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Abstract

A class of controlled branching processes with continuous time is introduced and some
limiting distributions are obtained in the critical case. An extension of this class as
regenerative controlled branching processes with continuous time is proposed and some
asymptotic properties are considered.
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1. Introduction

Controlled branching processes (CBPs) are integer-valued discrete-time Markov processes
where the population size in every generation could be randomly regulated before reproduction
by emigration of part of the population, or after reproduction by immigration of individuals. It
is interesting to point out that in a CBP the evolutions of the individuals are not independent but
nonetheless they reproduce independently of each other. The main models and results for this
class of processes are presented in the recent monograph [11]. A general definition of a CBP
with continuous time (CT) does not exist at present. The main motivation behind the present
paper is to introduce a new class of continuous-time controlled branching processes.

Let {Z,, n=0,1,...} be a CBP (see (2.2) and (2.3) for their mathematical definitions),
and let {N(?), t >0} be a renewal process. We study the process {Y(¢), £ > 0}, defined by
Y(t) =Zn(), which is a first attempt to introduce a CBP with CT. If N(¢) = n then, at time 1,
the population size is Y(¢) = Z,. We assume that the renewal period is the common lifespan
of all individuals. It is clear that {¥(¢), > 0} is not a Markov process unless {N(¢), ¢ > 0}
is a homogeneous Poisson process. In all cases, the evolutions of the individuals are not

Received 18 November 2019; revision received 19 January 2021.

* Postal address: Department of Mathematics, Faculty of Sciences, University of Extremadura, 06006 Badajoz, Spain.
** Email address: mvelasco@unex.es

*** Email address: mmolina@unex.es

% Email address: idelpuerto@unex.es

oRHk Postal address: Department of Operations Research, Probability and Statistics, Institute of Mathematics and
Informatics, Bulgarian Academy of Sciences, 1113 Sofia, Bulgaria. Email address: yanev@math.bas.bg

erieetk Postal address: The University of Texas Rio Grande Valley, School of Mathematical & Statistical Sciences,
1201 W. University Drive, Edinburg, TX 78539, USA. Email address: george.yanev@utrgv.edu

© The Author(s), 2021. Published by Cambridge University Press on behalf of Applied Probability Trust.

830
Downloaded from https://www.cambridge.org/core. The University of Texas Rio Grande Valley, on 16 Sep 2021 at 14:34:37, subject to the Cambridge Core terms of
use, available at https://www.cambridge.org/core/terms. https://doi.org/10.1017/jpr.2021.8


https://doi.org/10.1017/jpr.2021.8
https://orcid.org/0000-0001-7481-6561
https://orcid.org/0000-0002-7919-5298
https://orcid.org/0000-0002-1034-2480
https://orcid.org/0000-0001-5655-9557
https://www.cambridge.org/core/terms
https://doi.org/10.1017/jpr.2021.8
https://www.cambridge.org/core

Controlled branching processes with continuous time 831

independent. The proposed new process could also be referred to as a CBP subordinated by a
renewal process or as a randomly indexed CBP.

A randomly indexed branching process was introduced by Epps [3] as an alternative to
geometric Brownian motion for modelling daily stock prices. He considered a Bienaymé-
Galton—Watson (BGW) branching process indexed by a Poisson process. Assuming four
particular offspring distributions, he studied the asymptotics of the moments, estimates of cer-
tain parameters of the process, and model calibration based on real data from the New York
Stock Exchange. Furthermore, using simulations, several estimates of the parameters of this
process were compared in [2]. Utilizing this stock price model, formulas for pricing European
call options and up-and-out barrier options were also derived in [15] and [17], respectively.

BGW branching processes subordinated by a general renewal process were introduced in
[16] and [21] (critical case) and in [14] and [18] (non-critical cases). Large deviation prob-
lems for a Poisson random indexed BGW branching process were considered in [5], [6], and
[9]. Large and moderate deviations for a class of renewal random indexed BGW branching
processes were studied in [7] and [8].

The general CBP with CT proposed here is an essential generalization of the processes
mentioned above. In this work we investigate {Y(¢), ¢ > 0} in the critical case. The paper is
organized as follows. In Section 2 we define and discuss the CBP with CT and with single and
multitype control functions. In Section 3 we present auxiliary results concerning transfer-type
limiting distributions and weighted renewal theory. In Section 4 we prove two limit theo-
rems when the mean of the renewal periods is either finite (Theorem 4.1) or infinite (Theorem
4.2) for a CBP with CT and a single control function. Towards the goal of studying the gen-
eral CBP with CT and multitype control functions, in Section 5 we investigate the particular
case with three specific control functions, that is, the CBP with random migration. We obtain
limiting distributions by again considering finite and infinite means of the renewal periods
(Theorems 5.1 and 5.2, respectively). Finally, in Section 6 we propose an extension of the pro-
cess {Y(¢), t> 0}, namely the regenerative process {U(¢), ¢t > 0}. It coincides with {¥(¢), ¢ > 0}
until it hits zero, then upon staying at zero for a random time period, the process regenerates.
The basic definition of alternating regenerative processes was proposed in [19], where the so-
called Basic Regeneration Theorem was proved. We apply this theorem as well as the limit
theorems from Sections 4 and 5, to obtain limiting distributions. At the end of the paper we
provide some concluding remarks.

2. Description of models

On a certain probability space (€2, A, P), we consider the following three independent sets
of random variables.

(i) Define the set X = {X,(i), n,i=1, 2, ...} of non-negative integer-valued independent
and identically distributed (i.i.d.) random variables with probability generating function
(p.g.f) f(s) =E[sX1], 0<s<1. Further, let Iy be a positive integer-valued random
variable independent of X with p.g.f. A(s) =E[s"], 0 <s < 1. Recall that the classical
BGW branching process with I ancestors is defined as follows:

Z)l*l
Zo = Io, Z,,:ZX,,(i), n=1,2,..., 2.1
i=1
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832 M. GONZALEZ ET AL.

where Z?:l =0. Taking into account the independence of the individual evolu-
tions, (2.1) implies E[s% | Zo=1o] = A(f(s)), where f,,(s) = E[s% | Zo=1] and f,,(s) =
fa—1(f(s)),n=1,2,.... Clearly zero is an absorbing state.

(i) Define the set ¢ = {¢n(k), n=1,2,...;k=0, 1,...} of non-negative integer-valued
random variables, independent of X, where for every fixed k the subset ¢(k)=
{¢u(k), n=1,2,...} consists of i.i.d. random variables with p.g.f. gi(s) = E[s?1®)],
0 <s < 1. The CBP is defined as follows:

$n(Zn—1)

Zo=1ly, Zy= Z X,(), n=12,..., (2.2)
i=1

with ¢ referred to as the set of random control functions. Note that if ¢(k)=k a.s.
for every k, then {Z,, n=0, 1, ...} is a BGW branching process defined by (2.1). If
this is not the case, let us point out that since h,(s) = E[s% | Zo = Iy] # A(Y,(s)) where
Yn(s) = E[s% | Zo = 1], we have that the evolutions of the individuals are not indepen-
dent. It follows from (2.2) that the state zero will be absorbing if and only if ¢1(0) =0
a.s. For more details see [11].

Definition (2.2) can be generalized by introducing the set of random control functions
¢p =A{pnak), n=1,2,...;k=0, 1, ...;d e D} and the set of random variables Xp =
{X,.a(0), n,i=1,2,...;de D}, where D is an index set. Then the CBP with multitype
control functions is defined as follows:

¢n,d(znfl) +

Zo = I, z,,:(Z > Xn,d(i)) n=1,2,..., (2.3)

deD i=l

where, as usual, a™ = max{0, a}. In some branching models it is assumed that for every
fixed d the random variables {X), 4(i), n,i=1, 2, ...} are integer-valued i.i.d. and, for
every fixed k and d, the subset ¢y(k) = {¢,.a(k), n=1,2, ...} consists of non-negative
integer-valued i.i.d. random variables. Note that the random variable X,, 4(i) can be neg-
ative, allowing individual emigration in the model. We will consider a particular case of
(2.3) in Section 5, which admits a random migration component.

(iii) Finally, define the setJ = {J,, n=1, 2, ...} of positive i.i.d. random variables, indepen-
dent of X and ¢, with cumulative distribution function (c.d.f.) G(x) =P(J; <x), x > 0;
G(0) = 0. Define the renewal process {N(t), t > 0} by

N()=max{n>0: S, <t}, >0, 2.4)

where So =0, S, = Z?:l Ji,n=1,2,....This yields the renewal function
o
EINO1=)_ G"(1), =0,
n=0
where G*" is the n-fold convolution of G with G*0 = 1.
Definition 2.1. Let {Z,, n=0, 1, ...} be a CBP defined by (2.2) or (2.3) and let {N(z), t > 0}

be a renewal process given by (2.4). Then the continuous-time process {Y(¢), t > 0}, defined
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Controlled branching processes with continuous time 833

by Y(#) = Zn), is called a controlled branching process with continuous time (CBP with CT)
or CBP with CT and with multitype control functions, respectively.

Alternatively, the process {Y(z), t > 0} can be called a randomly indexed CBP with CT or
CBP subordinated by a renewal process.

Remark 2.1. If S, <7< S,+1, then N(t)=n and Y(1)=Z,, n=0, 1, .... Therefore {Y(),
t > 0} could also be considered as an age-dependent branching process, in which all individuals
in a given generation have the same lifetime and they give birth to their offspring simultane-
ously. More precisely, if Y(#) = Z, then the lifespan of the individuals from the n th generation
is equal to J,. In general, {Y(¢), t > 0} is not a Markov process. It is a Markov process
with exponentially distributed individual lifespans in the particular case when {N(¢), > 0}
is a homogeneous Poisson process. Note that {¥Y(#), > 0} is an example of branching pro-
cess with dependent evolutions of the individuals, in contrast to Bellman—Harris or Markov
branching processes, where the evolutions of the individuals are independent. Finally, let us
point out that the discrete-time CBP {Z,, n=0, 1, ...} is embedded in the continuous-time
CBP {Y(¢), t > 0}. In fact Z, = Y(S,), n=0, 1, . ... Moreover, if /| =1 a.s., then Y(n) = Z,,
n=0,1,....

3. Preliminaries

We now provide auxiliary results for investigating limiting distributions of the CBPs with
CT {Y(?), t > 0} defined in the previous section. The main tools for further investigations are
the p.g.f. o
h(t:9) =E[s"" | Y(0) =Io] =) PN =mha(s), 1=0, 0<s<1,  (3.1)

n=0

and the conditional distribution function P(Y(¢) < x| Y(¢) > 0), which satisfies
o
PY(t)<x|Y()>0)= / P(Zy <x1Zy; > 0)d)P(N(@®) <y | Znw > 0), 3.2)
0

where |y| denotes the integer part of y and {N(¢), ¢ > 0} is the renewal process (2.4).
Let

L —EL)] =f0 (1— GO dy,

the mean of the renewal periods. When u < 00, it is known (see [1, Ch. 8.6.1] or [4, Ch. XI.1])

that
. N@®
Pl lim —=1|)=1.
t—00 t/,u
Let {Z,, n=0, 1, ...} be a non-negative discrete-time process with absorbing state zero, and
denote Q, =P(Z, > 0), n=0, 1, .... It is shown using equation (7.17) of [21] that if Q,, | O
and Q, ~ L(n)n~" as n — 0o, where 0 < y < 1 and L(x) is a slowly varying function (s.v.f.),
then

. N()
lim P fo‘ZN(,)>O = Vi), x>0, (3.3)
m

—00

where V1 (x) = 1{x>1), with 14 the indicator function of the set A.
We will also consider the case when p = 0o and
P L(Y)

l—G(t)Nm ast—o00, O<p<l, (3.4)
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where L(¢) is an s.v.f. Let a(t) = (I'(1 — p)(1 — G(1)))~'. It is known (see [1, Ch. 8.6.2] or [4,
Ch. XIV.3]) that

lim P(&Z)) Sx) = Gp(-x)y x> 07

t—00 a(

where G,(x) =P(A, <x), with A, 4 é;p and &,, has a one-sided p-stable distribution, i.e.
Efe *6]=e¢"*", » > 0. Note that (3.4) yields a(t) ~ 1 /L() as t — oo. Hence, referring to
equation (7.18) in [21] and the conditions on {Z,,: n=0, 1, ...}, we have

. N()
lim ]P)<6 <x ‘ Ny > 0) =V,,(®, x>0, 3.5

where V,, (x) =E[A,"1{a,<ql/E[A,"] and E[A,”]=T( —y)/I'(1 —yp). Note that
Go(x) is known as the c.d.f. of the Mittag—Leffler distribution of order p, with Laplace
transform ¢, (1) = (1 + )\p)’l (see [12] for more details).

Further on we will need some results from weighted renewal theory as follows. For any

sequence of real numbers {w,, n=0, 1, ...}, consider the function W(x) = ,Ex:JO wi, x> 0.

The weighted renewal function H,,(f), t > 0, is defined as follows:

Hy(0) =) waG™"(H) =) PIN(t) = )W(k) = E[W(N())].

n=0 k=0
Lemma 3.1. Let 0 < u < 00 and let L(t) be an s.v.f.
Q) Ifw,>0,n=0,1,..., W)t ooast— oo, and o >0, then, as t — 00,
W) ~ L(Ot*  ifand only if H,,(f) ~ u~ *L(O)1*.
) Ifw,>0,n=0,1,..., W)t last— oo, and 0 < o < 1, then, as t — oo,
1 —W@O)~LHO:* ifandonlyif 1— H,(f)~ p*L(H)i“.

Lemma 3.2. Let 1 = 0o. Assume (3.4) and W(f) ~ L,,()t® as t — oo, where 0 < 8 < 1 and
Ly(x) is an s.v.f. Then H,,(t) ~ CW(t/m(t)) as t — oo, where C=T'(1 4+ B)/(I'(1 + p,B)F/g(Z —
p)) and

t
m(t) = / (1 — G(x)) dx.
0

Lemma 3.1 is proved in [13, Ch. 2, Theorem 38(a) and Theorem 46(i)]. Lemma 3.2 follows
from [13, Theorem 43].
4. Critical controlled branching processes subordinated by a renewal process

In this section we will consider the process {Y(f) = Zn(y), t > 0}, where {Z,,n=0,1, ...}
is the CBP (2.2) with zero as an absorbing state and {N(z), t > 0} is the renewal process (2.4).
Let us introduce the following notation for k=0, 1, .. .:

e(k)=Elg1(k)], v2(k)=Var [¢1(k)],
T(k) =k 'E[Zys11Z, =kl =k 'e(k)m, where m =E[X;(1)],
(k) = Var [Zy,41|Z, = k] = m*v2(k) + o%¢(k), where o> = Var [X;(1)].

Later on the following condition is assumed to hold.
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Condition A.
@ twk)=1+c/k k=1,2,...,0<c <00,
(b) L(k)=vk+0(1), k— 00, 0 <v < 00,
(c) sups (g,lc/k)’”(l) < 00, where we recall that g(s) = E[s*1 ()],
(d) {p1(k), k=1, 2, ...} have infinite divisible distributions.

It is worth pointing out that for a CBP, the threshold parameter determining the criticality
of the process is the asymptotic mean growth rate, i.e. limy—, oo T,y(k), when it exists (note that
the asymptotic mean growth rate for a BGW branching process coincides with m). Thus, under
Condition A we consider a critical CBP with additional hypotheses.

Finally, denote 0, =P(Z, > 0), n=0, 1, ..., and Qx) = Y ;9" Ok, x> 1, and Q(x) =0
forO<x<1.

Lemma 4.1. Let {Z,, n=0, 1, ...} be the CBP (2.2). Assume Condition A holds and § = 2c/v,
0 < 8§ < 1. Then we have the following.

(i) P(Z, > 0)~Kn 19 a5 n— oo, with 0 < K < oo.

(ii) : Z,
lim P —Sx‘Zn>0 =Tyoi(), x>0,
n

n—o0

with Ty 2 1(x) the c.d.f. of a gamma distribution with parameters v/2 and 1.
(iti) E[Z,]~ (Kv/2)n® and Var [Z,] ~ (Kv?/2(8 + 1))n’*T! as n — oo.

Proof. Assertions (i) and (ii) follow from Theorems 3 and 4 in [10] by using Condition A.
We will prove (iii). Let m;,, = E[Z,]. Using Condition A(a), we obtain

Mup1 =Y P(Zy =KEZy111Z, = k]
=1
Y PZi=kk+c)
=1

k
k
E[Z,] + cOn

=mo+c)_ Ok (4.1)

k=0

where {Q,: n=0, 1, ...} is monotone decreasing. Applying Theorem 5 from [4, Ch. XIII.5]
and using (i) of this theorem, we obtain ) ;_, Ox ~ (K /8)n’ and the first statement in (iii)
follows.

Similarly, by Condition A(b), we have

Var [Z,+1]1=E[ Var [Zu41 | Zy]]1 + Var [E[Zy11 | Z,]]

= Z P(Z, = k) Var [Zn4.11Z, = k] + Var [me(Zy,)]
k=1
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K

P(Z, = k)(vk + O(1)) + Var [Z, + c]

x~
Il

= Var [Zo] + v Z E[Zi] 4 O(n).
k=0

Since my = E[Z;] ~ (Kv/2)k® as k — oo, using well-known properties of the regular
varying functions (r.v.f.s) (e.g. [4, Ch. VIIL.9]), we obtain

- o+
Z [Zk] 2(8+1) as n — 00.
Consequently
K 2
Var [Z,] ~ Yt asn— oo g
206+ 1)

We will investigate the continuous-time process {Y(?) =Zy(,, t >0} in Definition 2.1
with (2.2).

Theorem 4.1. Let {Y(¢), t > 0} be a CBP with CT given in Definition 2.1 with (2.2). Assume
Condition A holds, 0 < § =2c¢/v < 1, and 0 < u < 0o. Then we have the following.

(i) P(Y (1) > 0)~Ku'=2r1-9 a5t — oo, with K defined in Lemma 4.1(i).

(i) E[Y(1)] ~ (Kv/2u®)® and Var [Y(£)] ~ (Kv2/2(8 + 1)~ CTDA+! a5 1 — 0.
(iii)
lim P(/— <x ‘ Y1) > 0) Tyoi(), x> 0.

—00

Proof. (1) Note that from (3.1) we have that P(Y(¢) = 0) = h(z;0) and therefore

P(Y(1)=0)= Y P(N(t) =n)P, =E[Py], (4.2)
n=0

where P, =P(Z,=0)=1—-0, 1 1 asn— oo.

Introduce wo=Po=0, wpy=Pr—Pr—1, k=1,2,.... Note that wy >0 and W(x) =
Z,Exjo wry=P,forn<x<n+1,n=0,1,....Hence we can rewrite (4.2) as
o0
P(Y(1)=0)= Z P(N() = )W (n) = E[W(N(1))]. (4.3)
n=0

Note that in this case W(7) 1 1 as t — oo, and by Lemma 4.1(i) we have 1 — W() = Qs ~
Kt=179) a5 t — 0o, where 0 < K < 0o. Therefore, applying Lemma 3.1(ii), we obtain that
P(Y(£) > 0) ~ ' ~(1 — W(1)) as t — oo, which completes the proof of (i).

(i1) Using (4.1) we obtain

E[Y(1)] = Z P(N(1) = nymy =mo + ¢ Z P(N(1) = n) Z Ok,

n=0 n=1 k=0
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where we recall that m,, = E[Z,]. Then
E[Y()] = mo + cE[QWN(1)]. (4.4)

As it was proved in Lemma 4.1 that Q(n) = Z;(l) O ~ Kn‘s/é as n — oo, Lemma 3.1(i)
implies E[Q(N(1))] ~ ,u_‘sKt‘s/S as t — o00. Since ¢/8 = v/2, the first statement in (ii) follows
from (4.4). Note that

o
Var [Y()] = BIE[Y(1)" | N(0)]] — BIY()) = ) EIZ;IP(N() =n) — E[Y(1)]*.

n=0
Now denote wg = IE[Z2] and w,, = E[Z,zl] — E[erq]’ n=1,2,....Note that w, > 0 and let us
define W(x) = k Owk— [Zﬁ] forn<x<n+1,n=1,2,...,and Wx)=0forO<x < 1.
Consequently Var [Y(1)] = E[W(N(r))] — E[Y 12 Applying Lemma 4.1(iii) with 0 < 4§ < 1,
we have W(r) ~ (Kv?/2(8 + 1)+ as r — oco. Moreover, since W(r) 1 0o as t — 00, using
Lemma 3.1(i) and the first statement in part (ii) of this theorem, we obtain Var [Y ()] ~

(Kv?/2(8 4+ 1)v=0G+DP+1 45 1 — 00. This completes the proof of (ii).
(iif) Let

O(x)=P <T <x‘Y(t)>O) x>0.
Now by equation (3.2) we have

D,(x) = /OOO IP’(ZM < ’E |20 > o) d,P(N(D) <y | Zn > 0).
Then, after the substitution y = ut/u, we obtain

A o Ll xt uN(@)
CD,(x)_/O P(Lut//u SMLM//LJ‘ Lm/ﬂpo)d]?( r

Hence, from this latter equality, Lemma 4.1(ii), (3.3), and the generalized Lebesgue dominated
convergence theorem (see Theorem 2.4 in [23]), we obtain

ZN@) > 0) 4.5)

o0
lim q>,(x)=/ Ly, 1< >dV1(u)— v2,1(2), x>0,
— 00 0

which proves (iii). U

Remark 4.1. By Theorem 4.1 we can conclude that in the case 0 <§ < 1 the asymptotic
behaviour of the continuous-time CBP {Y(), t > 0} with 0 < u < oo is similar to that of the
embedded discrete-time CBP {Z,, n =0, 1, ...}. Note that the case 6 = 1 is an open problem,
along with some other critical subclasses considered in Theorem 4 in [10].

Now we consider the case i = co. The appropriate normalization factor of {Y(¢), > 0} is
a()y=T1 = p)(1 — G(1)))~! introduced in Section 3. Let £ be the s.v.f. introduced in (3.4).

Theorem 4.2. Let {Y;, t >0} be a CBP with CT given in Definition 2.1 with (2.2). Assume
Condition A holds, 0 < § =2c/v < 1, u =00, and (3.4). Then we have the following.
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(i) PY(t) > 0)~ L1797 as t — oo, with

Li(t)= Kﬁ‘*‘s(t)mf%jlam,
where K is defined in Lemma 4.1(i).
(i) E[Y(1)]~ L5(1)t*° as t — oo, with
L5 = Kvr @)
2pT(8p)L3(1)

(iif)
lim P @q‘mpo —W(), x>0
t—00 a(t) — ’ -

where

F(l—p+3dp) [ _q_ x
\II(X)ZT ) u S)Fu/z,l 0 dG,(w), x>0,

and G, (x) is the c.d.f. of the Mittag—Leffler distribution of order p.
Proof. (1) From (4.2) we have

P(Y(2) > 0)= Y P(N(t) =)0y =E[One)]- (4.6)

n=0

Moreover, since (3.4) implies N(#)/a(t) —d> A, with —d> denoting the convergence in distri-
bution (see Section 3), we can apply equation (7.10) from [21] to obtain that, as t — oo,

P(Y(#) > 0) ~ Qla(  E[A, 7], 4.7
Note that from (3.4) and Lemma 4.1(i) we have, as t — o0,
Q) ~ Kt "1~ L170).

On the other hand (3.5) yields

(- I'(8)
EjA-(1=97 = A 4.8
Ay I'(l—p+dp) “9
which proves (i).
(i) Under assumption (3.4) we obtain (see [4, Ch. VIIIL.9]) that, as t — oo,

! L=+
m(t) :/ (1-Gx)dx~ ——. 4.9)

0 I'2-p)

From (4.9) we have t/m(t) ~ I'(2 — p)t° /L(t) as t — 0o. Moreover, it was proved in Lemma
4.1 that Q(n) = ZZ;(I) Ok ~ Kn®/8 as n — oo. Therefore

KT%(2 — p)

$
500 t°°  ast— oo.

Qt/m(t)) ~
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Then, from the latter and by Lemma 3.2, we obtain, as t — oo,

C{+39)

E[QWN()] ~ C1Q(t/m(1)),  with C; = (1 + pd)I32 —p)’

which proves (ii).
(iii) Similarly to the proof of Theorem 4.1, by using

Y(0)
W,(x) = P<% <x ‘ Y(1) > o),

Lemma 4.1(ii), and (3.5), we obtain

e X
lim W,(x) = / Fv/2,1 (—) de,1,5(u), (4.10)
—00 0 u
where
ELA," " La, <]
Vp1-5(x) = 5
E[A, ]
Since
X
dE[A, "1 (p, <yl = dfo u 174G, (u) =x"17 dG, (),
and from (4.8), we obtain (iii). ]

Remark 4.2. Interestingly, for the limiting c.d.f. W(x) in (4.10), we have W(x) =P(&n <x),
where £ and 7 are independent random variables with c.d.f.s I'y /7 1(x) and V), 1_s(x), respec-
tively. Assuming 0 < § < 1, u = 0o, and (3.4), the asymptotic behaviour of the continuous-time
CBP {Y(1), t >0} is different from that of the embedded discrete-time process {Z,,n =
0, 1, ...} due to the heavy tail of the lifespan c.d.f. G(x). As before, the case § =1 is an open
problem, along with other critical subclasses considered in Theorem 4 of [10].

5. Critical branching processes with random migration and continuous time

In this section we will consider a particular case of the CBP with multitype control functions
(2.3). Let X ={X,,(i), n,i=1, 2, ...} be non-negative integer-valued i.i.d. random variables
and let n={(Mn.1, Mn2), n=1,2,...} and I ={l,, n=1,2,...} be two independent sets
of non-negative integer-valued i.i.d. random variables, which are independent from X. Let
{¢,, n=1,2,} be i.i.d. random variables with P(§, =—1)=p, P(§,=0)=¢q, P, =1) =,
being p + g + r =1, and independent from X, n, and /.

Consider D = {1, 2. 3}, X, 1() = Xa(D). Xp2() = — 1.2, X0, 3() = In. dn,1(k) = min{k, k+
En M1}ty dna(k) =& Li=0}, dn,3(k) =& 1k=0), where we recall that a* = max{0, a} and
a~ =max{0, —a}. The CBP (2.3) with the previous specifications of the offspring distributions
and the control functions can be rewritten as

Zn—1 +
Zo >0, Zn:<ZXn(i)+Mn1{an>o}) ., n=1,2,..., (5.1

i=1
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where
— ;’;; X,(j) — nnp  with probability p,
M, =40 with probability g,
I, with probability r,
with Y3, =0, if x < 0. This model can be interpreted as follows: in each generation a random

number of families and individuals can emigrate with probability p, or new immigrants appear
with probability r, or there is no migration with probability g. Zero is an absorbing state. The
particular case with n, 1 =1 a.s. and 1,2 =0 a.s., for every n, is considered in detail in the
monograph [11]. The CBP defined by (5.1) is studied in [24] and [25].

Denote m = E[X;(1)], 2b = Var [X1(1)], €1 =E[n1,1], 2 =E[n1,2], a=E[/;], and

B 2E[M;] _ra — p(me1 + €2)
C Var[Xi(D] b ‘

Note that for this model the asymptotic mean growth rate, namely

3
lim k'E[Z, | Z,-1 =kl = lim k™' )" E[X1 (DIE[1 (k)]
k— 00 k— 00 1

= lim k™ '[(km — eym — €2)p + kg + (km + a)r)
k— 00
=m.

Thus the criticality parameter is the offspring mean, as in a BGW branching process. In this
section we consider the model (5.1) in the critical case under the following condition.

Condition B.

(@) m=1and0<2b < o0,

(b) 0<a<oo, 0<n,1 <N| <00 a.s. and 0 <n,2 <N <oo a.s., where N| and N> are
some constants.

Recall that in Section 2 we introduced A(s) = E[s%0]. The following results take place (see
[24, Theorem 2.2] and [25, Theorem 2.1, Theorem 2.2, and Section 5]).
As in the previous section, let us denote O, =P(Z, > 0),n=0, 1, .. ..

Lemma 5.1. Let {Z,, n=0,1,...} be the CBP (5.1). Assume Condition B holds and
0<6 <1

(1) If A'(1) =E[Zy] < 00, then
(a) P(Z, > 0)~ K, (n)nf(lfe) as n — oo, where K1(x) is an s.v.f.,
(b) limy—oo P(Z,/bn <x|Z,>0)=1—e" =E(x), x>0,

(¢) my =E[Z,] ~ bOK (n)n® and b, = E[Z2] ~ b*0(0 + DK (m)n'*? asn — oo, where
my, and by, are non-decreasing sequences (it is assumed additionally that E[Zg] <00
and E[I?] < 00).
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) IfA(s)=1—(1—95)Lo(1/(1 —s)), where Lo(x) is an s.v.f. and 0 <k <1 — 0, then

(a) P(Z, > 0) ~ Ky(n)n™" as n — oo, with K>(x) being an s.v.f.,

(b) limy— o0 P(Z,/bn < x|Z, > 0) = F(x), x > 0, where F(x) is the c.d.f. with Laplace
transform

K

RRREVCE

1
—)\9/ =071+ a0 dx, (5.2)
0

with C=T(1 —i)['(1 —6)/T(1 — 0 — k).

We will investigate the continuous-time process Y(f) = Zy(y) in Definition 2.1 by consid-
ering (5.1). Note that in this case {Y(¢), > 0} is a CBP with CT which admits two types of
emigration (family and individual) and an immigration component in the non-zero states.

Theorem 5.1. Let {Y(¢), t > 0} be a CBP with CT given in Definition 2.1 with (5.1). Assume
Condition B holds, 0 <0 < 1, and 0 < . < o0.

(i) If A'(1) = E[Y(0)] < oo, then
(@) P(Y(t) > 0)~ K1 (' =01 0=9 a5t — oo, with Ky (x) defined in Lemma 5.1(i)-(a),
(b) ELY()]~ (b6/u® K1 (01" and Var [Y(0)] ~(b0 /100 + DK (01" as 1 — oo,
(©
t—oo  \ b

) IfA(s)=1— (1 —s5)Lo(1/(1 —s)), where Lo(x) is an s.v.f. and 0 <k <1 — 0, then

lim P(—<x‘Y(t)>0)_1—e Y_ g, x>0.

(a) P(Y(r) > 0) ~ Kx()u“t7" as t — oo, with K>(x) defined in Lemma 5.1(ii)-(a),
(b)
lim P(# <x ‘ Y(r) > 0) = F(x).

where F(x) is the c.d.f. with Laplace transform (5.2).

Proof. (i)-(a) We will use (4.2) and (4.3) from the proof of Theorem 4.1, where now
W() 41 as t— oo, and by Lemma 5.1(i)-(a) we have 1 — W)= Q) ~ Ki()t~ 1~ as
t — oo. Therefore, applying Lemma 3.1(ii), we obtain that P(Y(7) > 0) ~ /Ll’e(l — W()) as
t — oo, which completes the proof of (i)-(a).

(i)-(b) Now introduce the function Wi(x) =E[Z,]=m, forn<x<n+1,n=0,1,....
Note that in this case Wi(n) ZZLO Wk, 1, where wo 1 =mq, w1 =my —my—1, k=1,2,....
Therefore E[Y(7)] = E[W;(N(f))]. From Lemma 5.1(i)-(c) we have W;(r) ~ bOK (1)t as t —
00, and the conditions of Lemma 3.1(i) are satisfied; then we obtain that E[Y(£)] ~ u ¢ W;(¢)
as t — o0, and the first relation of (i)-(b) follows.

Similarly we can introduce the function Wh(x) = Lx JO wk2=>b, for n<x<n+1,
n=0,1,..., where wo2=>bo and wi 2 =bi —by—1, k= 1, 2,...; recall that b, _E[Zrzl].
Therefore E[Y?(1)] = E[Wa(N(1))]. Again from Lemma 5.1(i)-(c) we have Wa(r) ~ b20(6 +
DK O as 1 — oo, and by Lemma 3.1(i) we obtain E[Y2(1)] ~ /fl’ng(t) as t — 090,
which proves the second relation of (i)-(b).
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(i)-(c) The proof is similar to that of Theorem 4.1(iii) by considering

Y (@)
t

c1>,(x)=1P>< §x‘Y(t)>0>, x>0,

and applying Lemma 5.1(i)-(b) and (3.3). Thus

lim @,(x)zfoog<f> Vi) =Ex), x>0,
1—00 0 u

which proves (i)-(c).

(ii)-(a) In this case we will use (4.2) and Lemma 5.1(ii)-(b). Then we have that, as r —
oo, both W(#) 11 and 1 — W(#) = Q|;) ~ K2()t™*. Hence, by Lemma 3.1(ii), we obtain that
P(Y(t) > 0) ~ (1 — W(z)) as t — oo, which proves (ii)-(a).

(i1)-(b) It follows from equation (4.5), applying Lemma 5.1(ii)-(b) and (3.3) that

lim @,(x) = foo F(f> dVi(w) = F(x), x>0,
t—00 0 u

which proves (ii)-(b) in this theorem. ]

Remark 5.1. Theorem 5.1 shows that in the case 0 < 6 < 1, the asymptotic behaviour of the
continuous-time CBP {Y(¢), t >0} with 0 < u < 0o is quite similar to that of the discrete-
time process {Z,, n=0, 1, ...}. In this case we can conclude that the limiting properties of
the embedded discrete-time process are transferred to the continuous-time process. Note that
investigating the asymptotic behaviour of {¥(#), # > 0} in the cases & <0 and 6 > 1 is an open
problem.

We now consider the case u = oo. Recall that the appropriate normalization factor of
{Y(1), t >0} is defined by a(r) = (I'(1 — p)(1 — G(1)))~! introduced in Section 3. Recall also
that £ is the s.v.f. introduced in (3.4).

Theorem 5.2. Let {Y(t), t > 0} be a CBP with CT given in Definition 2.1 by considering (5.1).
Assume Condition B holds, 0 <0 < 1, u = o0, and (3.4).

(1) If A'(1) =E[Y(0)] < o0, then

(@) P(Y(1) > 0)~ Li(0t P19 as t — oo, with

where K1(x) is defined in Lemma 5.1(i)-(a),

(b) E[Y()] ~ Li(0)t*? as t — oo, with

boT (14 0)Ky(1” | L(1))
(14 6p)L (1)

Li(t) =

’

(©
. Y1)
Tim P(% §x‘ Y() > 0) —®(x), x>0,
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where

d(x) »

' —p+06p) °°5<{
B ') 0

with G,(x) the c.d.f. of the Mittag—Leffler distribution of order p.
() IfA(s)=1— (1 —s5)Lo(1/(1 —5)), where 0 <k <1 — 6 and Ly(t) is an s.v.f.,, then

)u<‘9> dG ,(u),

(@) P(Y(t) > 0) ~ L3(O)t™ P as t — oo, with

(1) = [ N Td =6
G0 =20k 75 ) 5 o
where Ky (x) is defined in Lemma 5. 1(ii)-(a),
(b)
lim P(& <x ‘ Y1) > 0) —dw), x>0,
1—00 ba(t)
where

(o= =P+ 00) ™ F<f
- r®) 0 u

with F(x) the c.d.f. with the Laplace transform presented by (5.2).

)u—<1—9> dG ,(u),

Proof. (1)-(a) As in the proof of Theorem 4.2(i), we obtain
P(Y(1) > 0) ~ Qla  B[A, "] ast— oo,
Now, from Lemma 5.1(i)-(a) and (3.4), we have
Olay) ~ K12 L) PO L0 (1) as t— o0.
Therefore, by the line after (3.5), we obtain

r')

EAT-0)= — 7
(A, T(1—p+6p)

which completes the proof of (i)-(a).
(i)-(b) From (4.9) we have that t/m(t) ~T'(2 — p)t" L(t) as t — oo. Moreover, Wi(t) ~
bOK, (t)te as t — oo (see the proof of Theorem 5.1(i)-(b)). Hence, as t — oo,

Wi(t/m(0) ~ bOK1 (1 | LN 2 — p)i? /L7 ). (5.3)
Since all assumptions of Lemma 3.2 are fulfilled, then, as r — oo,

C{1+6)

E[Y(®] ~ CoWi(t/m(t)), with C; = T+ p0 P2 —p)

5.4)

Therefore, by (5.3) and (5.4), we obtain (i)-(b).
(i)-(c) As in the proof of Theorem 4.2, denoting
Y(1)

Dy(x) =]P’<% <x|Y(n) > 0), x>0,
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and taking into account Lemma 5.1(i)-(b) and (3.5), we have

lim @,(x)zfoo5<f> V.16 (u) (5.5)
1— 00 0 u

and consequently (i)-(c).
(i1)-(a) The proof'is similar to that in (i)-(a), applying (4.6), (4.7), and Lemma 5.1(ii)-(a).
(i1)-(b) The proof is similar to that in (i)-(c), by using Lemma 5.1(ii)-(b) and (3.5). O

Remark 5.2. Note that in Theorems 5.1 and 5.2 the parameter 6 plays a similar role to that
of § in the case of a CBP with CT and single control function. Each of these two parameters
appears in the rate of convergence of P(Z, > 0). This rate of convergence is needed to apply
the renewal theory and obtain the behaviour of the process in continuous time.

It is also interesting to point out that for the limiting c.d.f. &(x) in (5.5) we have
®d(x) =P(En <x), where £ and n are independent random variables with c.d.f. £(x) and
Vp,1-6(x), respectively. Theorem 5.2 shows that for 0 <0 < 1, u = 0o, and (3.4), the asymp-
totic behaviour of the continuous-time CBP {Y(¢), 1 > 0} is quite different from that of the
embedded discrete-time process {Z,, n=0, 1, ...}. One explanation is that the c.d.f. of the
individual lifespan G(x) has a heavy tail with u = oco. Investigating the process {Y(f), t > 0} in
the cases & <0 and 6 > 1 is an open problem.

6. Regenerative controlled branching processes with continuous time

So far we have studied models of branching processes absorbed at zero. In this section we
will extend these models allowing an immigration component at zero.

Let Y ={Y(¢), t >0} be the CBP with CT investigated in Sections 4 or 5, where 7 =
inf{z: Y(#) = 0} is the life period with P(t < 00)=1 and c.d.f. B(r) =P(r <) =P(Y(z) =0).
Assume also that ¢ ={¢;, i=1, 2, ...} are non-negative i.i.d. random variables with c.d.f.
A(x) =P(¢1 <x). The sets ¢ and Y are assumed independent.

Let Yy ={Yx(?), t>0}, k=1,2,..., be the i.i.d. copies of Y ={Y(¢), t >0} with corre-
sponding life periods t; and c.d.f. B(x).

We will use the sequence of the random vectors {(¢;, t;), i =1, 2, ...} to define the renewal
epochs So =0, S;, =Su—1 + n, Where n, =8¢+ 1, n=1,2,.... Let »(f) =max{n: S, <t}
be the corresponding renewal process. Also consider the alternating renewal epochs

{(Sna S:J,_l) S:+1 =Sn + é‘n-’rla nzoa 17 .. '}

and introduce the process {o(7), t >0}, o(t) =1 — Sj;(t) - Then the regenerative branching
process U = {U(t), t > 0} is defined as follows:

U =Y, .n+1(0®)ljo@=0;, 1>0. (6.1)

Note that ¢ is interpreted as a set of waiting periods. If o (7) > 0 then it is called a spent
lifetime, and if o (f) < O then |o (7)] is called a rest waiting time.

The process {U(?), t > 0} develops as follows: U(t) is defined as zero during the waiting
periods S,—1 <t < S}, and U(f) coincides with the process Y,(t — S}) during the life periods
Sr<t<Sp,n=12,....

Recall that A(s) = E[s0] =E[s"@]. Then Y%(0) can be interpreted as immigration compo-
nents at state zero. If Y(n)=2,, n=0,1,..., and {Z,, n=0, 1, ...} is a BGW branching
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process, then {U(n), n=0, 1, ...} is a branching process with state-dependent immigration
(i.e. immigration at zero only), well known as the Foster—Pakes model (see [19] for more
details and further generalizations).

Further on we will consider the case when A(x) and B(x) are non-lattice c.d.f.s, A(0) =
B(0) =0, and there exists

1 —A@)
im =C
t—oo 1 — B(t)

0<C<o0. (6.2)

For the distribution of the waiting periods, A(x) say, we will assume one of the following
conditions:

ma =E[{1] < oo, (6.3)
my =00, 1—Ax)~x"“Ls(x) asx— oo, (6.4)

where 1/2 <a <1, Ls(x) is an s.v.f., and for every & > 0 fixed, A(t) — A(t — h) =0O(1/1) as
t— 00.

The asymptotic behaviour of U(?) is related to the asymptotic behaviour of the regeneration
period. Assume that the latter is described by the following condition:

Tim P(L"—Eg <x ‘ > t> —D(x), x>0, (6.5)

where M(t) is a positive r.v.f. with exponent ¢ > 0 and D(x) is a proper c.d.f.

Lemma 6.1. Let {U(1): t > 0} be the regenerative branching process defined in (6.1). Assume
(6.2), (6.5), and P(Y(t) > 0) ~ LR(t)t*ﬁ ast— oo, where Lp(t) isan s.v.f.and 1 /2 < B < 1.

(1) If(6.3) or (6.4) holds true and 0 < C < oo, then for x > 0

lim P(& §x) = M, (6.6)
t—oo  \ M(?) 1+C

where

1
Fi(x)=n""sin nﬁ/ Do) P (1 — u)f~' du.
0

(ii) If (6.4) holds true and C = oo, then for x > 0

lim P %<x‘um>o =) 6.7)
oo \ M(1) = — 2 :
where
1 1 |
Fz(x):m /0 DO S P(1 —w* ! du.

Note that Lemma 6.1 follows by Theorem 2.1 (Basic Regeneration Theorem) in [19].

Referring to the limiting results in Theorems 4.1-4.2, we are now in a position to apply
Lemma 6.1. Let {U(¢), t > 0} be the regenerative branching process defined by (6.1), where
{Y(1), t >0} is the CBP with CT investigated in Section 4. The following result holds.

Theorem 6.1. Let {U(t), t > 0} be the regenerative branching process defined by (6.1), where
{Y(t), t >0} is a CBP with CT given by Definition 2.1 with (2.2). Assume Condition A holds.
LetO<pu<ooand0<8=2c/v<1/2.
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(1) If, additionally, (6.3) or (6.4) holds and 0 < C < oo, then for x >0

13
lim P wfx ZM’ (6.8)
1— 00 t/n 1+C
where 1
Fie)=n""sin7(l — 5)/ Fv/2,1<f)(1 — ) um 1O gy,
0 u
(1) If (6.4) holds and C = oo, then for x > 0
Ut
lim P(ﬁ <x ‘ U > o) = (), (6.9)
t—00 t/,u

where

1 1 X
_ r N1 — ey -9 gy
Fa(x) B((S,oz)/o v/2,1<u)( u)* " u u

Proof. Note that by Theorem 4.1(i), by denoting Ls(¢) = K Ml_‘s, and (6.4), we have in (6.2)
that

1—A®

1 —B(®)

Therefore C=0if 1 —§ <o and C =00 if 1 — § > «. In the case 1 — § = « we have that
C=0if Ls(t)/Ls(t) - 0, C =00 if Ls(t)/Ls(t) — 00, and 0 < C < oo if L4(t)/Ls(t) converges
to a positive constant. One has 1 — B(#) = o(1 — A(#)) and hence C = oo in this case. Note
that under the conditions of the theorem, the limiting results (i) and (iii) in Theorem 4.1
are valid. Therefore we can use the limiting distributions (6.6) and (6.7) of Lemma 6.1,
where upon substituting 8 =1 — 68, M() =t/j1, D(x) =T, 2,1(x), and ¢ = 1, we establish (6.8)
and (6.9). O

= (La(1)/Ls(t))t' 7.

Remark 6.1. We proved Theorem 4.1 under the condition 0 < § < 1, whereas Lemma 6.1
requires 1/2 < 8 < 1, which in turn implies 0 < § < 1/2. Moreover, note that / 1(x) is a c.d.f.
of a product of two independent random variables with c.d.f.s I'; /2 1(x) and that of a beta dis-
tribution of parameters 1 — § and §. The analogous conclusion is valid for f »(x), with c.d.f.s
I'y/2,1(x) and that of a beta distribution with parameters « and §.

Theorem 6.2. Let {U(t), t > 0} be the regenerative branching process defined by (6.1), where
{Y(t), t >0} is a CBP with CT given by Definition 2.1 with (2.2). Assume Condition A holds.
Let u = 00 and (3.4) holds with 1 /2 < (1 — §)p < 1.

(i) If, additionally, (6.3) or (6.4) holds and 0 < C < oo, then for x > 0

lim P(w Sx) g+
t—oo  \ a(r) 1+C

’

where
1
Gi)=7"'sinz(1—=8)p / W(x/ul)(1 — )1 == 1y =(1=0r gy
0

with V(x) defined in Theorem 4.2.
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(i) If (6.4) holds and C = oo, then for x > 0
U(t
tim p( L2 <x| U >0) =G,
t—00 a(t)

where

1 1

Gr(x) = / W(x/ul)(1 — w)* =179 qy.
B(1—(1—=6)p, a) Jo

Proof. The proof is similar to that of Theorem 6.1. Indeed, in the limiting distributions (6.6)

and (6.7) of Lemma 6.1, we have to make the substitutions 8 = (1 — §)p, M(t) = a(t), ¢ = p,

and D(x) = W (x). [l

We can also consider the process {U(f), t > 0} defined by (6.1), where {Y(¢), t > 0} is the
CBP with CT given by Definition 2.1 with (5.1), investigated in Section 5. Then, applying
limiting distributions (6.6) and (6.7) of Lemma 6.1 together with Theorems 5.1 and 5.2, we
can obtain counterparts of Theorems 6.1 and 6.2.

More precisely, Theorem 5.1 has to be combined with Lemma 6.1, where we have to set
B =1—06 under the condition 0 <8 < 1/2, M(t) =bt/1, D(x) = E(x), and ¢ = 1. Similarly,
Theorem 5.2 has to be combined with Lemma 6.1, where we have to set § = (1 — §)p under
the condition 1/2 < (1 —§)p < 1, M(¢) = a(t), D(x) = ®(x), and ¢ = p.

Finally, note that some other applications of the Basic Regeneration Theorem from [19] in
the theory of branching processes are given in [21] and references therein.

7. Concluding remarks

We have introduced a new class of CBPs with CT and investigated its asymptotic behaviour
in some critical cases, using the limiting distributions of the CBP with discrete time and cer-
tain transfer-type limit theorems for renewal and regenerative processes. If the mean p of the
renewal periods is finite, then the limiting behaviour of the processes with discrete and con-
tinuous time is similar. However, if p is infinite, then the normalization of the processes is
different as well as their limiting distributions.

As mentioned in the Introduction, randomly indexed BGW branching processes were suc-
cessfully applied as stock price models. The new extensions introduced here open possibilities
for more diverse applications. Although the randomly indexed branching processes appeared
in financial mathematics, it seems that they could also be applied in cell biology studies,
especially in the analysis of clonal data, PCR processes, and cell proliferation models.

The investigation of the non-critical processes as well as the critical processes under differ-
ent conditions is an open problem. It would also be interesting to obtain more detailed results
for some particular CBP classes. Another open problem is to define a CBP with CT along the
lines of the construction in [22] for two-sex branching processes.
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