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RESUME

In this paper we investigate the subcritical and critical reduced processes generated by the Gal’ton-
Watson branching processes. The limit theorems for such processes in the case when in the population
at the initial moment there are a large number of particles are obtained.
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Introduction

Let {Z (k),k > 0}- random Gal’ton-Watson branching process starting with one particle, in which the
number of immediate descendants of one particle has a generating function

f(s) :E‘sfzz:pksk7 0<s<1.
k=0

Let A = f'(1) < oo. Branching process {Z (k),k > 0} called subcritical, critical or supercritical if
A <1, A=1or A > 1 respectively.

Let us denote by Z (m,n) number of particles at moment m (m < n) in process {Z (k),k > 0}, whose
descendants exist at the moment n. Random process {Z (m,n), 0 <m <n} called the reduced process
generated by the Gal’ton-Watson branching process {Z (k),k > 0}. Reduced process {Z (m,n), 0 <m < n}
called subcritical, critical or supercritical if the corresponding Gal’ton-Watson branching process {Z (k) ,k > 0}
is accordingly. Reduced processes for Gal’ton-Watson processes were introduced by Fleischmann and Prehn
[1]. Fleischmann and Sigmund-Schulze [2] proved a functional limit theorem (under the assumption Z (0) =
1, Z (n) > 0) in which the convergence in Skorokhod space of critical reduced processes to the Yule process (
with a modified time scale ) has been established. Liu and Vatutin [3] proved conditional limit theorems (under
conditions 0 < Z (n) < 7(n)) for critical reduced processes starting with one particle (Z (0) = 1) and with a
finite variance in the number of immediate descendants of one particle, where 7 (n) = O (n), or 7 (n) = o (n) as
n — 0.

In this paper the conditional limit theorems for subcritical and critical reduced processes are proved.

Let us denote by f, (s) n- th iterationf (s):

fo(s) = s, fi(s)=f(s5), s fu(s) = fu1(f(5)) -

If
A=f(1)=E¢=1, o® = f"(1) =var§ € (0,00) , (1)

then it is known (see, for example, [4]Chapter I, paragraph 9) that

P(Z(n)>O/Z(O):1):1*fn(0)~% as n — 0o, (2)
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and Yaglom’s conditional limit theorem also holds:

) 27 (n) y
— = —_ >
nh_)rr;oP(ozn <y/Z(O) 1,Z(n)>0) 1—e¥, y>0. (3)
Fleischmann and Sigmund-Schulze [2]proved for critical reduced processes that for s € [0,1] and for
anyone ¢ € [0,1)
1-1t)s

lim B |52 [7(0) = 1,2 |- 1
lim B =12 >0 =502 @)
where is the sign [a], hereinafter, denotes the integer part of the number a.
If -
A=f(1)=E{<1, Y prklogk < oo, (5)
k=2
that is known (see for example, [4], Ch. I, paragraph 9), that there is a finite number K > 0 such that
P(Z00) >0y gy~ 1) =1 fu(0) ~ KA +0(4") a5 n — o, (6)
and Yaglom’s conditional limit theorem also holds: there are limits
ILm P(Z(n)=k/Z(0)=1,Z(n)>0)=by, (7)
and Y ;- by = 1, and the generating function
g (s) :Zbksk, 0<s<1
k=1
satisfies the functional equation
1—g(f(s))=A(l—g(s), 0<s<1 8

Joffe and Spitzer [5] proved that if A <1 and ) -, prklogk < oo, then for anyone k € Ny = N U {0} there
are limits
lim P(Z(n)=k/Z(0)=cA™"+0(A™")) =dx(c),

n—oo

where ¢ > 0 is constant,

and -
Z di (¢) s* = e~ Kell=9(s))
k=0
where K > 0 from the relation (6), and the function g (s) the same as in (8).
In what follows we need the following lemmas.
Lemma 1. The following formula hold

_ k (1 - fnfm (O))

E(Z(m,n)/Z(0)=k,Z(n)>0] = ) A™. 9)

Lemma 2. The following formula hold

k(= fom (0))? varZ (m)

var [Z (m,n) /Z(0) =k, Z (n) > 0] = T— /% (0) +
kfr—m (O) (1 — Jn-m (0)) A™ _ szr]f (O) (1 — Jn-m (O))2 Axm
B0 - o
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Proof of Lemma 1. It is easy to verify that

E [SZ(W”)/Z(O) = 1} = FE {E [sz(m’")/Z(O) =1, Z(m)H =

= B |[facmn (0)+ (1= famm () 8™ /2 (0) =1] =

= fm (fn—m (0) + (1 = fr—m (0)) 8) = fin (¥n—m (5)),

where ¢y (s) = fr (0) + (1 — f (0)) s.
Now, according to the additively property of branching processes, we have

B {SZ(W”)/Z (0) = k} = {E [sz(m’”)/Z(O) = 1} }k = I (on—m (s)). (11)

In the last relation we take the left derivative at the point s = 1:

/

E1Z(mn) Z(0) =K = [E [0 [2(0) = k]] = [fh (pnm )] ,_, =

= kffffl (Pn—m (5)) fin (Pn—m (8)) [s=1 (1 = fa—m (0)) =
=kfp (1) (1 = fu-m (0)) = kA™ (1 — fr—p (0)).

Now, taking into account (11), we have

sNF — f*
E [sz(m’n)/z (0) =k, Z (n) > O} _ [fm (@niwi(fzc)io) fn (O) (12)

Here I (A) denotes indicator of the event A.Taking left derivatives from both sides of the last relation at the
point s = 1, we have

E[Z (m,n) /Z(0) = k, Z (n) > 0] = [E [s*0"") [7(0) = k, Z (n) > Oﬂ;zl -

R O S (D (= e (0) _ RO = fomm (0) 4
1—-f5(0) 1—f5(0) ’
that proves the validity of the relationship (9).
Proof of Lemma 1 is complete.
Proof of Lemma 2. By virtue of (12) we have

’” k=2 4 2 (1 — 2
{E [Sz(m,n)/z (0) =k, Z(n) > 0} } :k (k= 1) [fm (Pn—m (5))] - [J;n]z Eg;—m ()" (1 = fu—m (0))
0)

Ll @ (N i (P (5)) (1= fum (0))°
0 |

+

Consequently

k(1= fo-m (0))°
1- /3 (0)

E[Z (m,n)(Z(m,n) =1)/Z(0) =k, Z (n) > 0] = fo () +

k (k — 1) (1 _ fn—m (0))2
1— /3 (0)
Now, substituting the last expression and (9) into the formula
var[Z (m,n) /Z (0) =k, Z (n) > 0] =
=FE[Z(m,n)(Z(m,n)—1)/Z(0)=k,Z(n) >0+ E|[Z(m,n)/Z(0)=k,Z(n)>0]—
—[E[Z (m,n) /Z(0) = k,Z (n) > 0]

+ A2m .

we arrive at relation (10).
The proof of Lemma 2 is complete.
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Formulation of the results.
Theorem 1. Let the condition (5) be satisfied. Then for s € [0, 1] and for anyone ¢ € [0,1)
E {sz([m]’")/Z (0)=1,Z(n) > O} — § as n — oo.
Corollary 1. Let condition (5) is satisfied. Then for anyone ¢ € [0, 1)

P(Z(nt],n)=1/Z(0)=1,Z(n) >0) =1 as n — oc.

Theorem 2. Let condition (1) is satisfied and Z (0) = ¢ (n) with probability 1, where 1) (n) = o(n) as
n — o0o. Then for s € [0, 1] and for anyone ¢ € [0,1)

Z(nt] ) _ A-ts
E[s /Z(O) w(n),Z(n)>O}—> T B nToo (13)
Corollary 2. Under the conditions of the theorem 2

P(Z(nt],n)=k/Z(0) =1 (n),Z(n) >0)— (1 -t)tk, ke N. (14)

Theorem 3. Let A <1, Y pipklogk < oo and Z (0) = v (n) with probability 1, where ¢ (n) such that
A™p (n) = 0 as n — oo. Then for s € [0, 1] and for anyone ¢ € [0, 1)

E[sz([nt],n)/z(o):q/;(n),Z(n)>0 — s as n— oo.

Corollary 3. Under the conditions of the theorem 3

P(Z([nt],n)=1/Z(0) =4 (n),Z(n) >0) > 1 as n — oc.

Theorem 4. Let A <1, Y prklogk < oo and Z (0) = ¢ (n) with probability 1, where A™) (n) — 0 as
n — oo. Then for m € N, s € [0,1] and for anyone ¢ € [0,1)

E |:SZ(n—m,n)/Z(0) =(n),Z(n)>0=>1—A""(1—g(pm(s))) as n — oo,

where g (s) satisfies equation (8), ¢, ($) = fm (0) + (1 — f (0)) s.

Remark 1. From Corollary 1 it follows that if it is known that the population has not degenerated by the
moment n, then at the moment nt there is almost certainly only one particle whose descendants will survive
until the moment n. It should be noted that the number of particles at the moment nt in the branching process
{Z (k) ,k > 0} itself differs significantly from the degenerate distribution law in unity.

Remark 2. Comparison of statement (4) with the result of Theorem 2 leads to the conclusion that if
at the beginning of the development of the population there are ¢ (n) = o(n) particles, then the number of
particles at the moment nt that have descendants at the moment n, have in the asymptotic such a distribution
as a process starting with one particle.

Proof of the results.

Proof of Theorem 1. According to Taylor’s formula

fint (Pt (9)) = i) (1) = fhug (0 (0, 9)) (K (1= 5) 4770 o (A=l ) (15)

where 6 (n, s) such that 1 — KA"~ " < g (n,s) < 1.
From (15), according the fact that f[’m} (1) = A" we get
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By virtue of (12) and (16), we have

B [s200m) [ 7(0) = 1,7 (n) > 0] = Jint) (Fa—tnt) (0) +1(1_—f fT(L(;)M 0)5) = £ (0)
1-K(1-5)A"+0(A") =14+ KA™ + 0(A"™)
~ KA + o (A") e

as n — 0o, which completes the proof of the theorem 1.
Proof of Theorem 2. By virtue of (11), we have

B [s70%) [Z(0) = 4 ()] = [fmn (- ()] (17)
Since the critical Galton—Watson process degenerates with probability 1, then
fn(0) =1 as n — oo. (18)
Therefore uniformly converges fors € [0, 1] and for anyone t € [0,1)
On—[ng (8) =+ 1 as n — oo. (19)
By virtue of (18) and (19), we can choose a natural number r = r (¢, s) so that the chain of inequalities holds
fr (0) < @npngy (8) < frta (0). (20)

taking into account relation (2) we have

2(1—5s)
Pn—[nt] (3) ~1- m as n — oo. (21)

Now relations (2), (20) and (21) allow us to conclude that

1 1-s 1
< < -.
r+1 " n(l-t) ~r
Hence,
1-t
rw% as n — oo. (22)
-

From here and from (20) we obtain

f[nt]—H’ (0) = f[nt] (fr (0)) < f[nt] (Qan—[nt] (S)) < f[nt] (f'r‘+1 (0)) = f[nt]+r+1 (0)

which in turn allows us to conclude

f[nt] (Qon—[nt] (8)) ~ f[nt]-i-?" (O) (23)
Therefore, from (12), (22)-(23) and (2), using the asymptotic relation
e’ ~1l—2 -0, (24)
we get
SRR i R
E [s20n0m [Z(0) = (n) , Z (n) > 0] = &————5t=——+o(1) ~
l—e o2 n

1_%-%")-11:2—14-%'M 1—s s(1—1)
P(n) 1—st 1—st

n

2 .
0-2

The proof of Theorem 2 is complete.
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Proof of Theorem 3. Taking (6) into account and applying relation (24) we have

(0 (T‘L) (1 - fn—[nt] (0))

At —
1— 2 (0)

E[Z([nt],n)/Z(0) =9 (n),Z(n) > 0] =

_ ) (KA o (A1) Ly (n) (KA 40 (A")

1—(1— KA" +o(An))¥™ ¥ (n) KA™ + o (¢ (n) A™)

—1 (25)

as n — oo. Further, according to (10), (6), (24) we have

2
var 12 ([t ) /2 (©) = 6 (), Z () > 0] = L) L= Inoton O) varZ ([nt)

1— 2 (0)
) Fatun (0) (1= Fagu (00) AT 92 () 2 (0) (1 = fupo (0))° A%
1— 2 (0) (1 _ o (o))2
O.QKAn—[nt]
A(1-A) (26)

as n — 0o. Now from (25) and (26) as well as from Chebyshev’s inequality the statement of Theorem 3 follows.
Proof of Theorem 4. According (6), (12) and (16) we have for any m € N

) (0 gy — )
E [sZ(n—m,n)/Z (0) = (n) .z (n) > = 0m (ff (f;LZ()n) (.(];) (O) ~

(1=K (1= g(pm () A" +0(A")"™ — (1 = KA" 4 0(4™)"™

~ ~

1— (1 - KA" 4+ o(An))*™
1-K(1—g(em(s)¢(n) A" +o (¥ (n) A") — 1 + K¢ (n) A" + 0 (1 (n) A™)

~ ~

K1 (n) An 4+ o (¢ (n) A™)
~1=AT" (1= g(pm(s))

as n — 0o, which completes the proof of the theorem 4.

The proofs of the corollary follows immediately from the continuity theorem for generating functions.
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REZYUME

Ushbu magqolada biz Gal’ton-Votson tarmoqlanuvchi jarayonlarining subkritik va kritik bo’lgan
hollarini o’rganamiz. Bunday jarayonlar uchun populyatsiyada boshlang’ich momentda juda ko’p
zarrachalar mavjud bo’lganda limit teoremalar olingan.

Kalit so‘zlar: tarmoqlanish jarayon, qisqartirilgan jarayon, limit teorema.

PE3IOME

B nannoit pabore uccienyorcss JOKpUTHIECKHE U KPUTUIECKUE PELYIIMPOBAHHBIE ITPOIECCHI, TIOPOXK-
JlaeMble BETBSIUMICH poreccamu [anbrona- Yorcona. Iloydensl ipe/iesibHbIe TEOPEMBI IS TAKAX
IIPOIIECCOB B CJIydae, KOTJIa B MOMYJISIIAA B HAYAJIHHBIH MOMEHT UMeETCsl OOJIBIIIOe TUCTIO JIaCTHII,

Karouesvle cA068a: BEeTBAIMIC IIPOIIECC, NIPEIeIbHAs TEOPEMA.
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