>0)
z>1y>1
= > Y P(Zy, =y | 20> 0)Py(Zn1 = 2)
z>1y>1
=) P(Zo, =y | 20> 0)EyZ,
y>1
= E(Zn1 | Z01>0)) P(Zo, =y | 20> 0)yP(Z,-1>0)
y>1
> B(Zn-1 | Zn1>0)Y P(Ze, =y | 20> 0)Py(Zn1 > 0)
y>1

= E(Zn_l ‘ Zp_1 > O),

where in the last inequality (5.1) was used. Hence, the sequence (E(Z,, | Z,, > 0)),>0 is increasing
and consequently
P(Z, >0 _
(f;n) = E(Z,]| Z2,>0)" \, ¢ asn— o0

for a constant ¢ € [0, c0).
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It is trivial that ¢ = 0 if v > 1. If otherwise v = 1, Theorem 1.10 implies almost sure
extinction of parasites and thus ¢ = 0 is valid in this case. Proposition 1.4 and the Markov
inequality yield

P(Z,>0) = P(7T,) >0) < ET,; = v"P(Z], >0) (5.4)

and thus ¢ = 0 if v > v. If v = v, then Jensen’s inequality ensures that the ABPRE is critical
or subcritical. Hence, ¢ = 0 by (5.4).

Let now v < min{l,v} and EZ;log Z; = oo, and we recall that (F,),~ is the canonical
filtration of the BwBP. Denote by ¢ the generating function of Z;. Then using Jensen’s inequality,
we get for all n € N and s € [0, 1] the lower bound

E(SZ”'H ‘fn) _ H E(SZiZU1 ZL1X«L(Z7TU) }Zv>

’UETn

NI (Sml X7 Zv>

veT, t=0

o
- H ZPtE <$Zz:1X(”vt))Zv

veT, t=0

=l <§: piE (szzlxw’”))%

veT, \t=0

= [ #(9”

veTy,

Zn

= ©(s) a.s.

Thus, iterating the above inequality yields

E(SZ") > po---0p(s)

—_———

n-times

for all n € N. Let (Sy)n>0 be a simple GWP with reproduction law given by ¢. Then, we get

from the above inequality

P(Z2,>0) < 1-po---0p(0) = P(S, >0)
————

n—times

for all n € N. Since ¢/(1) = v < 1 and EZ; log Z; = oo is assumed, Kolmogorov’s theorem for
the standard GWP (see e.g. [46, Theorem (2.6.1)]) yields lim,, oo 7~ "P(S,, > 0) = 0 and thus
c=0. O

To identify sufficient conditions under which the limit ¢ in (5.3) is positive, we use the spinal
BwBP constructed in Chapter 2 and state an equivalent characterization for ¢ = 0 in terms of
this process in Lemma 5.4. This approach is similar to the one for the standard GWP (see [61]),

and we also need the following measure-theoretical lemma.
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Lemma 5.3 (Lemma 5.1 in [61]). Let (P,)n>0 be a sequence of probability measures on the
positive integers with finite means m, and for n € Ny let B, be the size-biased measure of
P,. If (Py)n>o is tight, then SUDP, >0 My, < 00, while if P,({z}) = 0 for each z € N, then

Supnzo my = Q.

Proof. For each z € N, we get

1 1 1 1 P,({1,... A
- < —_Z K< M < Po({1,...,2})
SUPp>0 Mn 2 My 2 my,
— Z;:l an({w}) < ZPTL({L""Z}) < z
Mp o My, o mn'

So, if (Pn)nZO is tight, there exists a z € N such that

5 ... mn
for all n > 0, hence sup,,>omy, < oo. If; conversely, sup,,~,m;, < oo, there exists a z € N such
that

1 1 .
0 < ——— —— < lim P,({1,...,2}).

SUp,>0 M 2 n—o0

O
Lemma 5.4. lim,, ;7 "P(Z, > 0) = lim,, 00 E(Z,| 2, > 0)~1 = 0 if and only if Z, 5 .
Proof. For n € Ny, put P, :=P(Z, € - | Z, > 0), and let ]5” its corresponding size-biased
distribution. Then,

B} = T AEee ) BEEE gz, 55)

for all n,z € N. If Z, N 00, the above equation yields P,({z}) — 0 for all z € N, and Lemma
5.3 ensures sup,,~o E(Z,|Z, > 0) = co. Now, suppose lim, ;. 7y~ "P(Z, > 0) = 0. Then,

0 = lim P(Z, >0)/7" > lim P(Z, =2)/7" = lim P(Z, =2)/z

n—oo n—oo n—oo

for all z € N, and thus ]P(Z’n =2z) — 0 for all z € N as n — oo. Since Z,>1as. foralln €N,
this implies Z, — oo in probability. O

We have seen in Theorem 5.2 that v < min{1, v}, which implies subcriticality of the ABPRE
by Jensen’s inequality, is necessary for the survival probability to decay like the mean number
of parasites. So, we consider the three different subcritical cases Egy (1)logg) (1) <0,=0 and
> 0 and give sufficient conditions under which the limit in (5.3) is positive. More precisely, if the
ABPRE is weakly subcritical, then lim,, o 7 "P(Z,, > 0) = 0. In the other cases, the positivity
of this limit depends on the existence of a positive recurrent state of (Zvn —1),,>0 and the mean
offspring number of parasites this process produces during two visits of such a positive recurrent

state. Before stating the result in detail, we need some notation. Let

cimint {z € No | BOAR™ — 0, 200 _1 ) > 0)
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and put kK = oo if the set is empty. Furthermore, let
T::inf{nGN ’Zvn—IZKJ}

denote the first time the Markov chain (Zvn — 1)p>0 hits k. If ZVO — 1 = K, then the BwBP
starts with xk + 1 parasites and thus E, 17 < oo if k is positive recurrent, whereas E,17 = 0o

otherwise. We further define

¥ o= S 7,

J uE{l,...,Tj}\{Uj}

Il
=)

as the total number of parasites in non-spinal cells which have a spinal mother cell up to gener-

ation 7. According to standard convention, we set minj<, <7 P(X®*7) = 0|T) =1 on {T = 0}.
Theorem 5.5. Let v < min{l,v} and EZ; log Z; < cc.
(a) If Egy (1)log g} (1) >0, then lim, oy "P(Z, > 0) = 0.

(b) Let Egy (1)loggy, (1) < 0. Then lim, 00y "P(Z, > 0) > 0 if one of the following

conditions holds true:

(i) Exi17 < 00 and E,yqlog™ Y < oo
(i) P(X@H =0) € {0,1} for all u <t with p; > 0.

(c) Let Egy (1)loggy, (1) < 0. Then lim, oy "P(Z, > 0) = 0 if one of the following

conditions holds true:

(Z) E,.H_lT = 0

(ii) Epp1logt YV = 0o and Elog™ (1 — minj<y<r P(X®T) = 0|T)) < oo

Proof. (a) follows directly from Theorem 5.1 since in this case lim,, .o, P(Z, > 0)Y/" < min{1,~}.
Let from now on Egj (1)loggy (1) < 0 hold true. Recall that (ZVn — 1)p>0 is a BPREI

with immigration components (ng”’f") — 1)p>0 and i.i.d. environmental sequence [Un, Tn]nZO-
Furthermore, this process is critical or subcritical due to Remark 2.5 and the conditions given
in this theorem. The proof of the remaining statement (b) and (c) is divided into several parts.

DEGENERATED CASES: We first consider the case when P(Xf“’t) =0)e€{0,1} forall 1 <u <
t < oo with p; > 0, which particularly means XSUO’TO) = XSUO’TO)
for all n € Ny and (Z,,),>0 forms a standard GWP. Then the classical result by Kolmogorov [46,
Theorem (2.6.1)] provides lim,, oo v "P(Z,, > 0) > 0, (b)(i7) is proved.

Let now P(X®Y = 0) € (0,1) for some 1 < u < t < oo and P(X®!) < 1) = 1 for all
1 <u <t < oo with pr > 0. Consequently, Z, = 7,7 a.s. for all n € Ny and (Z,)p>0 forms
a standard GWP. As seen above, lim,_,~, v "P(Z, > 0) > 0 follows. Furthermore, £ = 0 and

=1 a.s. Hence, Z,, =T as.

7 = 1 P-a.s., as only the spinal parasite is in the spinal cell due to the assumptions. Consequently,
Y < Z; P-as. and E log™ Y <E log 2 < o by Remark 2.3 and the assumptions of this theorem.
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ASSUMPTIONS: Let from now on
P(X™) =0) € (0,1) forsome 1<u<t<oo with p; >0

and
P(X(“’t) >2)>0 forsome 1<u<t<oo with p;>0.

These two assumptions particularly imply IP(X(U’T) > 1) > 0and 0 < IP)(X(U’T) =0) <1
Hence, by Lemma 3.1, the Markov chain (Zvn — 1)p>0, independent from the starting state,

eventually hits an irreducible and aperiodic set C,; containing k.

PROOF OF (b)(i): Let E.117 < oo and EylogT Y < co. By Lemma 5.4, it is enough to
show that Z, does not converge to infinity in probability, which follows if (P(Z, € -))n>0 is
tight. Under the given assumptions, x is positive recurrent, and thus (2Vn — 1)p>0 visits this

state infinitely often. Let (0;)i>0 with og = 0 be the successive return times of state &, i.e.
oit1 = inf{k > oy | ka — 1=k} fori>0.

We further put
T, =0;—0j_1 fori>1.

(v)

In particular, m = 01 = 7 a.s. Recalling that 2y denotes the number of parasites in generation

n of the subtree rooted in cell v, we obtain that

Z, = Afl ”;1) + Z ZAr(lu_)ol a.s. (5.6)
€T, \{V, }

for all n > oy. Since 2 for u # V,, behaves as a non-spinal process and P(Ext) = 1 is

n—o1
assumed, it converges to 0 a.s. Hence, the right sum converges to 0 a.s. too, as o1 < > a.s.
Consequently, it is enough to consider the process starting with x + 1 parasites in the root cell,
which is assumed from now on. For convenience, we omit the index in the probability measures
and write P instead of P41 in the rest of this proof.

Let Hy := {1,.., T} \ {Us} for k > 0, and with G being the o-algebra as defined in (4.6), we
put X

"= o (g Uo ((Z% ~ Do, <Xf,'p’f"))izl,n20>> .

We show the existence of an almost surely finite random variable which dominates E(gn\H)
for all n > 0 stochastically. Indeed,

Orypy—
2, = Zy + Zzzﬁf‘k = Z; + Z DAt Z Sz )
k=0 yef, k=0 ywem, k=or, ueHy,

for each n > 0, where r, € Ny such that 0, <n < o, 41, and it is recalled that host-parasite
processes not containing the spine behave as an ordinary BwBP. As all oy, Hj, and kau are

‘H-measurable, we get

k=0 ucHy, k=07, ueﬁk
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Oryp—1 Orpt1
7 7 rp —k—1 7. .
< Zy + E E 20 + E g AR (5.8)
k=0 uer, k=0 ue iy

where in the last inequality v < 1 has been used. Since (Zvn — 1)p>0 is positive recurrent (see
the discussion at the beginning of this part of the proof), it converges in distribution to a finite
random variable. Furthermore, the last sum in the above inequality is almost surely finite and
has the same distribution for each n € Ny. Hence, there exists a finite random variable Cy

dominating ZVn and the last sum stochastically for each n > 0, i.e.

Orp+1
P(ZVn + Z Z kau > m> < P(Cy >m) for all m,n € Ny. (5.9)

k:UT‘n ueﬁk

Let us now consider (x),. Put

O'k+1—1
Y, = E E Z\7ju
J=0k UGHJ'

for k > 0 and observe that

n—1Tg+1—1

(e = ™IS Yz 4

n—1 Th+1—1 n—1
o —0 7 _ 0 —o Y
SR Al YD ML) W
k=0 7=0 ueﬁom_j k=0

Thanks to the positive recurrence of k, the segments
7 = (ZV%_, o ZVoiH—l) . i>0, (5.10)

are 1.i.d. and thus particularly the 7441, & > 0. Due to the reproduction mechanism of cells and

parasites, this ensures that the vectors
Y = (Tk+1,Yk) , k>0,
are i.i.d. too. In particular, Y}, is distributed as Y for each k > 0. Hence,
v (Yo, ¥n) £ 9 (Yo, Vo)

for all measurable functions ) : Ng(nH) — R. This yields

n—1 n—1 L
oSy = $E
k=0 k=0

IE

n—1 L

n— A
E f}/zizk+l TnﬂYn—k—l
k=0
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n—1
D Dk i
k=0

n—1
= X

k=0

00 1 X o k+1
< — log™Y; 1 5.11
_kZOeXp<k+10g k+k+1og7> (5.11)

for all n > 0. Lemma 3.4 and the law of large numbers yield

k

1 N O

. + o . o . o

hlrcnﬁ\s;ipglog Yy = 0 and klirgo? = kliglogzﬂ = Er < o

since the (Yj)x>0 are iid. and Elogt ¥ < oo is assumed. Thus, the sum in (5.11) is almost
surely finite. Consequently, (*),, is stochastically bounded from above by a finite random variable

C uniformly in n, i.e.

P((%), > m) < P(Cy>m) for all m,n € Ny.

Together with (5.8) and (5.9), this ensures that we find for each e > 0 a constant d > 0 such
that

ig%ﬁ” (IE (2,117-0 > d) < e.

But from this, we infer
P (Zn > s_1d> " (P(én > 5_1d|7-l))
< e+ E (P20 2 e M) Lipis, oo rapyse))
<c+P (P(Zn > e~ LdH) > s)
<c+P (E(znm) > d)

< 2¢

for all n > 0, which implies tightness of (IP’(Z%n € ))n>0. Consequently, Z,, cannot converge to
infinity in probability, and (b)(i) is proved.
PROOF OF (c¢)(i): Let E,41 = oo. By the observations in the part ASSUMPTIONS and

Corollary 3.2, we get Z‘A/n 1B o forall z € Np, and since

Z, > Zf/n_l a.s.

by (4.13), this yields Z, L 00. Lemma 5.4 finishes the proof of (b)(3).

PROOF OF (c)(it): Let the assumptions in (¢)(ii) and additionally E,; < oo hold true. This
gives positive recurrence of (Zvn — 1)p>0. We use the same notation as in the part PROOF OF

(b)(7). By (5.6), it is enough to consider the process with x + 1 parasites in the root cell and, as
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before, we write P as shorthand for P, from now on in this proof. Again, we use Lemma 5.4
and show that Z, converges to infinity in probability. Observe that it is enough to consider the
sequence (Z,n)nzo since this argumentation can be repeated for each positive recurrent state.
As (ZAVn — 1)p>0 is in one of this states in every time step, the assertion follows.

From (5.7), we get

on—1 n—1Tr+1—1

2, > Y Y 2 S gl s (5.12)

k=0 yem, k=0 j=0 weH,, .,

As before, the segments Z;, i > 0, as defined in (5.10), are i.i.d. Now, the branching property
ensures that the vectors of subtrees spawning from these segments are i.i.d. too since the number

of these subtrees and the number of their root parasites are i.i.d. More precisely, the vectors

BT; = (Ti+1,Z¢,BT(0'i)a oo, BT(0i11 — 1)) , 120,

are i.i.d., where the BT(o; + 1) := (BT(V(%“)”))%H L, 0< I < Tiy1, denote the subtrees

spawning from the spinal cell Vo—i+l in segment ¢. In particular, each BTWei+0w) behaves as an
ordinary BwBP with one root cell and ZV( " parasites. Hence,
d
Y (BTy,...,BT,) = ¢ (BT,,...,BTy)
for all measurable functions ¢ : R — R on a proper space R. As Z,, = z,(BT) for the measurable

mapping z, : S — Ny for each n € Ny (see Subsection 1.1.2), we get

n—1Tg+1—1 n—1Tg+1—1 .
)DID DD DEEACERIED DI DI DIty
: on—1—0op—j ‘ Z?;kl Tit1—1—J
n—lTn—k_l

II=

Z Z(VU”_k_lJrju)
On—k—1—J

k=0 J=0 weH, 4
n—1Tk+1—1
_ (ng+Ju)
- Ok+1—1-7"

By an appeal to (5.12), we deduce that 2Un converges to infinity in probability if

0o Tk+1—1

O'k+]
DD DD DEE AR

k=0 j =0 ueHUk+]

Z( 0k+] )

Op1—1—j
parasite trees spawning from the spinal cell line are independent, and hence the Borel-Cantelli

which follows if infinitely many are positive. But conditioned under H, the host-

lemma gives that

00 Tk41—1

3 P(Zﬁ‘:ﬁﬂl ). O\H) — 0 as.

k=0 ]:0 ueﬁak 45



5.1. CONVERGENCE RATE OF THE SURVIVAL PROBABILITY 93

is sufficient for 2% i 0o. Since the (7;);>; are ii.d. with finite mean E7, the law of large
numbers provides us with an almost surely finite random variable K such that o < 2k[E7] for
all £ > K. Recalling (5.1), we infer

0o Tr+1—1 . 0o
DD D M EUEREIEIIED'S

k=0 §=0 yefl, k=0

Sop (zéfﬁ*fu) >0 | %)

i
o)
<
m
&
EN
+
~

2(k+1)[ET]

IV
™

=
N

Z(Vok+.7'u) > 0 | H)

> > Py (Zumn >0 H)  as. (5.13)

Since Elog™ Y = oo, it is lim Sup,, oo Llog™ Y, = oo a.s. and thus
P (?n > a" infinitely often) =1

for each @ > 0 by Lemma 3.4. In particular, this holds true for a = exp(log(a’)4[E7]) for all
a’ > 0. Thus, it is left to prove that there exist some a > 0 and b > 0 such that

Pon (2, >0) > b (5.14)

for all large n. Indeed, if this holds true, then (5.13) is almost surely infinite and thus Z, 5

as n — oo. We prove (5.14) in the subsequent lemma. O

Lemma 5.6. Lety < 1 and Elog™ (1 — minj<,<7 P(X®T) = 0|T)) < co. There exists ana > 0
such that for all € > 0 there exists a ng > 0 such that

—_

P.(Z,>0) > —(1—¢)

\)

for all z > a™ and n > ng.
Proof. Consider the function
h:[0,1] = [0,1], h(x)=1—-2°—(1—2)%,

which is strictly concave for z > 2. Furthermore, h(0) = h(1) = 0 and thus h(z) > 0 for all
x € (0,1), and h is symmetric in 1/2, i.e. h(xz) = h(1 — ) for all x € [0, 1]. The concativity and
symmetry yield

%?)x if z < xg,
h(x) > h(x()) if x € ($0, 1-— 1’0),

Mzo) (1 _g) if 3 > 2

zo

for all 2o € (0,1).
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Fix £ > 0 and put

a := exp <21E10g (1 — min P(X®7) = 0|T))) .

1<u<T

Observe that a > 1, as otherwise X (%) > 1 a.s. for at least one 1 < u < ¢ for each t > 1 with
pt > 0. But the assumption Elog™ (1 — minj<,<7 P(X®T) = 0|T)) < oo implies py = 0 and thus
=32 pe >kt > 1, which contradicts y < 1.
Conditioned under T the descendants of a root parasite behave in an i.i.d. manner and thus
P.(2,>0) = 1-P,(2,=0)

= 1-E(P,(2,=0T))

= E(1-P(Z,=0]T)>?

= E((1-P(2,=0[T))") +E(h(P (2, =0|T))

> h(.ro)IP (IP (Zn = 0’ T) € (l‘o, 1-— 1‘0)) (5.15)

for all zg € (0,1), 2 > 2 and n € Ng. For 1 <u <t < 00, let g, ) (s) be the generating function
of X! Furthermore, let u(t) denote the smallest index in {1,...,t} for which

Ju®),)(0) < gup(0) forall 1 <u <t

We shortly write g; for the generating function of X ()Y So, given (T},)pey = (t»)vev and thus

T = 7, we obtain
P(Z2, =0[T=7) < P(Zu=0|T=7) = Gusto) © Y(uz,tu,) © """ © Y(umtuy..u,_,)(0)
for all n € N and v = u; ...u, € V. Note that the right hand side is 1 if u ¢ 7. Thus,
P(Z,=0|T=7) < gt5°99t,, ©* " ° Gty ., ,(0),

and the convexity of the generating functions entails

n—1

P(Z, >0|T) > 1—gn, o9, ° - o9n, ,(0) = H(l — g1, (0)) as.
i=0

with Uy = @ and U1 = Uju(Ty,) for ¢ > 0. Since the 913, (0) are i.i.d. and distributed as

min; <,<7 P(X(®T) = 0|T), the law of large numbers and the condition of the lemma ensure

n—1
P (711 > log(1 — gz, (0) > log(fvo)) > 1l-¢
=0

for all large n and xg := a~! € (0,1). Hence, we find a ng € N such that
PP(Z,=0T)<1-xz5) = PP(Z,>0T)>za5) > 1—¢ (5.16)
for all n > ngy. Furthermore,

P(Z,=0) = E(P(Z, =0|T)) < 2 + (1 —af)P(P(Z, =0|T) > )
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and thus

P(Z, =0) — > 1—¢

P(P(2, =0|T) > z5) > n

for all large n, as P(Z,, = 0) — 1 for n — oo. In combination with (5.16), this gives
P(P(Z,=0|T) e (2,1 —xz})) > 1— 2,
and thus we find an ny > ng such that
P.(Z,>0) > h(zy)(1—2¢) (5.17)

for all n > ny and z > 2 by an appeal to (5.15).
So, the proof is complete if h(xf) > 1/2 for all z > a™ and large n. Indeed, this statement
holds true if 3% + (1 — x9)™* < 271, Observe that

n

n 1\
(1 —zp)* = <l—n) — e ! asn — oo
a

and thus there exists a ny > nj such that

1
(1—-a0)? < % < 3
for all n > ng and z > a". Obviously zj — 0 for n — oo and thus z* becomes small for all

large n. This proves the claimed and thus the lemma. O]

Remark 5.7. (a) The condition E,117 = oo in part (7) of the previous Theorem 5.5(b) is valid
if the ABPREL is critical, i.e. Eg) (1)loggy (1) =0 by Remark 2.5, and the integrability
assumptions 0 < E (log2 K, To> < o0 and

E(X Co.10) (x CoT0) _ 1)|T7,, T

E <1+IOgNUOTO> ( ( )|Uo, Tp) < 00
’ 2Hg,1y

hold true. This follows directly from Proposition 3.8. Hence, lim, oo 7y "P(Z, > 0) =0

in this case.

(b) That the critical ABPREI may have a class of positive recurrent states, which is hit even-
tually, was shown by Seneta in [77|, where he gave an example in the case of a constant

environmental sequence. So E, 17 < 0o is valid under suitable integrability assumptions.

(c) If the ABPREI is strongly subcritical, the state  is positive recurrent and thus E, 117 < o0.
Indeed, Egy (1)logg), (1) <0 yields py,¢ € (0,1) and thus P(X®) = 0) € (0,1) for some
1 <u<t<oowithp >0 IfPX®) <1)=1forall <u<t< ocowith

pe > 0, then obviously ¥ = 0 and E7 = 1. If otherwise ptIP’(X(uvt) > 2) > 0 for some
1<u<t<oo, weget X" —1>0)>0and P(XU0T0) = 0) > 0. Then Lemma 3.1
states that (Zvn —1),,>0 hits the irreducible and aperiodic set C,; eventually. Furthermore,
this process along the spine is subcritical due to Eg) (1)loggj (1) < 0 and Remark 2.5.
But as EZ1 log Z1 < o0, it converges in distribution to a finite random variable by Theorem

3.11. Standard Markov theory then gives the positive recurrence of state k.
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(d) To verify E, 1 log™ Y < 0o is not the easy task. However, we conjecture that this condition
is implied by E,117 < co and EZ; log Z; < oo and vice versa, maybe under some further

mild assumptions. This should be true for at least the strongly subcritical case.

(e) If the ABPREI is weakly or intermediate subcritical (under minor conditions, for example
the ones in (a) of this remark), the decay rate of the survival probability is strictly less
than 7". In view of Theorem 5.1 and the results in [40], we conjecture that the proper rate
is of order

n~1/2, (intermediate subcritical case),
(vp)" -
n=3/2, (weakly subcritical case),

in the two different regimes.

An additional outcome of the proof of Theorem 5.5(b)(4) is the tightness of the probability
measures (P(Z, € -))n>0. This holds true if
v <min{l,v}, EZilogZ; < oo, Egj,(1)loggy, (1) <0,

o (R)
Eir1 <o and Egpplogm YV < oo

and additionally sup; <, <t PHP(X () > 2) > (0 are valid. In particular, the process of parasites
along the spinal cells eventually hits a positive recurrent state. However, in the case where the
last condition is violated, there is no immigration in the ABPREI. Hence, the number of parasites

along the spine is non-decreasing, and if

P(X®" =0) € (0,1) for some 1 < u <t < oo with p; > 0, (R*)

the process (Z(/n)nzo eventually reaches the absorbing state 1. As every parasite population in a
subtree branching off the spine dies out almost surely, the process has the asymptotic behavior as
starting with a single parasites and one parasite in each spinal cell. Hence, the proof of Theorem
5.5(b)(i) can be adapted, and we obtain tightness in this situation too. Since (R*) is implied
by SUp; <y <tcoo pP(X (Y > 2) > 0, as seen in the proof of Theorem 5.5(b), this condition is a
relaxation of the latter one. If both (R) and (R*) are valid, we refer to them by (R1), i.e.

(R) and (R*). (R1)
In the case of part (i7) of Theorem 5.5(b), that is when

v <min{l,v}, EZilogZ; < oo, Egj, (1)loggy,(1) <0 and (R2)
R2
P(X®H =0) e {0,1} forall1<u<t< oo with p; >0,
we are in the standard Galton-Watson setting and thus tightness of the above measures holds
true under the (Zlog Z)-condition by the classical theory (see e.g. [61,62]). We summarize all
these observations in the next lemma.

A~

Lemma 5.8. Let (R1) or (R2) hold true. The measures (P .y(Zn € -))n>0 are tight for each
(s,2) € S*.
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Proof. Tightness follows immediately from (5.1) and the discussion above the lemma. O

The results of Theorem 5.5 can be generalized to an arbitrary number of root cells and
parasites, and limits can be determined. The proof of the exact limit in the case when (R1)
holds true can be done by elementary but cumbersome calculations. However, these result
follows as an easy corollary from Proposition 5.12, which is why we omit the proof here and
refer to Corollary 5.14 for details. We mention that the below theorem is not needed to proof

Proposition 5.12.

Theorem 5.9. Let ¢ € [0,00) as defined in (5.3). If ¢ = 0, then v "P(, (2, > 0) — 0 as
n — oo for all (s, z) € S*. Furthermore,

1 ey i1z if (R1) holds true,
lim —P(Syz)(Zn >0) =

n—oo y"

cs if (R2) holds true
for all (s,z) € S*.

Proof. If ¢ = 0, the assertion follows immediately from (5.1). The case where (R1) holds true
follows from Corollary 5.14.

If (R2) is valid, viz. P(X %) = 0) € {0,1} for all 1 < u <t < oo with p; > 0, it follows that
fut =0 or i, > 1forall 1 <u <t < oo with p > 0. Since Egj\o(l) log g}xo(l) < 0, this gives

P(X®) =0)=1 or P(X®)=1)=1

for all 1 <wu <t < oo with p; > 0. Consequently, every infected cell contains as many parasites
as the root cell, i.e. Z, = 2T Py-as. for each z € N, and (7),>0 forms a standard GWP.

Hence,
S
Py (2, >0) = P (Z T > 0) ,
i=1

where (7,);)n>0, 1 <4 < s, are independent copies of (7, )n>0. So, P, .)(Z, > 0) has the same
asymptotic behavior as the survival probability of a standard GWP with s ancestors. By Lemma
1.9, the assertion follows, as only one of the 7', survives in the long run and each of them has

the same probability to be that particular process. O

Remark 5.10. In the case where (R2) holds true, ¢ is the limit in Kolmogorov’s classical theorem
[46, Theorem (2.6.1)]. If otherwise (R1) holds true, ¢ can be determined as » 7° k=10(k), where
0 is the limit distribution of P(Z, € -). This is shown in the later Corollary 5.13.

5.2 Conditional limit theorems

Considering almost sure extinction, the process of parasites (Z,),>0 reaches the absorbing state
0 eventually. Therefore, for a more detailed description of the behavior of the BwBP, one has

to study its distribution conditioned under the event {Z, > 0}. For this purpose, we assume
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that (R1) or (R2) hold true in this section, which ensures the limit ¢ in (5.3) to be positive by
Theorem 5.5.

Before stating and proving results in detail, we shortly recall that the homogeneous Markov
chain BPG describes the number of infected cells and its containing parasites. BPG has state

space Sg = S* U {(0,0)}, transient states S* and transition probabilities given by (1.17), i.e.
p((s,x), (t,2)) :== ]P(S@)(BPGl = (t,2))

for (s, x), (t,z) € Sg.
Since we are interested in the asymptotic behavior of the BwBP conditioned under {Z,, > 0},

we introduce some further notation. We put
?t,z) =Py (|2, > 0)

for all n € Ny and (¢, z) € S and denote by IE’&Z) the corresponding expectation. As usual we
write P? if we start with one cell hosting x € Ny parasites, and omit the index if the starting
cell contains only one parasite.

With this notation, the opening question for the analysis of this section can be formulated

as follows: Does there exist a probability distribution 7 on S* such that

lim P}, . (BPG, € ) = ()

n—oo
for each (t,z) € S*? Such a limiting distribution is called quasi-stationary distribution or Yaglom-
lemit. This section gives a positive answer to this question. We even prove that the above
convergence holds true in total variation distance dry. Moreover, we study the distribution of
BPG,, conditioned under {Z,, 1 > 0} for £ € N arbitrary and determine its limit for n — oo.
Similar results can be looked up in [2,14] for the GWP and the BPRE. Before analyzing the
situation in the general model, we shortly look at the simple case in which the number of parasites

can be expressed via a weighted sum of standard GWPes.

5.2.1 A simple Galton-Watson case

We assume throughout this subsection that (R2) holds true. This particularly means that
P(X®) =0)=1 or P(X®) =1)=1 foralll<u<t<ocowithp; >0

as seen in the proof of Theorem 5.9. Hence, every contaminated cell contains exactly as many
parasites as the root cell. So, starting with s € N root cells each containing a single parasite,
denoted by (s,1) € S*, provides Z,, = 7, for all n € N. Moreover, (Z,),>0 forms a simple GWP
starting with s ancestors. In this case, the introductory question of this section has been entirely

answered by the classical theory (see e.g. [14,46,61]).

e (Yaglom’s theorem) For all k € Ny there exists a probability distribution 73 on N such that
for all (s,1) € S*
lim PPE(Z, €) = m(). (5.18)

n—oo  ($:1)
Furthermore, the mean of 7 is ¢!, and if EZ; log Z; < oo, then limy,_,o mx(2) = czmi(2)

for every z € N. In particular, (Z,|2, > 0),>¢ is uniformly integrable.
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e (Q)-process) For all z € N and (s,1) € §*

. n+k < z
kli}ngo IP’(:D(Zn =z) = S’y—np(s,l)(zn =z) = w—nP(s,l)(BPGn = (2,1)), (5.19)

and if additionally EZ; log 21 < oo,

. . n+k _ _
nl;rgo klg](r)lOIP’(s’l)(Zn =z) = czmi(z).

A Markov chain with transition probabilities given by (5.19) is called a Q-process and
converges to its stationary distribution (czm(z)).>1 if EZ;log 21 < oo (see |14, Chapter
1.14]).

If cells are able to host more than one parasite, the situation becomes a bit more complex.
For (s,z) € S* with z = (z1,...,2s) let BT™W ... BT denote the independent BwBPes with
ancestor parasites z1,..., zs. The number of parasites can be expressed as

s

Z, = Y #th(BTY), neN,

i=1
with ¢*(BTM), ... t*(BT®)) denoting the number of contaminated cells in the separate cell
trees. These processes of infected cells are i.i.d and each forms a standard GWP. By Lemma 1.9,
only one subtree survives and the surviving tree is picked uniformly due to the i.i.d. property
of the spawning trees. Thus the limiting distribution of BPG can be expressed as a convex
combination of Yaglom distributions of simple GWPes with a single ancestor. More precisely,

Yaglom’s theorem yields for every k € Ny

s 1
lim PN (BPG, € ) = Z;Swm (5.20)
i=
where 7 (z) = mi((z, (2;))) for all 1 < < s and 7 as in Equation (5.18). Thereby, (z, (z;)) € S*
means that each of the x cells contains z; parasites. In particular, the limiting distribution
depends on the starting number of cells and parasites. Letting £ tend to infinity, Yaglom’s
theorem once again gives for r € N

S

tim S (e, ) = D0 o (e (o))
=1 =1

with (zemt((x, (21)))/2i)zen being the size-biased distribution of 7%.
If we first let £ tend to infinity for a fixed n, we get

IP)(t,z)(Zk > O)P(s,x)(BPGn - (tv Z))

P * (BPG,, = (t,2)) =
( ( )) ]P)(s,:c) (Zn-‘rk > 0)

(s,7)

t
— WIP’(W)(BPGH = (t,z)) ask — o0

for each (s,x), (t,z) € S* by using Theorem 5.9. Letting now n go to infinity yields

lim lim PE (BPG, = (t,2)) = lim —— P, .)(BPG, = (t, 7))

n—00 k—o0 (s,2) n—o00 §y™
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by (5.20) and Theorem 5.9. So, Yaglom’s theorem as well as the limit of the Q-process are

transfered to the general setting of an arbitrary starting configuration in this special scenario.

5.2.2 The general branching within branching case

After the short interlude about the simple case in the previous subsection, we consider the general
setting and assume from now on that (R1) holds true. In particular, under the latter assumption
(Zn)n>0 loses its Galton-Watson properties and the classical theorems do not apply any more.
However, the convergence results mentioned in the introduction of this section are still true and
later proved. The methods of proof in this subsection are orientated on the ones given in [2] for
the BPRE.

The proofs of the afore mentioned results use a process BPG living on S* and describing
the number of contaminated cells and its parasites in the generations of the size-biased BwBP
BP. The process BPG is the analog to BPG of the ordinary BwBP. Thus, BPG = (B/an)nzo is
defined by

BPG,, := xn(BP,), n €Ny,
with the mapping x, given in (1.16). For (s, z) = (s, (21,...,2s)) € S, we introduce the notation
Z for the sum of all elements in the vector z, i.e.

S

Z = g Zi-

i=1

By Remark 2.3, this yields for all (¢,z) € S* with z = (z1,...,2) and n € Ny

—_— 1
As a result, we get for each n € Ny and (sg, z9), ..., (Sp,Tn) € S*
— a_jn
]P)(so,:po) ((B-PGk)kSn = (Skaxk)k§n> = W]P)(so,xo) ((BPGk)kgn = (Skyxk)kgn)
7 n—1
= = 2 PSSk, Tk )y (Sk+1, Tk
oo [ PG, G i)
n—1 7
=TI = (ks ), (041, @040))
k=0 K7
n_l —_—
- H P(Skaxk) (BI G = (5k+la$k+1)) )
k=0

where we used the Markov property of BPG from Proposition 1.5. Hence, BPG is a homogeneous

Markov chain, and we summarize the obtained results in the following proposition.
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Proposition 5.11. BPG is a homogeneous Markov chain with state space S* and transition

probabilities

. z
p((s,x),(t, Z)) = ap((sa*’r)a(tvz)) (522)
for (s,z),(t,z) € S*.
For n € N and (s,x), (t,2) € S*, let us define the n-step transition probabilities of BPG resp.
BPG by
pn((s,2), (L, 2)) = Ps.2) (BPG,, = (t,2))

and

—

Pul(5,2), (1,2)) = Po ) (BPGy = (1,2)) = xinpn((s,x), (t,2))- (5.23)

Proposition 5.12. Given the Assumptions (R1), the Markov chain BPG has a UNIGUE TECUTTENCE
class R which is aperiodic and positive recurrent. Furthermore, the chain hits R with probability

one from every initial state.

Proof. First, we prove that there are states in S* which can be reached from every other state.
In particular, (R*) yields the existence of a tuple (u,t) € N such that p; > 0 and

P(X®) = HP(X®D = 0) > 0
for some & € N. Let (z1,...,2¢) € N and (y1,...,y:) € N} such that , = % > 0, y, = 0 and
P(XMY =, X0 = 2) >0 and P(XU) =y, XED = y) > 0. (5.24)

For 1 < i <t define « ::xi+2§-:11yi =z;+ (@ —1Dy;and t' := #{1 <i <t:a} >0} Let
further denote 2’ the increasingly ordered vector of the strictly positive x}. Thus, 2’ is of length
t" and (t',2") € S*. By the definition of (¢, '), this yields

p((1,), (', 2")) > 0, (5.25)
and we show that this constructed state can be reached from every other state. To see that, put

A(Z) ={(s,(21,...,25)) €S" : 2 €{z1,...,25}}

as the set of host-parasite configurations in which at least one cell contains & parasites. Obviously,
Py(Z1 =0) > Pyy1(Z1 =0) > 0 for all y € N, and utilizing this, the branching property, (5.21)
and (5.25), we deduce for all (¢',2") € A(z) with 2" = (2],...,2))

»TSs

—! =/

p(s, ), (Ea) = ——p((s,2), (t,2)) > ——p((1,&), ()P (21 =0 > 0. (5.26)
z'y z'y
By using the same arguments, we further obtain for each (s,z) € S* with z = (21,...,2s)

Psz) (51’\(?1 €A@) = P, (EFG& € A@)) P, (2 = 0)!

> pP(XM =2y, XD = 2 P(XID = gy, .., XD = g)271p, (2, =0)*! > 0.
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Putting this together with (5.26) gives for all (s,z) € S*

pa(s,2), (") = Y Bl(s,2), (s, 2)((s', ), (¢,2)) > 0.

(s',2")eA(Z)

Hence, (t',2') can be reached from every other state in S* in at least two time steps, and so
there exists at most one recurrence class R. As (t',2") € A(Z) by construction, (5.26) provides
the aperiodicity of this state. Thus, R is aperiodic, if it exists.

Next, we show that R exists and is positive recurrent. Indeed, Lemma 5.8 ensures for all
(s,z) € S* and € > 0 the existence of a z € N such that
lim P, (B/P?:n e B(z)> = lim P (2, <2) > 1—¢ > 0 (5.27)

n—00 n—o0

with B(z) := {(t,y) € S* : y < z}. Since B(z) is finite, there is at least one positive recurrent
state contained in B(z).

Since transient states are visited only finitely often by a Markov chain and B(z) is a finite
set for each z € N, we get for each (s,z) € S*

lim P,y (BPGy € B(z)N ) = 0,

n—oo

Thus, we infer from (5.27) for each (s, z) € S*

lim P ) (BPG, € R) > lim Py (BPG, € B(z) N R) = lim P(op(Z,<2) = 1.
Letting ¢ tend to 0 yields that BPG hits R as. from every initial state. This proves the

assertion. O

As an immediate consequence of Proposition 5.12 and the ergodic theory for Markov chains,
we get the convergence of BPG to a stationary distribution in total variation distance dpy .
We briefly recall that the total variation distance for two probability measures P; and P; on a

countable space X is defined by

1
dry (P, Py) = 5 > IP({z}) - Ra({2})].
TeEX
Corollary 5.13. Let (R1) hold true. There exists a distribution © = (7((t,2)))(,2)es= on S*
such that

lim dry (P (BPGy € ), #()) = 0

n—oo

for all (s,x) € S*. In particular, there ewists a probability distribution § = (0(k))x>1 on the
positive integers such that
I Po(Zn €)= 00)

for all (s,z) € S*. Furthermore, ¢ = > ,_, k" 0(k) for ¢ as in Theorem 5.9.
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Proof. The limit statements follow immediately from Proposition 5.12 and the ergodic theory

for Markov chains. Recalling the size-biased construction and particular Lemma 2.2, we get
(5.28)

l [e'S) l
1 1 1 1
—P(Z < P(Z, > 0) - - -
> 1P(E <) < 1H@>0) =Y {PE<H) < 3G
k=1 k=1 k=1
for all [ > 1. Hence,
L1 l L,
> k) < c Z 7
k=1 k=
O

by letting n tend to infinity. Finally [ — oo yields the assertion
As an consequence of the above corollary, we get the part of Theorem 5.9, where (R1) holds

. Then

true.
Corollary 5.14. Let (R1) hold true, and let ¢ € [0,00) be the constant as defined in (5.3)

nh_{I;o7 P2y (20 >0) = ¢z

for all (s,z) € S*.

Proof. Let (s,z) € S*. Asin (5.28), we get
z
l

1

7 sz)

l 1
1

DI 1p L=k < —P, \(Z, <z}

k=1 (02 ) = " @n(En>0) < k=1 k

for all n € Ny and [ € N. Letting n tend to infinity provides

l
1 1
P Z,>0) < 1 —P Z,>0) < g —
(sz)( > ) = lmsup’yn (sz)( > = £ k‘

N\M

< liminf
n—o0

l
Z n—oo ™
O

k=1
under utilizing Corollary 5.13. For [ — oo, the assertion follows by an other appeal to the above

w\H

corollary.
The next two additional results follow directly from Theorem 5.9 and Corollary 5.13. They

say that the process (Z,| 2, > 0),>0 is uniformly integrable and only descendants of one ancestor

parasite survive conditioned upon survival up to the present time

Proposition 5.15. Let (R1) hold true.

(a) For all (s,z) € S*
Jim SUpEL, ) (Znliz,52) = 0
(b) For all x > 2
lim Ph(31<i<j<zst Z,;,ANZ,; >0) = 0,
" initial

n—oo
where Z, ; denotes the number of descendants in generation n stemming from the i

parasite.
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Proof. (a) Theorem 5.9, Corollary 5.13 and Lemma 2.2 provide for (s,z) € S* with =z =
(T1,...,25)
1

Esa) (Znl{z,5:) 120 > 0) = P (Zn > 0) D YP(a)(Zn = y)
S,T n y>z

" Zf:l i
Bz < o L(sa)
IP)(s,aﬁ)(Zn > O)

e, cZé(y)

y>z

0.

(Zn > 2)

Z—00

(b) Let & > 2. Since Z,; is distributed as Z,, when starting with a single parasite for each
1 <i <z, we obtain

IN

Py(Zp1>0,2,2>0
Pr(ex. 1<i<j<zst Z,;>0and Z,; >0) <x> 2(Zn.1 2>0)

2 P.(Z, > 0)

< <‘;>]P>g(zn,l > 0,20 > 0),

by an appeal to (1.20). So, it is enough to consider the case z = 2. But for each n € N, we get

1 = Py(Zn1+ 2n2>0) = Py(Zn1 >0)+P3(Zn1 =0,202>0)
P(Z, >0
= Bz ) e =02 >0)
n
and from Theorem 5.9, we deduce

. . P(z,>0) 1
n — —_— . = =
lim P5(Z,1=0,Z2,2>0) =1 nhm (20 > 0) 5"

By symmetry, the assertion follows. O

After having established distributional convergence of B/PE, we can now use these results to
derive limits for BPG. For (t,z) € S* and k € Ny let
1. P2 (2, > 0)

n((t,2) = —#((t,2) and m((t,2) = (Z)Tw((t, 2)) (5.29)
with 7 being the probability distribution given in Corollary 5.13 and ¢ as defined in (5.3). In
particular, mp = 7 and 7 is a proper probability distribution on S*. Moreover, m is the
distributional limit of BPG,, conditioned under {Z,, ;4 > 0} for each k € Ny. This is an analogous
result to the one of Yaglom in the classical Galton-Watson setting and stated in detail in the

subsequent theorem.

Theorem 5.16. Let (R1) hold true. 7y as defined in (5.29) is a probability distribution on S*
for every k € Ny and for all (s,z) € S*

dm dry (FLLS (BPGn €9, m() = o

Furthermore, ¢ = Do(tzyes 2m((t, 2)) as well as limy_,o0 7, = 7 in total variation distance.
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Proof. Let k € Ny and (¢,z) € S*. Then by definition of the size-biased process (Lemma 2.2)

and 7
m(,2) = ~22 D02 = 3 Zh o (Z = an((0,2)
x>1
1 1 s R
= P Z ;P(t,z) (Zk = 2)7((t, 2))-
z>1

Summation over all (t,z) € S* and the stationarity of 7 (see Corollary 5.13) yield
S n I Y BeyE=ai(t) = -3 @) =
c x
(t,z)eS* :c>1 (t,z)eS* z>1
while in the last equation again Corollary 5.13 was used. By definition, it follows directly

> am(2) = 2 X Ahe) = -

(t,z)eS* (t,2)eS*

ol

and
P(s@)(zk > 0)

e -1 — 0, for k — oo,
YRz

. 1 .
S ()]
(s,x)eS™*
by utilizing dominated convergence with the fact that P, ,)(2x > 0) < E(s )2k = zy" for each
k € N and (s,x) € S*.
Let us first prove the convergence in total variation distance for & = 0. Using (5.21), the

definition of 7, Theorem 5.9 and Corollary 5.13, we obtain for every (s,z) € S*
drv (P, (BPG, € ), n(-))

:%Z

P, o) (BPG, = (t,2)) = m((t,2))|

(t,z)esS™*
_1 Z Llp (B/pf; — (¢ ))_iA((t )
T2 o (B2 > 0 I AT TR T T

< 5Bt (P (e ) 70) +

n—o0

0.

Let k € Ny be arbitrary. Once again, using (5.21), the definition of 7, and the Markov property,

we obtain

dry (B (BPG, € ), mi()

1 45
= 5 3 [P BrG. = (1) - mel(2)]
(t,z)es*

:%Z

(t,z)eS*

]P)(s,:c) (BPG = (t Z) Zpik > 0)
IED(s x)( ntk > 0)

- m((6:2)
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1 [P(S x)(Zn > 0) 1 ’
= - Py (2 >0 ‘ : P?. .y (BPG,, = (t,2)) — —m((t, 2
3, 2, P> O g (t,2)) = ~(1,2)

P(s7$) (Zn > 0)
]P)(s,:v)(zn—l-k >0

]P)(s,x) (Zn—i-k > 0) 7k .

1 ‘ P(s,x) (Zn > 0) 1

ydrv ( (s.0) (BPGp € ) Jr(’)) +3

Theorem 5.9 and the already established convergence for k& = 0 finishes the proof when letting n
tend to infinity. O

In the following corollary, we state the distributional convergence of the important processes
(7.5 )n>0 and (Z,)n>0 conditioned upon survival at present time. These special cases follow

directly from the above theorem.

Corollary 5.17. Let (R1) hold true. Then there exist probability distributions 6 and ¥ on N
with finite mean, such that for all (s,z) € S*

lim PY, ) (Z,€-) = 6() and lim P (T7€-) = 0()

n—00 n—soo (8

in total variation distance. Furthermore, 0 (from Corollary 5.13) is the size-biased distribution

of 0 and

oo (o9}

lim Ef, )2, = > kO(k) (=c')  as well as lim Ef, )T = > ko(k).
k=1 k=1

Proof. The convergences in total variation distance follow immediately from Theorem 5.16. By

Proposition 5.15, the process (2|2, > 0),>0 is uniformly integrable and thus (7|2, > 0),>0

is uniformly integrable too. Hence, the convergence of the means is ensured. That 6 is the

size-biased distribution of 6 is derived from (5.5) and Corollary 5.13 as

~

O(k) = lim P(£,=k) = lim

P"(Z, =k) = ckl(k)
for each k € N. L]

Consider again the distribution of BPG,, conditioned under {Z,; > 0}. Instead of n, we
let k tend to infinity first. This can be thought of looking at the process conditioned under
non-extinction of parasites in the far future, but on certain extinction in the even more distant
future. As in the standard Galton-Watson setting the considered distribution converges in total
variation distance to a distribution generated by a positive recurrent Markov chain. This is

described in more detail in the next theorem.

Theorem 5.18. Let (R1) hold true and let (kyn)n>0 be a sequence of natural numbers such that
kn <n for alln € N and n — ky, — oo as n — oo. Then for all (s,x) € S*

i dry (P?s,x) ((BPGR)k<ky € °) 5 P(sg) ((B/P?;k)kgkn € )) = 0.
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Proof. Fix (s,x) € S*. For all | <n and (t1,21),...,(t;,2) € S*, we get, using the definition of
the transition probabilities of BPG and BPG (see (5.22) and (5.23)),

]P)?s,:p) (BPGl = (tl,zl), ‘e .,BPG[ = (tl,zl))

B Z P2 (BPGy = (t1, 21), ..., BPGy = (1, 21), BPG,, = (1, 2'))
- P(&x) (Zn > 0)

(t,2")es*
p t17 Zl
B Z Z > 0 (Hp tzvzz z+1yzi+1))> pnfl((tl,zl),(t/,z/))
(t',2")esx
— l A
_ v p((s,x), (t1,21) o
= Z Zl, P(S x)(z > 0 <Hp tuzz z+172i+1))> pn_l((tl,zl),(t,z))
(t',2")eS*

_ 1 !l
— —_ Ty pnfl((tlazl%(tvz))
' ZZ):GS* (5,2) (BPGl (tl’ Zl)’ » BPG) (tl’ Zl)> ’gl/ P(s,x)(zn > 0)
27 Ply2) (Znt > 0)

2] ]P)(s,x) (Zn > 0)

= Ploy) (BPG) = (t1,21),..., BPG = (11,2) ) -

For [,n € Ng with [ < n and (¢, z) € S*, let us define

fryl HI>(t,z) (Zn—l > O)

h(l,n,(t,2)) := — Blon(Zn > 0)

Theorem 5.9 implies

g;fy [P)( )(Zn—kn > 0)
z ]P)(s,x) (Zn > O)

h(kp,n, (t,2)) = —1 asn— oo
if n — k, — o0, and the Markov inequality and once again Theorem 5.9 ensure the existence of
a constant ¢* > 0 such that for all (¢,z) € S* and I,n € Ny with I <n

Ty Pr.) (Zn—1 > 0) vy Bz Zn " .

~ < B _ < ot
h(l, n, (t, 2)) z ]P)(s,x)(z >0) =z P(s,x)(zn>0) P(S@)(Z”>0) -

Taking all these established properties into account, we get by dominated convergence

drv (IP’(S o) (BPGE)k<k, € ) s Pl ((@k)kgkn € ))
1 —
= = Z P(s,x) <(B‘PGk)kSkn = ((tk’zk))kﬁkn> |h(kn’n7 (tkn’zkn)) - 1‘

2
(t1,21) 505 (trepy 21y, ) ES™

1 —_—
= 3 O P (BPGL, = (1.2)) Ih(ka s (1 2)) — 1]
(t,z)eS*

0

n—00

when n — k,, — oo. O



Chapter 6

A host-parasite model for a two-type

cell population

This chapter studies a host-parasite branching model with two types of cells (the hosts), here
called A and B, and proliferating parasites colonizing the cells. In this particular model unilateral
cell type heredity is assumed, meaning that B-cells can only split into cells with the same type,
whereas type-A cells are able to split into both types. The model grew out of a discussion with
biologists in an attempt to provide a first very simple setup that allows to study coevolutionary
adaptations, here due to the presence of two different cell types.

The reciprocal, adaptive genetic change of two antagonists (e.g. different species or genes)
through reciprocal, selective pressures is known as host-parasite coevolution. It may be observed
even in real-time under both, field and laboratory conditions, if reciprocal adaptations occur
rapidly and generation times are short. For more information see e.g. [57,89].

In the first section, the model is introduced in detail and a connection to the BwBP is
established. We then focus on the case of non-extinction of contaminated A-cells. Results on the
number of contaminated cells of the various types, including the growth rate of contaminated cells
with a certain type, are shown in Section 6.2. These will be partly instrumental for the proofs
of our results on the asymptotic behavior of the relative proportion of contaminated cells with &
parasites within the population of all contaminated cells. The analysis of the model makes use
of the previously established branching within branching theory. Most of the presented results
have been published in [6].

6.1 Description of the model

Consider a cell population where each cell is of one of the two types A or B, and proliferating
parasites living in these cells. All cells behave independently and split into two daughter cells
after one unit of time. The daughters of a type-B cell are thereby again of type B whereas
type-A cells divide into cells of both types according to a random mechanism. Parasites in a cell
multiply in an i.i.d. manner to produce a random number of offspring with a distribution which

depends on the type of this cell as well as on those of its daughter cells. The same holds true for

108
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the random mechanism by which the offspring is shared into these daughter cells. This model is
described in more detail in the following.

We use the notation of [6,15], which is slightly different to the one of the previous chapters.
Making the usual assumption of starting from one ancestor cell, denoted by &, we put Gg := {@},
Gy, :={0,1}" for n € N, and let

Vg 1= U G, with G, :={0,1}"
be the binary Ulam-Harris tree rooted at @, which describes the cell tree. For any cell v € Vo, let

T, € {A,B} denote its type and Z, the number of parasites it contains. Unless stated otherwise,

the ancestor cell is assumed to be of type A and to contain one parasite, i.e.
Tg=A and Zz=1. (SA1)
Then, for t € {A,B} and n € Ny define
Gn(t) :={veG,: T, =t} and G} (t) :={veG,(t): Z, >0}

as the sets of type-t cells and contaminated type-t cells in generation n, respectively. The set of
all contaminated cells in generation n is denoted by G}, := G}, (A) UG}, (B).

The process (T, )yev, is a Markov process indexed by the tree Vo with transition probabilities
P(TUO =X, Tvl =Yy ‘ TU = A) = Pxy> (X> y) € {(A, A), (A7 B)7 (B, B)}7
P(Ty=B,T,1=B|T,=B)=1.

For information on tree-indexed Markov chains with independent and symmetric transitions
see [20]. We further denote by

Po :=pPaA +paB =1 —pge and p; = paa

the probabilities that the first and the second daughter cell are of type A, respectively. In order
to rule out total segregation of type-A and type-B cells, which would just lead back to the model
studied in [15], it will be assumed throughout that

paa < L. (SA2)

The family (T,)yev, indicates which cells are of type A, and by the transition probabilities,
(Gn(A))n>0 forms a Galton-Watson cell tree with a cell giving rise to at most two daughter cells

and reproduction mean
Vi=PpotPr-

Then the classical theory (see e.g. [14]) provides

#Gp(A) >0 as. iff v<1 and pag <1. (6.1)
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To describe the multiplication of parasites, let Z, denote the number of parasites in cell v
and let

{(X,g?g(t,s>,x,§3<t,s>) | keNve VQ} , te{A,B), sc {AA AB,BB}

be independent families of i.i.d. Ng—valued random vectors with respective generic copies of
(XO(t,s), XM(t,s)). If vis of type t and their daughter cells are of type x and y, then X,ilzj (t,xy)
gives the offspring number of the k™ parasite in cell v that is shared into the daughter cell
vi of v. Since type-B cells can only produce daughter cells of the same type, we will write
(X,7(B), X{")(B)) as shorthand for (X| (B, BB), X\")(B, BB)).

[t X0 v

Next, observe that
Zy
0 1
(Zw0,Z0) = D Mrmy D0 LTTu=s) 2 (X (6:5), X (E9)),
te{A,B} sc{AA,AB,BB} k=1

and concentrating on the process of A-cells by ignoring cells of type B, gives a BwBP by definition
(see Section 1.1.1). Thus, all results established in the previous chapters are applicable to the
process of A-cells and the parasites it contains, which is why we mainly focus on the behavior of
B-cells and its proportion to A-cells in the current chapter. This observation is summarized in

the following proposition.
Proposition 6.1. The process of type-A cells and the parasites it contains forms a BwBP.

We put p+(s) := EX@(t,s) for i € {0,1} and t,s as before, write y1;g as shorthand for
1;,8(BB) and assume throughout that p;¢(s) are finite and

poA(AA), p1a(AA), o, H1s > 0. (SA3)

Furthermore, we allow cell infection of both types from a type-A cell, viz.
P(GI(A) # 0|(Tg, Zz) = (A,1)) > 0 and P(Gi(B) #0(To, Zo) = (A, 1)) >0,  (SA4)

as otherwise, parasites are concentrated in a one type cell process. It is noted that poa(AB)
and 11 A(AB) might be unequal, which then indicates the preference of parasites of one cell type
over the other. In extreme cases, one or both of the means may even be zero. To avoid further

trivialities and exceptions, it is always assumed hereafter that
P (X<°>(B) <1, XV(B) < 1) <1 (SA5)
The total number of parasites in cells of type t € {A, B} at generation n is denoted by

Z,() = Y Zy,

vEG, (t)

and we put Z,, := Z,(A) + Z,(B), namely the total number of all parasites at generation n. To

enforce actual growth of the type-A parasite number, we further assume

P(Zi(A) = 1) < 1. (SA6)
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Under this assumption, both, (Z,),>0 and (Z,(A))n>0, are transient Markov chains with ab-
sorbing state 0. That this holds true for (2, (A)),>0, follows directly from Proposition 6.1 and
Corollary 1.6, and if this Markov chain reaches 0, then all remaining parasites are in B-cells and
form a standard GWP. Hence, transience is ensured. According to our notation of the BwBP

the extinction events are defined as
Ext:={Z, -0} and Ext(t) :={2,(t) » 0}, te{A B},

and their complements by Surv and Surv(t), respectively.

As in [15] and the chapters about the BwBP, we are interested in the stochastic properties
of an infinite random cell line. But since the process concentrated on the A-cells is a BwBP,
a random cell line picked from those lines consisting of A-cells only, the so-called random A-
cell line, behaves like a BPRE denoted by (Z,(A))n>0 in an i.i.d. environmental sequence (see
Subsection 1.2.1). The environment of this process is denoted by A := (A,,)p>1 and takes values
in {L(XO)(A AA)), L(XD(A,AA)), L(X D (A, AB))} with

P (A= £(XOAAB)) =28 and B (A = £L(XO(A AA)) = P22

v 1%

with i € {0,1}. Furthermore, for s € [0, 1]

ga(s) = E(s AL = 2) =D " As”

n>0

for any distribution A = (\,),>0 on Ng. Moreover, the gp,, n € N, are i.i.d. with

Egh, (1) = EZi(A) = P2 (1o a(AA) + 1 a(AR)) + P28 100 5 (AB) = L,

14

where

v :=EZ1(A) = paa (o,A(AA) + 111, A(AA)) + pasrio.a(AB)

denotes the expected total number of parasites in cells of type A in the first generation (recall
from (SA1) that Zy = Z5(A) =1).

Looking now on a random cell line trough the whole tree Vg leads to another BPRE but
without i.i.d. environment since multiplication of parasites depend on their hosting cell. However,
one of the cells in such a cell line is of type B eventually due to paa < 1 and the Borel-Cantelli
lemma. As B-cells produce only daughter cells of the same type, this process starting from such
a cell now behaves in an i.i.d. environmental manner. Hence, we are in the same situation as [15]
and properties of a random B-cell line can be looked up there.

For a stringent definition of a random cell line, let U = (U, )nen be an i.i.d. sequence of
symmetric Bernoulli variables independent of the parasite evolution and put V, := Uj...U,.
Then

d=Vi—>Vi=>Vo—> ... =>V,— ..

provides us with a random cell line in the binary Ulam-Haris tree, and we denote by

T[n] =Ty, and Z[n} = Zvy,, mn €Ny,
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the cell types and the number of parasites along that random cell line. A random A-cell line up
to generation n is obtained when Tp,) = A, for then Ty = A for any k£ = 0,...,n — 1 as well.
As will be shown in Proposition 6.2, the conditional law of (Z, ..., Z],]) given T}, = A equals
the law of (Z,(A))n>0 up to generation n for each n € N. As mentioned before, this cannot be
generally true for the unconditional law of (Zqg, ..., Z;)) due to the multi-type structure of the

cell population.

Proposition 6.2. The law of (Z,..., Zy)) conditioned under T, = A equals the law of
(Zo(A), ..., Zn(A)), for each n € Ny.

Proof. We use induction over n and begin by noting that nothing has to be shown for n = 0.

For n > 1 and (2o, ..., 2n) € Ng“, we introduce the notation

Cppzn = {(2[0}7 "'7Z[n]) = (20,..,2n)} and CzAO’ =Cu, 20 N {T[n] =A}

Zn

and note that

P (T =A) =2"E (Z ]1{TUA}> -(5)". (6.2)

UGGn

for each n € N; in particluar

P(Tp = A| Ty = A) = PMm=A _v
[n] — [n—1] = - ]P)(T[nfl} =A) T 9

Assuming the assertion holds for n — 1 (inductive hypothesis), thus
IP)(CZO7---7Zn—1‘ T[nfl} = A) =P (ZO(A) = 205 s Zn—l(A) = zn—l)
for any (29, ..., 2n—1) € Nij, we infer with the help of the Markov property that

_ P(Ch.)
P(Tp = A)

P(Tp—y =A)

A
=P (Czo,...,znfl‘ T[n—l] - A) P(Z[n] - znaT[n] =A ’Cz(),...,zn_l) P(T[n] _ A)

P(Zpy) = 20, Tiyy = Al Zg) = 201, Tig) = A)
P(TM =A | T[n—l] = A)
QP(TU] = A) P(Z[O] = Zn—1, Z[l] = Zn| Tm = A)
v P(Z[O] = Zn—1, T[O} = A)

= IP)(Z()(A) = 20, ...,Zn_l(A) = Zn—l)

= P(Zo(A) = 20, ...,Zn_l(A) = Zn_1>

= ]P)(Z()(A) = 20, ...,anl(A) = anl) P(Zn(A) = Zn|Zn,1(A) = anl)
= P(Zo(A) = 20, ..., Zn(A) = 2) .

This proves the assertion. O
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As in the BwBP, the process along a random cell line has a closely relation to the number of

contaminated cells.
Lemma 6.3. For every k,n € N
E#{v € G, |Z, =k} = 2"P(Z},) =k) and E#G;, =2"P(Z, > 0)
as well as
E#{v e G (A)|Z, =k} = VvV'P(Z,(A)=k) and E#G,(A)=v"P(Z,(A) > 0).

Proof. The statements for the type-A cells follow directly from Proposition 1.4. The assertion
for the random cell line process through the whole tree is ensured by the equation
2 EH#{v €GL|Zy =k} = 27" > P(Z,=k) = P(Z, =k)
veEGy
for k,n € N. ]

Aiming at a study of host-parasite coevolution in the framework of a multi-type host popula-
tion, our model may be viewed as the simplest possible alternative. There are only two types of
host cells and reproduction is unilateral in the sense that cells of type A may give birth to both,
A- and B-cells, but those of type B will never produce cells of the other type. The basic idea
behind this restriction is that of irreversible mutations that generate new types of cells but never
lead back to already existing ones. Observe that the setup could readily be generalized without
changing much the mathematical structure by allowing the occurrence of further irreversible
mutations from cells of type B to cells of type C, and so on.

For convenience, we define for the rest of this chapter
]Pt,z = P('|Z@:Z,T@:t), ZGN, te {A, B},

and use K., for expectation under P;.. Recalling that P stands for Pa i, we put P* :=
P(-| Surv(A)) and, furthermore,

Py, =Py (-[Surv(A)) and P, :=Pi.(|Z2.(A) > 0)

for € N and t € {A, B}.

6.2 Properties of # G (t)

This section is dedicated to the analysis of the asymptotic behavior of G} (A) and G, conditioned
under Surv(A) and Surv, respectively. We begin by ratifying the extinction-explosion principle
for these two processes, saying that contaminated cells tend to infinity if the parasite population

explodes. But before, note that the conditions
paa >0 and P(XO(A AA) = XD (A AA) = XO(A AB)=1) < 1 (AsBP)

in addition with the standard assumptions (SA1)-(SA6) ensure the validation of (A1)-(A3) of
the BwBP as well as Pao(# G7(A) > 2) > 0. Hence, under these premises all results of the

BwBP in all previous chapters can be applied without further concern.
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Theorem 6.4.
(a) IfP(Surv(A)) > 0 and pan > 0, then P(# G (A) — oo| Surv(A)) = 1.
(b) If P(Surv) > 0, then P(# G (B) — o0o| Surv) = 1.

In particular, Surv(A) = {Z,(A) = 00} C Surv(B) = {Z,(B) — oo} a.s.

Proof. (a) If XO(A AA) = X(W(A AA) = X (A AB) = 1 a.s., then Z,(A) = # G (A) for all
n € Ny and the assertion follows as Z,(A) — oo on Surv(A). If otherwise (AsBP) holds true,
then Proposition 6.1 and Theorem 1.7 finishes the proof of (a).

(b) First note that, given Surv, a contaminated B-cell is eventually created with probability
one and then spawns a single-type cell process (as EZ;(B) > 0 by (SA4)). Hence, the assertion
follows from [15, Theorem 4.1] and the Borel-Cantelli lemma if pug = pog + p1,8 > 1.

Left with the case ug < 1, it follows that

P(Surv(A)| Surv) =1,

for otherwise, given Surv, only B-parasites would eventually be left w.p.p. which however would
die out almost surely, as they then form a standard GWP. Next, paa > 0 implies # G}, (A) — oo
almost surly by (a), and so the same holds true for the number of contaminated B cells since
every contaminated A cell has a positive probability to beget an infected B daughter cell by
(SA4). Hence, the law of large numbers entails

liminf## Gy, 1(B) > liminf 142,650 Tuo=B} + 1{Z,150,T,1=B}

n—oo
vEGE (A)

> P(Z1(B) >0) lirginf#G;';(A) = 00 as.

on Surv. It remains to consider the situation when paa = 0 and thus pag = 1, as otherwise
Z,(A) = 0 eventually. In this case there is a single line of A-cells, namely @ — 0 — 00 — ...,
and (Z,(A))n>0 is an ordinary GWP tending P(-| Surv(A))-a.s. to infinity. For n,k € N, let

Zk(n,B) = Z Zy
VEG 4 k41(B)w|n+1=0m1
denote the number of B-parasites at generation k sitting in cells of the subpopulation stemming
from the cell 0™1, where 0" := 0...0 (n-times). Using pag = 1, (SA3) and (SA4), notably
piA(AB) > 0, o g > 0 and pq g > 0, it is readily seen that

P* (nli_g)lozo(n —k,B) = oo) =1

and thus
P* (lim Zy(n— k,B) :o) —0

n—o0

for all K € N and k < K. Consequently,

P* (hminf#(;;;(B)gK) < ]P’*(lim min_ Zy(n — k, B):O>

n—00 n—00 0<k<K
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< iﬂ"*(lim ZK(n—k:,B)zo) =0

n—00
k=0

for all K ¢ N 0

The next result provides us with the geometric rate at which the number of contaminated

cells tends to infinity, which is basically a restatement of Theorem 1.8 in this special situation.

Theorem 6.5. The process (v "# G} (A))n>0 is a non-negative supermartingale and therefore

a.s. convergent to a random variable L(A) as n — oco. Furthermore,
(a) L(A) =0 a.s. iff Elog gy (1) <0 orpag <v <1
(b) P(L(A) =0) < 1 implies {L(A) = 0} = Ext(A) a.s.

Proof. 1f paa = 0 and thus pag = v, then E(# G;, 1 (A)|# G, (A)) < #G;,(A)pas for all n € Ny,
and the supermartingale property follows. Furthermore, if pag < 1, then # G} (A) < # G, (A) =
0 eventually by (6.1), and if otherwise pag = 1, (Z,,(A))n>0 is an ordinary GWP and hence dies
out almost surely if and only if its reproduction mean pya(AB) is less or equal to 1. (b) is clear
in this case.

Let now be paa > 0. If additionally X (A AA) = X(D(A AA) = X (A AB) =1 as,,
then Z,(A) = #G,,(A) = #G,(A) for all n € Nyg. Hence, (#G;,(A))n>0 forms a GWP with
reproduction mean v, and the classical theory yields the assertions (see e.g. [14]). So let now
(AsBP) hold true, but then the theorem follows from Proposition 6.1 and Theorem 1.8. O

Since v < 2 by (SA2) and (v "# G, (A))n>0 is a non-negative, a.s. convergent martingale,
we see that 27"# G (A) < 27"# G, (A) — 0 a.s. and therefore

#G, . #Gu(B)
on T o

as n — oQ.

That is, the asymptotic proportion of all contaminated cells is the same as the asymptotic

proportion of contaminated B-cells. Note also that

P(T[n} = A) =E <W) — 0 asn — oo. (63)

Further information is provided by the next result.

Theorem 6.6. There exists a random variable L € [0, 1] such that # G}, /2" — L a.s. Moreover,

(a) L=0 a.s. iff pogpp < 1.
(b) IfP(L =0) <1, then {L =0} = Ext a.s.

Proof. The existence of L follows because 27" # G} is obviously decreasing. As for (a), suppose
first that pogp1,e < 1 and note that this is equivalent to almost certain extinction of a random
B-cell line, i.e.

lim P(Z[n] > 0172y = k, T = B)=0

n—o0
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for any k£ € N. This follows because, starting from a B-cell, we are in the one-type model studied
in [15]. There it is stated that (Z,))n>0 forms a BPRE which dies out a.s. iff poppig <1
(see [15, Proposition 2.1]). Now, fix any ¢ > 0 and choose m € N so large that P(T,,; = A) <,
which is possible by (6.3). Then, by the monotone convergence theorem, Lemma 6.3 and the
Markov property of a BPRE, we find that for sufficiently large K € N

EL = lim P(Zp,41p) >0)

n—oo

< lim ]P’(Z[ner} > O,T[m] =B)+e¢

n—oo

= Jim 3P > 0.y = Ty = B) 42

K
< lim > P(Zpy) > 01Zjg) =k, Tjo) = B) +2¢
k=0

< 2
and thus EL = 0. For the converse, note that

0 = EL
= lim P(Zj41) > 0)

> lim P(Zpy; > 0, Ty = B)P(Z}, > 0| Tjg) = B)

T n—oo
implies 0 = limy, o P(Z},) > 0| Tjo) = B) and thus popp1s < 1 as well.

The proof of (b) follows along similar lines as Theorem 1.8(b). If P(L = 0) < 1, (a) implies
poi1e < 1 and [15, Theorem 3.1] then Pg (L = 0) < 1. Hence, there exists a constant o < 1
such that

max{Pa (L =0),Pg1(L=0)} <o<1.

Defining 7, = inf{m € N : # G}, > n}, we find that

P(L=0) < P(L=0|r, <o)+ P(r, = 0)

< P| () {#6G}, /2" = 0} < oo | +P(7, = o0)
veGy,

< max{IP’A,l (L = 0), IP)BJ(L = O)}n —+ P(Tn = oo)

< 0"+ P(r, = o)

for all n € N, where the #G} ., v e G

m,v’ Tn?

starting with a single parasite in a cell of type T,. Since ¢ < 1, Theorem 6.4 implies

are independent processes of contaminated cells each

P(L=0) < lim P(1, =00) =P <sup#@fl < oo> = P(Ext),

n—oo n>1

which in combination with Ext C {L = 0} a.s. proves the assertion. O
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Remark 6.7. At the end of this section, we shortly comment on the case when Assumption
(SAG6) fails. In this situation, Z,(A) = 1 a.s. for each n € Ny and the only type-A cell spawns
type-B parasites in each generation due to (SA4). Since this reproduction mechanism is of an
i.i.d. manner, the number of B-parasites Z,(B) forms a branching process with immigration,
and the results in the standard literature [43,44,78,80] yield

a.s.
— 0 > 1

Z,(B) if pg = poB+ 41,8

4z,
where Z, is almost surely finite if ug < 1, whereas infinite if ug = 1 and additionally Z;(B)

square integrable under Pg 1.

With little effort, a similar result can be established for the number contaminated B cells
(# G} (B))n>0. More precisely,

. 22 00 ) >1
#GL(B)q 4 if pg:=poB+H1E
— Goo <1,

where G, is almost surely finite if ug < 1, whereas infinite if ug = 1 and IEBJZlQ < 00. To see
that, note that when Z,(B) — oo a.s., there exist at least one type-B subtree in which parasites
survive. Hence, [15, Theorem 4.1] states # G} (B) — oo a.s. if ug > 1. Since the immigration of
new type-B cells per generation is of the i.i.d. kind and B-parasites multiply in an i.i.d. manner,

we get

n—1 00
d i i
#Gn(B) = > #Gi(B,01) Iz, _ag; — Y #Gi(B,0'1)Iir, _apy =: Goo for n— oo,
i=0 i=0
where the # G;(B,0%1), i € Ny, are independent, and # G;(B, 01) is distributed as # G} (B) with
Zgi1 parasites in the root cell. Obviously, Z., dominates G, stochastically and thus Go, < 00
a.s. if ug < 1. However, |15, Corollary 5.6] yields in the case when pg = 1 and EBJZ% < 00

P (#Gn(B,0"1) Ly, —ag} > n) > pATBIP’(Zl(B) > 0)Pg 1 (#G) >0)P(E>¢c) > 0, (6.4)

for all n > ng, a suitable ng € N and constant ¢ > 0, and an exponential distributed random
variable £. Thus,

o0 o0
> P (#Gn(B,0"1) Iz, _ap) > 1) > pATBJP’(Zl(B) >0)P(E>c) Y Pgi(2,>0) = o,
n=0 n=ngo
by [14, Theorem 9.1 in Chapter I], as (Z,(B))n>0 starting in a B cell is a critical GWP. Hence,
applying the Borel-Cantelli lemma gives G, = 00 a.s.
Theorem 6.5 is trivial in the case when (SA6) fails, and the latter assumption was not used

to prove Theorem 6.6, which is why it stays valid in this situation.
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6.3 Relative proportions of contaminated cells

We now turn to statements that are concerned with the long-run behavior of relative proportions

of contaminated cells containing a given number of parasites, viz.

_#{veGh|Z, = k)

F,(k): G

for K € N and n — oo, and of the corresponding quantities when restricting to contaminated

cells of a given type t, viz.

4{v € GL(Y)|Z, = k}
F,(k,t) == -

(-0 FGL(D

for t € {A,B}. Note that

#Gn(A) # G (B)
# Gy, #G,

The limit behaviors of Fi(n,A), # G}, (A)/# G;, and Fj(n, B) depend on that of Z,,(A) and Z,,(A)

in a crucial way. In the following, we consider two different cases: (Z,(A))n>0 is supercritical

Fo(k) = Fo(k, A) + F,(k,B)

Elog gy, (1) > 0, (SupC)

that is when parasites along an infinite A-cell line may tend to infinity, and the case where
(Z(A))n>0 is strongly subcritical but type-A parasites survive w.p.p. and their number growths

like its means, viz.

M, o)
0g
v v

EZ1(A)log Z1(A) < 0o, E < ) <0 and Egjy (1)loggy, (1) <0. (SubC)

We assume from now on that P(Surv(A)) > 0 and furthermore that (AsBP) holds true to
avoid too many exceptions. Under the given assumptions, the asymptotic of F,(k, A) was already
detected in Theorem 4.11 and Theorem 4.12. We restate these results for the present studied

bifurcating host-parasite model in the subsequent corollary.
Corollary 6.8. Let (AsBP) hold true.

(a) If (SupC), then F,(k,A) converges to 0 in probability conditioned under Surv(A) asn — oo
for each k € N.

(b) If (SubC), then (Fy,(k,A))r>1 converges in probability conditioned under Surv(A) asn — oo
to a probability distribution (qi)r>1 on N with

qr = nh_}r{)lo P(Z,(A) = k|Z,(A) >0) forkeN. (6.5)

Furthermore, # G} (A)/y™ — W' in probability, where W' is almost surely finite and strictly

positive on Surv(A).
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6.3.1 Statement of the results

The first theorem deals with the situation when B-parasites multiply at a high rate, viz.

Ho,sH1,B > 1.

In essence, it asserts that among all contaminated cells in generation n those of type B prevail
as n — oo. This may be surprising at first glance because multiplication of A-parasites can also

be high (or even higher), namely if
10,A(AA)PAA 1y A (AA)PAA g A(AB)PAB > 1,

which is equivalent to (SupC). On the other hand, it should be recalled that the subpopulation
of A-cells grows at rate v < 2 only (recall (SA2)), whereas the growth rate of B-cells is 2.
Hence, prevalence of B-cells in the subpopulation of all contaminated cells is observed whenever
# G’ (B)/# G, (B), the relative proportion of contaminated cells within the n'" generation of all

B-cells, is asymptotically positive as n — oc.
Theorem 6.9. Assuming pogp1,8 > 1, the following assertions hold true:

(a) Asn — oo
# G (A)
# Gy,

(b) Conditioned upon survival of A-cells, F,(k,B) converges to 0 in probability for any k € N.

—0 P*-a.s.

Limits of # G} (A)/# G}, and Fi(n,B) in the case (SubC) are given in Theorem 6.10. By
Corollary 6.8 the partition of contaminated A-cells stabilizes, and hence, the number of parasites
entering the type-B cell population is drawn by this limit distribution in distant generations.
This immigration dynamic allows us to control the B-cells and the parasites within. We are
able to show convergence in probability to a deterministic limit for the proportion of these B-
cells with a given number of parasites to all contaminated B-cells. This limit highly depends
on the relation of the parasite multiplication rates of both types. Roughly speaking, given a
higher multiplication rate of B-parasites, i.e. ug > -, B-cells and parasites dominate the cell
tree. Thus, contaminated B-cells prevail in the long-run and F,,(k, B) behaves as in the one-type
model as given in [15]. For these results to be true, we need to consider additional integrability

assumptions for the reproduction law of B-parasites, namely
Eg127 < oo, ug >1 and poglogpuop + p1,slogpue < 0. (B)

If, on the other hand, ug < <, the proportion of infected A-cells to all contaminated cells

converges to a positive constant. Moreover, (F),(k, B))r>1 converges to a distribution as well.
Theorem 6.10. Let (AsBP) and (SubC) hold true.
(a) If ug >~ and (B), then

# G, (A)
#Gj,
for each k € N as n — oo, where qi(B) = lim,, IP)le(Z[n] = k:|Z[n} > 0).

50 and Fo(k,B) > qu(B)



120 CHAPTER 6. A HOST-PARASITE MODEL

(b) If ug < v, then
#Gn(*A) po 1
# G, L+p
for each k € N and n — oo, where

>0 and Fo(k,B) 25 2k
p

pr = Y2/ PaL sy = k. Ty =B) and p=>_pi
n=0 z=1 k=1

with the probability distribution (q.).>1 as given in (6.5).

Finally, we consider (SupC) and thus a high multiplication rate of A-parasites. Given that,
contaminated B-cells still prevail in the long-run because, roughly speaking, highly infected A-
cells eventually produce highly infected B-cells whose offspring m generations later for any fixed
m are all contaminated (thus 2" in number). However, as in Theorem 6.11, (Fy(k,B))r>1
behaves as in the one-type model if the multiplication of type-B parasites is higher than the one

of type-A parasites.
Theorem 6.11. Let (AsBP) and (SupC) hold true, then

#;#G&%A) LN 0, n— .

Furthermore, if ug >~ and (B), then
IP)*

for each k € N as n — oo, where qi(B) = limy, o0 Pg 1(Z}) = k[ Zpn) > 0).

6.3.2 Proofs

Here, we present the proofs of the theorems stated in the previous subsection.

Proof of Theorem 6.9

(a) By Theorem 6.6, 27"# G, — L P*-a.s. and P*(L > 0) = 1, while Theorem 6.5 shows that
v "#G} (A) — L(A) P-a.s. for an a.s. finite random variable L(A). Consequently,

# G (A) v\ (2" # G (A) 1 v\ #GRL(A) .
o (2 ~ — () Y g pras.
#G;, (2) #G), yn L <2) o s
as n — oo, for v < 2.
(b) Fix arbitrary €, > 0 and K € N and define

K
D, = {Z F,(k,B) > 5} N Surv(A).

k=1

By another appeal to Theorem 6.6, # G}, (B) > 2"L P*-a.s. for all n € N and L as above. It
follows that

#{0€G,(B):0< Z, <K} > §#G(B)1p, > 62" L1p,,
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and by taking the expectation, we obtain for m <n

1
SE(L1p,) < 27E < Z ]l{O<Zv§K,Tv:B}>

”UEGn

1
< 5 E (#{v €Gn:Tym=AT, =B} + ) ]1{0<ZU§K,TMB}>

’UEGn

1 1
o E#Gm(A) + 2 > P(0<Z, <K T, =B)

veEG,
v\m -
= (5) + 5 YD P(0<Zy <K, Zyjyy = 2 Ty, = B)
z=1 ’l)EGn
o0
y\m P(Z, = 2, T, = B) Ps.(0 < Z, < K)
ORI PIE y fss
z=1 \ueG,, UEGH—m

- (%)m + ZP(Z[m] =2, Tm = B)Ps. (0 < Zjp-m) < K) .
z=1

Since v < 2, we can fix m € N such that (v/2)™ < e. Also fix zyp € N such that
P(Z[m} >zp) <e

Then

SE(L1p,)

IN

z=1

20
< ZPB,Z (0 < Z[n—m] < K) + 2.

z=1
But the last sum converges to zero as n — oo because, under Pg ., (Z[,))n>0 is a single-type
BPRE (see [15]) and thus satisfies the extinction-explosion principle. So we have shown that

EL1p, — 0 implying P(D,,) — 0 because L > 0 on Surv. Hence, the theorem is proved.

Proof of Theorem 6.10

Firs, we note that given the additional assumptions (B), the process of a random cell line starting
from a B-cell is strongly subcritical but descendants of a B-parasite survive w.p.p. Thus, Theorem
5.2 and the following corollaries in [15] are applicable in this case. Furthermore, P™ converges to
P* in total variation distance (P" drv, P*), which can be shown with easy calculations.

Before turning to the proof of the theorem, we first give some auxiliary lemmata after the

following notations: For v € G, and k € N, let
Gi(t.v) i= {u € G} 4(8) s v < )
denote the set of all infected t-cells in generation n + k stemming from v. Let further be
Gn(A,B) = {u € G4 (B) : Ty = Al

which is the set of all infected B-cells in generation n + 1 whose mother cells are of type A.
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Lemma 6.12. Assuming (AsBP) and (SubC), then for all z € N

c(z) and

# G (A) # Gy (A

where ¢(2) := 23772 | quPaL(Zpy = 2, Ty = B) and (gz)z>1 as in (6.5).

#{v € G:(A,B)|Z, = 2z} P #Gx (A, B P, -
— o C

Proof. Let z € N. Then

#{ve@*(ABm—z} ZF pFECIABIZy 1 =02 =2)
4G (A) #{v € Gy(A)Z, = )

for all n € Ny. By Corollary 6.8(b), Fy,(z,A) — ¢ for each x € N and n — oo. Since pr 41V, P*,
the law of large numbers yields
#{v € G, (A, B)|Zyjn—1 = 2,2y = 2}
#{v e G} (A)|Z, = x}

2 Eao#{v € Gi(B)|Z, = 2}
= QPA,I(Z[” = ZaT[l] = B)
for n — oo on {#{v € G},(A)|Z, = x} — oo}. Thus,

#{?} = G;('AV B)|Zv\n71 =T,Zy = Z}
2 e A G A = )

K
]P)*
— QquPA,m(Zm = Z,Tm = B) (66)

r=1

for all K € N. Finally, for each € > 0, we can choose K large enough such that

ZQzPA:p Z[l}—ZT[l_B Zq <

z>K >K

1o

and thus

veGHAB) Zypo1 =2, 2y =2
P* <Z Fn(CIJ,A)#{ G#zieé;(A)Zlvzx} }25> < P* (Z Fn(:p,A)2;>

>K >K

K
= p* (ZFn(a:,A) < 1—;) )
=1

for n — oo by an appeal to Corollary 6.8(b). In combination with (6.6) this finishes the proof. [

Lemma 6.13. Let (AsBP), (SubC), (B) and ug > v hold true. For all ¢ > 0 there exist a

constant n > 0 such that
. # G, (B)
f P* > >1—c.
220 <#G*( A ="M =0T
Proof. Fix € > 0 and note that {# G}, (A, B) — oo} = Surv(A) a.s. by the Borel-Cantelli lemma.
By Theorem 4.6 and the assumptions of the lemma, there exists a finite random variable D which

is strictly positive on Surv(A) with v Z,(A) < D a.s. for all n € Ny. From this, we get

£E.®) z >
* * #Gn m— 1<B,U)
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\%
N
Z
3
P}
3
3
™
I~

1
Z 5 Z Z W ]l{#szm,1(83v71)2n1’7n77n71} a.s.

m=0veG?, (A,B)

m

for all n € N and 71 > 0, where # G

infected with a parasite stemming from the first parasite in cell v. Furthermore, conditioned

y —m—1(B,v,1) gives the number of cells in generation n

upon {# G, (A,B) — oo}(= Surv(A)) these random variables are independent to each other as
well as to the type-A cells. By choosing 1, small enough, [15, Corollary 5.3| provides

Pe1 (#G;(B) 2mn") < Pea(#G(B) 2mpug) = 6 > 0

for a 0 > 0 and all n € N by recalling that ug < ~. Hence,

# G (B) <[ n Bu
P(#G*(A)>t>>]}” IZ > T 2t (6.7)

m=0veG;, (A,B)

for all t > 0 and n € Ny, where (53,),cv, are i.i.d., independent of the A-cells an A-parasites and
Bernoulli distributed with success probability §. Since

1 By o~ #G,(AB)
> = e () < RS

m=0veG,( m=0
o0 o0
Zn(A 2D 1
< 2 27(7:)1(+1))§7227m<00 a.s.,
m=0 v v m=0 v
the law of large numbers ensures
13 5
lim — ﬁva = 0 Pras. (6.8)
n—>oonm 006 ( ) y
Furthermore,
1 n—1 S #G (57’]2 n—1 .
5 Z Z pym—f—l - Z m+1 7 Z 1{#@%(A7B)Zn2fym+l} P*-a.s.
m=0veGy,(A,B) m=0

for every 12 > 0 and n — oo. Using Corollary 6.8 and Lemma 6.12, we can choose 72 small
enough such that
P* (#Gy(A,B) > oy™ ) > 1-¢

for all m € N, and hence

n—1 n—1
l-e = W( Zﬂ{#a* <AB>>mm+1}> = /0 ( Zﬂ{#G* (AB>>mm+1}>t> dt
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n—1
1
< e+ (1 — €)P <n Z 1{#G%(A73)2U27m+1} > E) .

m=0

This implies

f1E 5 (1= 1— 2
P o2 2 gwm>ome| 2 P 0D lgeamzmmiy >€) 2 T
m=0veG}, (A,B) m=0

for all n € N. This together with the right choice of ¢ in (6.7) and (6.8) yields the assertion. [

The next lemma ensures that the contribution of highly infected type-B cells is negligible
to the total number of B-cells if the multiplication of type-B parasites is higher then the one of
type-A parasites, i.e. ug > 7.

Lemma 6.14. Assuming (AsBP), (B) and ug > v, then for alle >0

#{veGLB) | Z,> 2} _ \ _
4G(B) 25> -0

If additionally (SubC), the above limit even holds true for ug = 7.

lim sup P* <

Z—00 n>0

Proof. First, we note that (Z},))n>0 is a BPRE with mean ppg/2 when starting with a B-cell
hosting one parasite (see [15]). Second, we get by (6.2) and Proposition 6.2

’)/ n
EZp Lir, =y = P(Tiy = A)EZ,(A) = (5)

and thus

n—1

EZpy = EZpLir,—ay+ Y EZp Lir, —a T, =8)

m=0

n—1
'y n
= (5) + D BZy Lry=ay EanZi Liry -6y EBaZpmoy
m=0

SCEDONC 69

for all n € N where n:=Ea12] ]l{Tm:B}-
Fix € > 0 and let ug > 7. By [15, Proposition 6.3| there exists a constant a > 0 such that

*(B
Pg 1 <#HG”H() >a | Z,(B) —>oo) >1—c¢
Hg
for all n € Ny, and thus
K *
G ,.(B
P Z#”if()za > 12 (6.10)

k=1 He

for large K € N, where (# G;, 1(B))r>1 are i.i.d. copies of # G;,(B) starting in a B-cell with a
single parasite. By Theorem 6.4, we can find for each K € N a ng € N such that

P*#G,(B) > K)>1-¢
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for all n > ng, and with (6.10), this implies

V

inf P <M§20 > (1—3€)An1§£O]P’ Zn—fchluBO, #G, (B)> K

n20 k=1 Mg

> 1-—3¢

for a suitable small ¢ > 0. Fix such a ¢ and define

e

for z € N. Then
#veGy, | Zy,>z2 > #HveG,(B) | Z, > 2} > ecuglp, (. a.s.

for all n € N, and consequently, by using Lemma 6.3 and (6.9),

P(Bn(z)) < —E#{veC: | Zy>z) = <2>np(zw > 2)
I UB

1/ 2\" 1 i
- <) EZM < —-¢ < 7 ) < 00
Z \HB HB

for some ¢ < co. Letting z tend to infinity proves the first statement of this lemma.

IN
w

Let now (SubC) and pg = «. Then Lemma 6.13 and Corollary 6.8 ensure the existence of a

inf P* <%HG”(B)>nc> > 1—¢,

constant ¢ > 0 such that

n>0 7 -
and defining
G,(B) | Z G (B
B - {HUSGE@1 223 5 ) (#0101, )
# G, (B) K
for n > 0, we find by an analogous argumentation as above that
1 . 1 2\" ¢
eP(En(z)) < nTLgE#{U €G,B)| Z, >z} < pll e EZp < 2
for a constant ¢ < co. Hence, the assertion follows for z — oc. O

Having verified the above lemmata, we are now able to prove Theorem 6.10.
Proof of Theorem 6.10: (a) Lemma 6.13 provides # G}, (B)/# G} (A) s 0, and we infer
# G (A) 1 P
— = - - — 0 asn — ooc. 6.11
#G. T T ARG BACA o1
Let k € N and m € N be large. For n € N, (6.11) and the fact that # G;,(B) — oo P*-a.s.

(Theorem 6.4) ensure

{U € Gner( )| Tv|n = A} < 9m

$OUN) #GiB)
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and thus *
#{v € Gy (B)| Ty, = B} o1l asn—o oo
# G ym(B) |
Hence,
. € Gl m(B)|Zo =k, Tyn =B

#{v S G:Ler(B)’ Tv|n = B}

_ Yuecre) #v € G (B,u)|Z, = k}
> uecr®) # Gn(B,u)

for n — oo, (6.12)

where a,, I?; b, means that lim, o P*(Ja, — b,| > n) = 0 for all n > 0. Let us set
G;,(B,u, k) := {veG;,(B,u)|Z, =k}
for m € N and u € Vo, and let £, > 0. Lemma 6.14 yields
P (#{0 € GL(B): Zo <2} > (1 - m)#G;(B) > 1-¢ (6.13)
for all n > 0, n € Ny and suitable large z € N, and thus

ueG;, #G:n B,U,]ﬂ wefveG* (B): o #G:n B,u,k
- ‘Z €C:.(B) *( ) Due{ve;(B):Zu<s) *( )' S5) <. (6.14)
>uecr®) # Gn(B,u) > ue{veG: (B):Zy <2} H# Gm (B, u)
for all n € Ny and a large z € N. Further note that by definition {v € G}(B) : Z, = z} =
G} (B,d,z) for every x € {1,...,z}. As the random variables # G},(B,u), u € G} (B, @, z), are
i.i.d. conditioned upon {Z,(B) > 0}, we can find a K, € N such that

p (’ > ueGE (B,o,w) # Gm(B,w)

—Eg.#G}, | >0, #G;(B,o,z) > K,

# G, (B, 9, 2) Z,(B) > O) < e

for all n € N by the law of large numbers. Since P(:|Z,(B) > 0) — P(:| Surv) in total variation
distance as n — oo, and Surv(A) C Surv by Theorem 6.4, there exists a n; € N such that

p* > ueGr (B,ox) 7 Gm (B, u)
#GpL(B,2,2)

- K B,;t# G:n

>4, #G,(B,g,z) > K) < 2

for all n > ny. From (6.13), we get that P*(#{v € G,(B) : Z, < z} — o0) > 1 — ¢, which
provides us with a no > nq such that
>4}

-E B,x# G:;l

E B,z# G:n

P ZueG;(B,g,x) # G, (B, u) B #G)(B,o,)
#{veG;B):Z, <z} H#{veG;B):Z,<z}

. #G, (B,,) > ueG (B,o0) # G (B, u)
#{ve G} (B): Z, <=z} #G; (B,9,x)

$

IN

Kx2m+1
2€+]P’*< >4, #G*(B, o, ) <Kx>

#{veG,B): Z, <z} —

IN

3e
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for all n > ny, where we used that # G, < 2™ a.s. for all m € N. This estimation can be done
for each = € {1,..., 2z}, and thus we find a ng > ng such that

P* ZuE{UEGfL(B):ngz} #G:;”L(B7u) Zézl #G;(B, @,l‘)E B,:c# G:;L
#{veG;(B):Z, <z} #{ve G} (B): Z, <=z}

_ ‘225) < 4e

for all n > n3. Repeating the same argumentation for the random variables # G (B, u, k) now

gives for all n > ny with ng > ng large enough
P* (Gn(z,k) > 39) < be, (6.15)

for the random variable

G2, k) = 2uc{veGy®):Zo<a) 7 Cm(Biu k) 522 #G}(B, 8, 2)Ep.# G (B, 2, k)
n . ZuE{vGGfL(B):ZUS,z} # Grn(Bv ’LL) Zi:l # G:;,(Bv a, .’E)E B,x# an

Finally, Lemma 6.3 yields

> o1 #Gh(B, 2, 2)Ee.#G,(B, 2, k) _ 2acy #Gn(B, 8, 7)Ps o (Zm) = F)
Zi:l # GZ(B, a, x)E B,x# G:n Z;:l # GZ(Bv 9, x)PB,x(Z[m] > 0)

for n € N, and since [17, Theorem 7| states

m—0o0

for all 1 <z < z, we infer

> w1 # G (B, 2, 2)Ep . # G, (B, 2, k)
Z;:l # GZ(B7 g, (L’)E B,x# G:%

for all n € N by having m chosen large enough at the beginning of the proof. Putting this, (6.12),
(6.14) and (6.15) together finishes the proof of (a).

—q(B)] <0

(b) Note that Eg . Zj,) = z(pug/2)" and Ea . Z[;) = 2Ea 12 for all n € N and z € N, which

entails

p= Y2/ @Pa:(Zjry >0, Ty =B)
n=0 z=1
< D @MY 6 ) Pas(Zy =2, Ty =B)EsaZ),
n=0 z=1 =1

IN

i/ Z(NB/V)n Z qz Z xPA,z(Z[l] - l‘)
n=0 z=1 =1

Ea1Z)1) — -
< =) (us/7)" Y2 < oo,
v n=0 z=1

as pug < 7y and Y oo zq, < 0o by [40, Theorem 1.1|. Furthermore,

# G (A) 1 _ #Gu(A) #{veGu(B)Z, =k}

6~ iracmyem m REB =G # Gy (A) ’
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for all n,k € N, and so (b) follows if

4GL(B) 4{v e CLB)|Z0 = k)
Foiy P 4G5 (A) -

We use the following representation of p

o0 oo
p = ZQ/’V”ZC PBZ n]>0 = ZZ n+1 B,Z#G;km
’ynO z=1 n=0z=1

where we recall the definition of ¢(z) in Lemma 6.12. The triangular inequality yields

#G,.(B) '
e — < (%) 4 (k) 4 (k% %
e ERC R R
with
n—N-—1
(*) - #G* Z Z # G Z Z m+1 Eg.# G
m=1 weG},_,(A,B) m=N+1 z= 1
1 - .
(kx) = £G(A) > > # G ZZ m+1 Eg.# Gy,
n m=n—N ue{veG}, _,(AB):Z,>z0} m=0 Z>Z0
1L ¥ SR ekt
(xx %) = G A Z #G,_,,(Byu) — 7Es:#Gy,
" m=n—N ue{veG},_,(AB):Z,<zp} m=0 z=1

for each n, N € N with N < n and 2y € N. We show that these three summands become
sufficiently small for the right choice of N and z.
ESTIMATION OF (x): Since p < oo, pick N so large that

Z Z m+1 Bz#G* <9

m=N+1 z= 1

and by Corollary 6.8, we can find a constant ¢ > 0 such that for all n € N

,)/n
Pr(—L >c> < e 6.16
(Fom (010
Using these two estimations, EZ,,(A) =~™ and Eg , Z,, = xug for each z,m € N, we get
n—N-—1
P* ((x % %) > 20) < P* #G* Z Z #Gh_pm(Bou) 20
m=1 ueG:,_,(AB)
e[ 17N . 5
e (5 X seenzl)e

Y #G; ,,(Bu) | +e

m=1 ueG}, _,(A,B)

IA

e
g
E
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n—N-—1
C *
S 5o > E > Esz.Zn-m| +e
Tom= ueGy, _1(A,B)
n—N-—1
= Z 'un m* Z 7. 4 c
ueGr,_1(AB)
¢ n—N-—1
= SPSurv(ANAT nmmEz . (A)EZ (B
OP(Surv(A))ym e 1B m-1(A)EZ1(B) +¢
0 m
= M > <“B) e
(Surv(A))y = \ v
< 2e,

possibly after enlarging N. Recall that pug <~ is assumed.
ESTIMATION OF (#x*): Let N be as chosen in the estimation of () and fix zp € N large
enough such that

1)
ZZ m+1EBZ#G* < 0 and Z Z m+1§2N+1

m= 0z>zo 2>20 m= 07

From Lemma 6.12 and Corollary 6.8(b), we deduce

. Z * N
Z #{veG)_ ;&é(;&?)&> o} LN Zc(z)z 1 as n — 0o,

m=0 z2>z0 m=

and since # G;,_, (B,u) < 2" a.s. for all m < n, we infer

n

P* ((+%) > 26) < P* 1() 3 3 #GE_ (Bu) >0

G (A
# n m=n—N ue{veG},_,(A,B):Z,>z}

. " #{veGH (AB):Z,>xn} _ 6
v ( 2 #GL(A) - 2N)

m=n—N

N
_ * #{U € G:Lfmfl(Aa B) : ZU > ZO} 1)
- (Z £GL(A) - zN)

IN

m=0

— 0, n — 00.

ESTIMATION OF (x x*): Let N and 2o chosen according to the estimations of (%) and (xx).
Once again, by Lemma 6.12 and Corollary 6.8(b), we obtain

#o G n(ABIZ =2) = o)

# G (A) "
for each z € N and m € N. Let z € N with ¢(z) > 0. For each m € N, the random variables
#G) (B,u) with uw € {v € G, _,,_1(A,B)|Z, = z} are conditioned upon {Z,_,, > 0} (D

as n — 0o (6.17)
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{Z,—m(A) > 0}) i.i.d., and thus the law of large numbers with (6.17) gives for each n1,m2 > 0 a
ng € N such that
P ‘ZUE{”GGZ s (AB) Z,—2) T G (B, )
#{UGGTL m— 1(A B)’ }

for all n > ng. Since P(-|Z,(B) > 0) — P(:|Surv) in total variation distance as n — oo, and
Surv(A) C Surv by Theorem 6.4, this leads to

1 *
S 3 £G: (Bu) s Cy&’i)lJEB,Z# G,
n ue{veG,_,._1(AB)|Zy=2} 7

- EB,Z#G’TR > m

Z—m > 0) < 72

for n — oo by an appeal to (6.17). But this implies

n

1 *
W(A) Z Z # Gy (B, )

n m=n—N ue{veG}, ;(AB):Z,<zp}

1 » *
m=0 z=1 ue{veG} _,, _1(AB)|Zy=2} m=0z= 1
for n — oo, completing the proof of the theorem. O

Proof of Theorem 6.11

As in the proof of Theorem 6.10, we first show an auxiliary lemma which provides us with a cell
type change rate.
Lemma 6.15. Let (AsBP) and (SupC) hold true. Then for all z € N
#{v e G;(AB)|Z, > z} L
#G(A)
where = lim, oo Ea . # G1(B). In particular, # G}, (A, B)/#G; (A) conditioned upon Surv(A)

converges in probability to 3.

— B8 > 0 asn— oo,

Proof. Since z +— Ea .# G7](B) is increasing and Ea 1# G7(B) > 0 by our standing assumption
(SA4), we see that 8 must be positive. Moreover, » ;- Fn(k,A) 25 1 by Corollary 6.8(a),

whence

#0CCLAB) 2,2 20}
#G; (A,B)
Thus, it is enough to prove the result with # G} (A, B) as numerator. Next, observe that
#G,(AB)= > #Gi(B,v)

veG) _{(A)

for each n € N, where the # G} (B, v) are conditionally independent given {Z,(A) > 0}. Since
#G) (A) = oo P*-a.s. (Theorem 6.4) and P" drv, P*, it is not difficult to infer with the help of
the law of large numbers that
#Gn(A,B)
#G5(A) #G*( )

Z Ea z # Gi(B) 0 asn— oo
vEGT(A)
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Now, use Ea .# G7(B) 1 8 to infer the existence of a zp € N such that
Ea-#Gi(B) = B(1 —¢)

for all z > zy. After these observations, we finally obtain by an appeal to Corollary 6.8(a) that

g > mvegA)EA,zv#Gf<B>
= *(Z A) > Ea,z,# Gi(B)
5 #v e Gu(A)[Zy 2 20} ve{u€G? (A)| Zu>20}
> B(1—¢) Z Fo(z,A)

2>20

— B(l—¢), n— 0.

O
Proof of Theorem 6.11: If ug > =, Lemma 6.14 holds true and the correctness of the limit
statement of F,(k,B) for n — oo follows with the exact same argumentation as in the proof of

Theorem 6.10(a), which is why we omit it here.
For the other assertion, let ¢ > 0 and N € N. Then

#Gr(B) = Z > #G 1 (Bv)

k= O'UEG* A,B)
n—1
k=0 ’UE{UEG}; (A,B)|Zu>2}
> Z #G;,(B,v) as.

ve{ueG AB)|Zu>z}

nlm(

for all n >m > 1 and z € N, hence

« [ #G(A) 1
F ( AG: ~ N+1

) = P* (N #G*(A) > #G*(B))

(6.18)
< P* [ N#G;(A) > > #Gy,(B,v)

ve{ueG AB)|Z.>z}

nlm(

Fix m so large that

Then, since

there exists a zg € N such that
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and therefore AN

for all z > z5. Moreover, Lemma 6.15 yields

#{v € G,(A,B): Z, > z} p
#Gr(A) -

and thereupon

N #{U c G;‘L(A, B) 2 Ly > zo} I3
v ( 4G5 (A) Z?) =i-e

for all n > np and some ng € N. By combining (6.18) and (6.20), we now infer

. (#G(A) 1
F < e >N+1>

(6.20)

< P (N #G(A) > > #G, (B, v))

ve{ueG* (AB):Zy>20}

n—1l—m

n—1l—m

B~ #{ucG i (AB): Zu> 2}

< prom (2N DvclucGiy @8z FOE 0 P2, n(A) > 0)
B #{ueG)_1_,,(AB):Z, > 2} P(Surv(A))

p (2N S AREENT G 20) ) B (A) > 0)
- B #{ueG),_1_,,(AB):Z,> 2} P(Surv(A))

IN

P* <2N 2ve{ue;, (A,B>:Zuzzo}#G;1(B’v)>+e

+e

for all n > ng + m, where the G; ,(20) are i.i.d. with the same law as #{v € G},(B) : Zg =
20, Tz = B}. The law of large numbers, together with Lemma 6.15 and P" dT—V> P*, provides us
with a nq1 > ng + m such that

#{ueGr:_,_, (AB):Z,>z}
nom (Zim " Giom(20)
1= , < ' - -
: ( #{u = G:Lflfm(A7 B) : Zu 2 Z} - Eg7,7m(20)/2 — 1 €

for all n > n;. By combining this with (6.19), we can further estimate in the above inequality

C(#GLA) 1 o (2N B (20) P(Zum(A) > 0)
(e wrr) < (7 (> T ) eyt
= ( P(Surv(A)) —i—l)a — 2c.
This completes the proof. O

Remark 6.16. We briefly remark on the cases when (AsBP) or (SA6) is violated.

(a) Let paa > 0 and P(XO (A AA) = X(D(A,AA) = XO (A AB) = 1) = 1. Then Z,(A) =
#G)(A) as. for all n € Ny and # G),(A) — oo on Surv(A) by Theorem 6.4. Moreover,
(# G, (A))n>0 forms a standard GWP with finite reproduction variance, and consequently,
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(b)

(#GE(A) /™) >0 is an L2 -bounded martingale (see e.g. [14, Theorem 2 in Chapter 1.6]).
As every type-A cell contains exactly one parasite, evidently F,(1,A) = 1 P*-a.s., and
the assertions in Theorem 6.10 can be analogously proved by using the just mentioned

properties.

Let paa = 0 and P(Z,,(A) — o0) > 0, which particularly entails pag = 1 as P(Surv(A)) > 0.
Moreover, Fy,(k,A) = 1yz, (a)=k} — 0 P*-a.s. for all & € N and so Lemma 6.14 as well as
Lemma 6.15 for 5 = 1 can be shown in this case with analogous arguments. The statement
in the latter lemma can be even expanded to almost sure convergence. By just copying
the proof of Theorem 6.11, the assertions given there follow for this case, whereby the first

limit result can be expanded to almost sure convergence.

Let (SA6) fail. In this case Z,(A) = 1 P*-a.s and therefore F,(1,A) = 1 P*-a.s. for all
n € Ng. Remark 6.7 yields

a.s

#G*(A) 1 2550 _ >1
* = * d if HB
# Gy, L+ #GuB) | 4 (1+Gu)!

—= 9

where, as in Remark 6.7, the random variable G, is finite if ug < 1, whereas infinite if
ug =1 and IEBJZ% < 0.

Following the short proof in Remark 6.7, it is not hard to see that
#{veG}(B):Z, =k} 4 Goo asn — 00
for each k € N if ug < 1, where G 1, is an almost surely finite random variable. Thus, for

each k € N

d Gook
F,(k,B 7
(nB) 4 =

if ug < 1. If ug < 1 and ]EBJZ% < oo in the case when equality holds, Lemma 6.14 can

as n — oo

be easily verified under the present conditions with similar arguments given there and by
the usage of (6.4). Hence, Theorem 6.10(a) is still valid is this case and can be shown with

the same arguments done in the theorem’s proof.



Appendix A

Calculation of the variance

Here, we proof the exact formula for the variance of the process of parasites (Z,)n>0.

Lemma A.1l. Let 02 := VarZ; < co and 72 := vEgy,(1). Then

n—1 72(71,1) n—1 . k—1 ~ 7
Varz, = o2y ! Z * 4 er? 7 Z (:y’y_g) <’y>
k=0

k=0 j=0

forn € N, where

¥ = vEgy,(1) Zptz,uut and ¢ := Cov ZX“TQ’) ZX(UTZ)

In particular

_ n__ n—1 n_1 2n_sn . ~ ~
oIS er? (7 e~ ) fy#LA# Ly #7#7,
_ n_1 n—1 n_1 _ . - -
oy IS+ er? s (”,y_l —" 1n) fy#1,7#1,9° =7,
Vanz 027%1%7%72% (%—n) fy#1L,3#1L,y=7,
ar =
n 2 ’n—l’Yn—l 2 1 ’Y7L71(’Yn—1) ’an—l 1 ~ 1
a7y ﬁ"’_CT 51 7—1 | foY# v=
on +er? Ly (1_*11 —n) ify=1,5%1,
o?n + er2™nl) ify=1,%=1.

Proof. First, we like to point out that 4 and 72 are finite since Jensen’s inequality yields

00 t 00 t 2
¥ < ZPtZE(X(u’t)2> = VE(Z]%) < > piE (ZXW)) = E2} < oo
t=1 t=1 u=1

Furthermore, by the Cauchy-Schwarz inequality
u Tg) (u Tg
c < Var ZX VYar ZX = Varz; < oo
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because ZTZ X; (u 2) is distributed as 2y for i € {1,2}. Another appeal to Jensen’s inequality
provides
2

T T -
ZXSQETQ)ZXQ%TQ) - Zpt Z Hutlot = Zpt Z Fru,t
u=1 u=1

t=1 1<u,v<t t=1 1<u<t
2

Zpt Y | = (B2

= 1<u<t

v

and thus non-negativity of c.

Let n € N. To compute the stated variance we use the formula
VarX =E (Var(X|G)) + Var (E(X|G))

for a random variable X and a o-algebra G. Since conditioned under F,, the subtrees rooted
in cells of generation n are independent and depend only on the number of parasites in their

ancestor cell, we infer

VarZ,11 = EVar(Z,41|Fn)) + Var (E(Z,41|F))
v T (A1)
= (Z Var <ZZX£T” ‘ ))+72Var( n) -
veT i=1 u=1

uTv)

Recalling that each ZT” X , 1 € N, is identically distributed as Z; with mean ~, we get for

the conditioned variance

Var(iiX(UT“‘ )

i=1 u=1 U - )
- (ZZX(“T” - <ZZX“T” )) ‘Zv
i=1 u=1 i=1 u=1
Zo [ Ty 2
- E (Z (ZX}Z’T”)—fy» ‘Zv
i=1 \u=1

S (S e (S -) (£ -0)

= Zyo* + Zy(Zy — 1)e.
By plugging this equation into (A.1), we establish the recursive formula

VarZ,41 = vVarZ, + c*EZ, + ¢ (E <Z Zg — Zn>>

’UETn
= *Varz, + o*y" + o™ (EZ,? — EZ))
= v Varz, + o*y" + " (1)
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with f,,(1) being the generating function of Z/, (see Subsection 1.2.1) and thus via iteration

VarZ,41 = 04" Z v+ CZ VRy2(=k) £1r(1), (A.2)
k=0 k=0
while f{(1) = 0. Consider the recursive representation for the second derivative of the generating
function of a branching process in varying environments established by Fearn in [37] and use the
i.i.d. property of A to obtain for each k € N

7 E(fﬁ(l\A)) = (110, , (0% + i, (11A)g5, (1)

= fii1(DEgh, (1)7 + fr 1 (DEgR, (1)

)?
<l>’“ 'z
k 14

N \~21

Combined with (A.2), we get

k=0 k=0 =0
2n "N k—1 j (A3)
2.n g ~ ok
] DICRDNE)
k=0 k=0 3=0

and thus the formula of the variance.
Based on this equation, we consider six different cases.
CASE y =7 =1:

n—1
n—1
VYarZ, = 0n+c7'22k‘ = an+c7’2n( 5 )
k=0
CASE v = 1,7 # 1:
n—1k—1 n—1k—1
Varz, = o’n+ cr? FE151 = n+c¢22277
k=0 j=0 k=0 j=0
n—1 . 2 n
—1 1
= o’n+cr? ’7~ 1 = o2 +~CT1<7~ 1 )
=0 Y= Y= Y=
CasE y# 1,7 =1:
n n—1 k—1
a1 2_2(n—1) —2k j
Varz, = o*y" 171—1-67' Y Y Z’Yj
7T k=0 j=0
—1
1 K- 1
_ 2,yn 17 _1_67272(71 1) ,nykV
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n_1 2(n—1) [n—1 n-1
_ 027n71’Y +er2d Z,yfk _ Z,yfzk

7=l LA k=0

n_ 1 1 n_1 2n_1
_ 02771—1’7 +er? 7n—1’>’ e .

v—1 v—1 v—1 v =1

CASEy # 1,7 # L,y=7:

VYarZ, = 02 n_lb—FCTQLZk —k
n = 07 N1 ~ v

om n—1
o a1 27" d —k
= O ,y” — 4+ c7 ?% <—Z’y )

v-1 k=0
2n -n

_ o 2nt)t ol T d 1oy
= o7y 7_14-07 Ay 11
oo a1l oy T - )+ (=
=0y Tttt — 3

7-1 gl (y'-1)
_ 0_2,}/71,717 T er? . 2 (7 0

y—1 Y*y—1) \v-1

CASE v # 1, # L,y #9,7* = ¥:

VCL'I"Z _ 0_2 n—l’yn_1+ 27 —J
no= T et D

v 1 k=0 j=0
n—1
9 n1Y" 1 g YA —k
= o7y + v =1
71 (1 =7) kzo )
n_ 1 2(n—1) -n _ 1
! 42 (71 n)
71 Y=y \r1-1
217" = 2 ! (’v”—l n—1 )
ooy +c Y.
y-1 1=y \~v-1

CASE vy # 1,y # L,y #9,7* # ¥:

k
_ -1 q _
n-1Y" =1 272(71 1)”22 o k<7> 1

VarZz, = o2y — +cr = (7772) 71
v k=0 ¥
n_1q 2(n—1) n—1 ~\ k
_ 02771—17 1 er2d Ak <'Y2>
y—1 S B Y




Appendix B

A law of large numbers for
stochastically bounded random

variables

In this short section, we present a law of large numbers for a sequence of independent random
variables which are not assumed to have second moments. But, instead of the latter, these random
variables are stochastically bounded, despite a constant factor, by another random variable. This

guarantees that the sum is not dominated by only finite summands.

Theorem B.1. Let (X,)n>1 be independent random variables, and X an integrable random
variable such that

supP(X,7 > k) < P(XT >k) and supP(X, >k) < P(X™ >k)

n>1 n>1

for all k € Ny and a finite constant ¢ > 0. Then

n

1
nh_{glonz;(Xi—EXi) =0 as.
1=

If additionally lim,, .. EX,, = EX, then
1 n
lim — Y X; = EX a.s.

n—o00 N 4
=1

Proof. First, note that X, is integrable for each n € N by our assumptions, and we set .S, :=
Yo (X; — EX;) for n € N. To prove the assertion, we use a truncation argument analog to
the one in the proof of Etemadi for the law of large numbers (see e.g. [36, Theorem 2.4.1]). For
n € N, define

Yo 1= Xnlgx,|<n)

and set 15, := > | (Y; — EY;). Observe that
[o.¢] oo oo
Y P(Xn#Yn) = Y _P(Xa|>n) < > P(X|>n) < E[X]| < oo,
n=1 n=1 n=1
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and thus the Borel-Cantelli lemma provides
P(X,, # Y, oo-often) = 0.
Furthermore, we estimate for the difference of the means
E(Xn —Yo)| < E[Xn —Yal = E[Xp|Igx, 50 < cEIX[1x)>n),

and thus we infer from the integrability of X

1| ¢ o ¢ n—m
~ DB =Y < S EIX[gxsn < ) EIX[Txsy e EIX|Lx5m)
i=1 i=1 i=1
— cE|X] 1 x|>m) as n — 0o
—- 0 as m — oo.

This yields
1
lim —|S, —T,] = 0 as.

n—oo N,
Hence, it is enough to show the law of large numbers for the sequence (Y;,),>0. To see that, first

observe for each n € N
EY, = EX;lix,<n} = / AP(X,, > t)dt < c/ 2AP(X > t)dt = EX*1ix<p,
0 0

which together with [36, Lemma 2.4.3] entails

EY? EX21{x<n)

SR <oy BRI © oy < oo
n>1 n>1

Hence, Kolmogorov’s criterion for the strong law of large numbers is satisfied, and the assertion

follows (see e.g. [36, Exercise 2.5.4]). O



List of Abbreviations

ABPRE
ABPREI
BPRE
BPREI
BwBP
GWP
GWT

a.s.
ii.d.
w.o.l.g.

W.D.p.

associated branching process in random environment

associated branching process in random environment with immigration
branching process in random environment

branching process in random environment with immigration

branching within branching process

Galton-Watson process

Galton-Watson tree

almost surely
independent and identically distributed
without loss of generality

with positive probability
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List of Symbols

Symbols of the branching within branching process, Chapter 1-5

BP
BP,
BPG

5834
S* ¥ 3

SR

< d

branching within branching process

n generation of the branching within branching process

process denoting the number of contaminated cells and the parasites they
contain

number of infected cells and the parasites they contain in generation n
branching within branching tree

branching within branching tree up to generation n

subtree rooted in v

= (Ap)n>0, environmental sequence of the ABPREI

generating function giving the n*? reproduction law of the ABPREI
generating function giving the n'* reproduction law of the ABPRE

= (Ayn)n>0, environmental sequence of the ABPRE

tree of (alive) cells

set of (alive) cells in the n® generation

set, of contaminated cells

set of contaminated cells in the n'" generation

number of (alive) cells in the n* generation

number of contaminated cells in the n** generation

number of daughter cells of cell v

indicator if cell v is alive (v € T)

infinite Ulam-Harris tree

random cell line through T

spinal cells in the size-biased BwBP

mean normalized number of parasites in generation n, :=y "2,
martingale limit of (Wp,)n>0

offspring numbers of the i*" parasite in cell v provided that v has ¢ daugh-
ter cells

offspring number of the i*" parasite in cell v which goes into the u!” of ¢
daughter cells

= (x| x D

RO R e K] )
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Zn number of parasites in the n'* generation

z! number of individuals of the ABPRE in generation n

Z! number of individuals of the ABPREI in generation n

Zy number of parasites in cell v

ZVn number of parasites in the n'” spinal cell

~ mean number of offspring of a parasite, := EZ;

Mt mean offspring number of a parasite which goes into the u** of t daughter
cells, ;= EX ()

v reproduction mean of a cell, := E7Ty

(Fn) >0 canonical filtration

S,8 )7 space of host-parasite trees

Sn sub-cg-algebra of S generated by the projections on the first n generations
of the host-parasite trees

S set of all possible root configurations

S* set of configurations of contaminated cells in a generation

So = S5*U{(0,0)}

S state space of a cell, := {0,1} x Ny

o(-)
()
(pk)kzo
P,z

Pl
L
P,,P*,P"

a, A
Ext / Surv

N

)

limit distribution of P*(Z,, € -)

Yaglom-limit of BPG

reproduction law of a cell

probability measure under which the process starts with ¢ cells containing
z = (z1,...,2) parasites

the same as before but conditioned upon Surv

the same as before but conditioned upon {Z,, > 0}

the same probability measures as before for (1, z)

variable (object) a resp. random variable A in the size-biased BwBP
event of extinction/survival of parasites

sum of all entries in a vector z = (21,..., 2¢)

root cell of V

Symbols of the two-type host parasite model, Chapter 6

set of cells in generation n
set of cells of type t in generation n

set of contaminated cells in generation n
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pia(s)
HiB

HB

Ps

Po

P1
Pt z

)

£3

IEDt,z
n

Pt,z

Ext / Surv
Ext(t)/ Surv(t)

set of contaminated cells of type t in generation n

generating function giving the n-th reproduction law of the process
of a random A cell line

type of cell v

binary cell tree

offspring numbers of an A-parasite with daughter cells of type s €
{AA AB, BB}

offspring numbers of a B-parasite

number of parasites in generation n

number of parasites in t-cells in generation n

number of parasites in a random cell in generation n

number of parasites of a random A-cell in generation n

number of parasites in cell v

mean number of offspring of an A-parasite which goes in an A-cell,
=Ea1Z1(A)

mean offspring number of a A-parasite which goes in daughter cell i €
{0,1} if daughter cells are of type s € {AA, AB, BB}, := EX()(As)
mean offspring number of B-parasites which goes in daughter cell
i €{0,1}, :== EX®(B)

reproduction mean of a parasite in a B-cell, := 1198 + 11,8

mean number of type-A daughter cells of an A-cell, := Ea 1# G1(A)

probability that the daughter cell of an A-cell is of type s €
{AA,AB, BB}

probability that the 1%¢ daughter cell of an A-cell is of type A
probability that the 2"¢ daughter cell of an A-cell is of type A
probability measure under which the process starts with one t-cell
containing z parasites

the same as before but conditioned upon Surv(A)

the same as before but conditioned upon survival of A-parasites in

generation n

event of extinction/survival of parasites

event of extinction/survival of type-t parasites
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