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1. Introduction

In many infections, the main mechanism of increase in the population of the causal
agent in a host is replication within the host. Thus, for these infections, the infectivity of a
currently infected host is largely independent of any new influx of parasites from outside.
Examples of such infections are those caused by many viral, bacterial and protozoan agents.
For this type of parasitic infection, there has long been an established theory to characterise
invasion thresholds and growth rates; see Heesterbeek and Dietz (1996) for a recent review.

There is, however, a large class of infections in which multiplication of the causal agent
within the host plays only a minor role, or indeed does not occur at all. For these diseases,
the development of host infectivity is determined almost exclusively by repeated reinfection
of the infected host. Examples are infections caused by helminths and other parasitic
worms. Unfortunately, the characterisation of growth rates and invasion thresholds for
this class of infections is still an open problem.

Up to now, general definitions of threshold quantities have been borrowed from else-
where. Typically, the threshold has been defined in terms of the mean number of adult
female worms that are produced by one adult female worm during her entire life, in the
absence of density dependent constraints [see e.g. Anderson and May (1991)], which should
be greater than 1 for infection to become established. There are a number of problems
with this definition. One has been pointed out by MacDonald and Nasell [see Heesterbeek
and Dietz (1996)]: in the invasion limit, where the number of parasites converges to zero
in backward time, it can no longer be guaranteed that two parasites are present in the
initial infected hosts, posing a conceptual problem for parasites with sexual reproduction
in the definitive host.

There is a further problem with this definition. It makes no provision for the distribu-
tion among the available hosts of the new adult worms produced by a female. It could be
the case that they all end up in just a few hosts, so that, even if the number of parasites

increased, the number of newly infected hosts might grow much more slowly, or even not
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at all. In this paper, we give an example which shows that this situation can easily occur
in models of parasitic infections, even when hosts mix homogeneously. The implication
is that one cannot hope to arrive at a general characterisation of invasion thresholds and
growth rates for parasitic infections, either by looking only at infected hosts generating
new infected hosts, or only at parasites generating new parasites.

Our example is of a parasitic infection in which it is possible for Ry, defined in the
‘usual’ way as above, to exceed 1, and yet for the infection to be certain to die out. This was
first shown in Barbour (1994) in a stochastic formulation of the model. Here we pursue the
causes and consequences of the phenomenon, trying to elucidate why the behaviour of this
class of models runs counter to existing beliefs. We now work in terms of a deterministic
version of the model, which has the advantage of showing that the unusual behaviour is

not just a product of a stochastic approach.

2. The model and its behaviour.

The model that we investigate was proposed by Barbour and Kafetzaki (1993) to
describe the transmission of certain parasitic diseases. In the model, the infectivity of a
definitive host is assumed to depend upon his parasite burden, in such a way that his rate
A of making potentially infectious contacts always remains the same, but, at any given
contact with an uninfected host, each of his parasites passes on a random number of ‘off-
spring’ to the new host, drawn independently from a fixed distribution with mean 6 and

finite variance o2.

This particular form of contact process serves as a simple model for
parasites which are released in localized groups into the environment, and may then be in-
gested together into a new host. It was originally incorporated into a transmission model
for schistosomiasis, where the real infection process, although somewhat of this general
form, is more indirect, involving an aquatic snail as intermediate host. The model was

nonetheless successful in generating at equilibrium the highly over—dispersed distributions

of parasites among definitive hosts which are characteristic of this disease. However, its
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threshold behaviour was found to be somewhat unusual [Barbour (1994)]. Here, we con-
sider the initial behaviour of the model in more detail, with main emphasis on the rate of
growth.

Since the initial development is our object of interest, we study the Whittle (Markov
branching process) approximation to the initial stages of such an infection process. Apart
from the infection mechanism described above, all that we need assume is that parasites
have independent negative exponentially distributed lifetimes with mean 1/y, and that
the process is time homogeneous. For each j > 1, we let X; € Z; denote the number
of definitive hosts with j parasites, so that there are infinitely many ‘types’ of hosts, one
for each possible parasite burden: this specification is used to accommodate the different
infectivity of hosts with different parasite burdens. The model is then specified by the

(Markovian) transitions
{X; =X, -1, X1 = X1 +1} atrate juX; j>2;

{Xl - X, — 1} at rate puXy; (2.1)

{Xk—>Xk—|—1} at rate )\ZX]'p]‘k, kE>1.
j>1

Here,

J
pik =P Zi=k],
=1

and the (Z;, [ > 1) are independent and identically distributed, with P[Z; = k] = p1x, so

that

0= kalk and o2 = Z(k — 9)2p1k < oo
E>1 k>0

the common distribution of the Z; is that of the number of ‘offspring’ of a parasite at a
single infectious contact. The first two transitions correspond to deaths of parasites, the
third to infections: note that the latter is in a form consistent with the infected hosts
making contacts independently of one another. The initial values (X;(0), 7 > 1) are taken

to be such that X;(0) = 0 for all but finitely many j, so that the initial number of infectives
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is finite, and this in turn implies that

ZXj(t) < oo and  sup ZIEX]‘(S) < oo forall t>0. (2.2)
i>1 0Ss<ti5y

In the usual time homogeneous models of epidemics in populations of independently
mixing individuals, the epidemic threshold theorem takes the form that a ‘large’ outbreak is
impossible if Ry < 1 and possible (certain in deterministic formulations) if Ry > 1, where
Ry i1s the basic reproduction number. Ry can typically be interpreted as the dominant
eigenvalue of the mean matrix in a multi-type Galton—Watson process, with the time
step being one ‘generation’ of infection in the original epidemic model, and the threshold
theorem in these terms becomes the criticality theorem for branching processes [Athreya
and Ney (1972, Theorem 2, p 186)]. In our model, whatever the initial parasite burden of
a newly infected host, each of his parasites has an average of A8/ offspring over its whole
lifetime. This suggests the definition of Ry = A\d/u as the basic reproduction number for
the parasite population. The definition is supported by looking at transmission from the
hosts’ point of view; the IN x IN mean rates matrix associated with the Markov branching
process (2.1) has a positive right eigenvector with eigenvalue Ry. However, it is shown in
Barbour (1994, Theorem 2.1) that, with this definition, Ry = 1 is only critical if § < e,
and that for 8 > e the threshold occurs when Aelogf/p = 1. In the remainder of this
section, we outline the behaviour of the model in greater detail; the proofs are deferred to
the later sections.

We concentrate attention on the deterministic analogue of (2.1), partly for simplicity,
and partly to emphasize that the phenomena we describe do not arise purely because of a
‘stochastic’ formulation of the model. The deterministic version is given by the monotone

system of linear differential equations

dx ; . . .
— = U+ Dpjrr — juaj + AD mpys § =1, (2:3)
I>1

where z;(t) € Ry for each j and for all ¢ > 0, and where the initial values (z;(0), j > 1)

are such that Z]‘>1 2j(0) < co. That these equations are indeed a deterministic analogue

5



of (2.1) is shown in the following theorems. In order to state them, we need a deterministic

condition reflecting (2.2):

(C): sup Z:r;]-(s)<oo for all ¢t > 0.
Ogsgtj>1

Theorem 2.1. Let (X(M), M > 1) be a sequence of Markov branching processes as
specified in (2.1), having initial values X™)(0) such that Z]->1 X](-M)(O) < oo and such
that M~ XM)(0) — 20 where 0 < 2]21 :EEO) < o0. Then M~'XM) converges weakly
in D*[0,T] for each T > 0 to a non-random process z, which evolves according to the

differential equations (2.3) with initial state z(0) = z(9), and satisfies Condition C.

Theorem 2.2. Let X be a Markov process with rates given in (2.1) and with initial state
X (0) satisfying Z]->1 X;(0) = M < oo, and set (9 = M~ X(0). Then ¢ defined by

£;(t) = MTYE{X;(t)| X (0) = Mz}
satisfies the differential equations (2.3) with £(0) = (9, as well as Condition C.

Thus the initial values z;(0) in (2.3) can be taken to represent the initial propor-
tions of the different types of infectives in a large mixing population, in which case the
initial condition 2]21 zj(0) = 1 is appropriate. The z;(¢) then represent the numbers
of the different types of infective at time ¢, expressed relative to the total number of ini-
tial infectives. Since the total number of infectives can grow or decline with time, it is
not reasonable to suppose that 2]21 zj(t) = 1 for all . However, the fact that the so-
lutions of (2.3) which are interesting as approximations to the behaviour of (2.1) satisfy
Condition C is reassuring, in view of (2.2).

Equations (2.3) can be written in the vector form & = xR, with
Rij = ip(dio1,j — 0i) + Apij, 621, (2.4)

where dg; is the Kronecker delta. Since z(t) € ]Rf’i_o and all the off-diagonal elements

of R are non—negative, the notation is unambiguous. The matrix R has a positive right
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eigenvector v with components v; = 7, 7 > 1, since
(Ro)i = ip(i — 1) — i} + A iy = i+ N6 = (A6 — ), (2.5)
J21
which apparently suggests that the solution of (2.3) grows if Ry > 1 (M0 — p > 0) and

declines otherwise, but the fact that there are infinitely many coordinates complicates

matters. Nonetheless, it follows from (2.5) that the matrix S defined by
Sij = H(Rij — (N —w)b;),  ij 21, (2.6)

has non—negative off-diagonal elements and satisfies
1 .
ZSU = ;Z]Ru — (A0 —p) =0
j21 j21

for all ¢ > 1, and is thus a ‘Q-matrix’ in the sense of Markov chain theory [Chung (1967)]:

we write

Si:—Sii:)\e—l—lLL(i—l)—)\pii, 1> 1.

Furthermore, if y(t) is a non-negative solution of § = yS with y(0) = y(?), then setting
i(t) =57y (1)t >0, > 1, (2.7)

1 y;o) since

yields a non-negative solution to & = xR with z;(0) = j ,

&5 =7 (g5 + (A0 — p)y;)e M

=" {Z yiSi; + (A — M)y]} eA0—n)t

i>1
= 57 YT i RO = Y iR,
i>1 121

Similarly, starting with a non—negative solution of & = z R, one obtains a solution of y = yS
from (2.7). Thus the solutions of (2.3) are simply related to the solutions of y = yS, for a

specific Q—matrix S. This enables one to prove the following theorem.
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Theorem 2.3. The equations & = =R, x(0) = (9, with 2(®) such that 0 < E]‘>1 LIZEO) <

00, have a unique non—negative solution satisfying Condition C. The solution is given by

ri(t) = 7 (D laf PV (1) = j]) e, (2.8)

I>1
where Y 1s the unique pure jump Markov process with Q—matrix S and IP; denotes prob-
ability conditional on Y (0) = 1.

Remark 2.4. With the more restrictive initial condition ijl jfcgo) < 00, corresponding
to a finite initial number of parasites, rather than infectives, the solution can be even more

simply expressed, as

ri(t) =7 (D 1l )XY (1) = j), (2.9)
I>1

where P©) denotes probability conditional on the initial distribution
PO (0) = j] = 2@ / (3 1:(?)
I>1

(0)

for Y. From now on, we shall always assume that Z]‘>1 Jx;" < oo is satisfied.

For x given by (2.9), we always have
3 jat) = (Z zxgo))e“‘)—ﬂ)f, (2.10)
i>1 1>1
growing with ¢ if and only if Ry > 1. Thus Ry is appropriate for characterizing the asymp-
totic behaviour of 2121 jz;(t). However, for a ‘large outbreak’ in the epidemiological
sense, it is the behaviour of Z]‘>1 zj(t) that is relevant, and this may be rather different.
In fact, if YV is irreducible and positive recurrent, there is a probability distribution 7 on IN
such that P[Y(t) = j] — = as t — oo, irrespective of the value of z(°), and hence

> ait) ~ (;.rw) (z 12l ) 200t

j21
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has its growth or decay characterized by Ry. However, if Y is null recurrent or transient,

lim 3 7PV (t) =] =0, (2.11)
i>1

and the ‘natural’ asymptotic order (A=)t

always overestimates that of Z]‘>1 zj(t). Thus
the recurrence classification of Y is a first important step in understanding how Z]‘>1 z(t)

behaves. This is the substance of the next result.

Theorem 2.5. The Markov process Y is irreducible if p11 + p1g < 1. Assuming this, Y is
positive recurrent if Rglog6 < 1, null recurrent if Rglog6 = 1 and transient if Rylog6 > 1.

If p11 + p1o = 1, Y is eventually absorbed in state 1.

As a consequence of Theorem 2.5, if p11 + p1o < 1,
rj(0) ~ g (3 ) 0
I>1
exactly when Rglogf < 1. Under these circumstances, growth or decay is determined
by whether Ry > 1 or Ry < 1 holds (with Ry = 1 implying asymptotic stability), the
exponential rate is exactly (A — p) and, whether growing or declining, the proportions of
hosts with j parasites, 7 > 1, converge as t — oo:
. — (26— - (0)
tligloe ( “)txj(t) =5 n; (Z lz, ) (2.12)
I>1

and
tli)nglo{z:j(t)/ 3 :z;l(t)} - j—lm/(Zz—lm). (2.13)

In particular, if # < 1, the behaviour is as in (2.12) and (2.13), whatever the values of
A and p. This includes the case pi; + pig = 1, for which one takes 7y = 1 and 7; = 0
otherwise.

If 1 <6< e, then Ry <1 entails Rylog 8 < 1, so that, for fixed 6 in this range, (2.12)

and (2.13) are true for all choices of A and p such that Rq < 1, that is, such that A\/u < 1/6,
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and indeed for all values of A\/u up to, but not including, 1/{#log8}. Since increasing A
while leaving 6 and g unchanged increases z(t) for all ¢, it follows that Ry = 1 is the
critical value separating growth from decay for 6 in the range 1 < 6 < e also. However, if
A p > 1/{6log8}, (2.12) no longer holds, and all that can immediately be guaranteed is

an exponential growth rate of at least

7
1—logf) —e < A6 —
1Og9( ogf) —e < 7

for any ¢ > 0. More precise statements about the behaviour when 1 < 6 < e, and even the
most elementary properties when 6 > e, require a more detailed analysis of the process Y.

Our main result in this direction is the following.

Theorem 2.6. The solution (2.10) to the equations & = zR, x(0) = z(°), for initial
(0)

conditions satisfying 2121 Ja;" < 0o, is such that the limit

lim ¢t~ 'log Z zj(t) :==c(\ p,0)

t—oo -
j21

exists, and is given by

A — if Rglogf < 1;
c(\ 1, 0) = { Ro?ié)ge(l +log(Rologh)) —p if1 < Rologh < 6;
A if Rylog 8 > 6.

Remark 2.7. In particular, c < 0if § < e and Ry < 1, orif § > e and Ry < 6/(elog9),
these being the same threshold conditions as for the stochastic model (2.1). In addition,
Theorem 2.6 also gives an exact exponential rate of growth or decay. Note, however,
that the conclusion of Theorem 2.6 is not quite strong enough to justify a result analogous
to (2.12), nor would it in general be correct: for 8 < e and Rglog8 = 1, we have ¢(\, 1, 0) =
A0 — p, but, from Theorem 2.5,
e~ M=ty (1) = j (Z zx§°>)IP<0>[Y(t) = j] > 0.
I>1
The form of the exponential rate ¢(\, i, 8) depends on the properties of the auxiliary

Markov process Y, which emerged purely as an analytical aid in (2.6). It also has a
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biological interpretation. Suppose, in an infinite population setting, that ¢; = ¢;(¢) denotes
the proportion of parasites at time ¢ which are living in hosts who have exactly ¢ parasites;

thus ¢; = ix;/ Z]->1 jz;. Using (2.3) and (2.10), it follows that

Gi = ipgiv — [(1 — Dy + Mg + /\Z(ﬂl_lipli, (2.14)
I>1

so that the ¢;(t) solve the forward Kolmogorov differential equations for the Markov pro-
cess Vi q;(t) = P[Y(t) = ¢], with P[Y(0) = ¢] assigned according to the initial constitution
of the population. Thus the distribution of Y (¢) is that of the number of parasites in a host
which is selected at time ¢ by choosing a parasite uniformly at random, and then fixing on
its host.

Our discussion so far has been in terms of the evolution of the model (2.1) in real time.
However, the basic reproduction number is usually defined by considering the reproductive
success of an individual in terms of its offspring in the next generation; see, for example,
Diekmann, Heesterbeek and Metz (1990). What does the infection process look like, if it
is described in terms of its evolution in time measured by generations of infected hosts?

As before, it is important to distinguish hosts according to their infective potential.
Here, a type ¢ host denotes a host who was nitially infected by ¢ parasites. The expected
number Tj; of type j ‘offspring’ in the next generation of infection arising from a single

type ¢ host is then given by

Ti]‘ = /\/ Zpil(t)plj dt,
0 =1

where P;;(t) is the probability that, at time ¢ after its infection, a type ¢ host has exactly [
surviving parasites: P;(t) = IP[Bi(i,e#f) = I]. Since fooo Py(t)dt = 1/lu, the expected

length of time for which exactly [ parasites are alive in the host, we thus find that

A
Tij==> 17"py. (2.15)
K =1
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Note that 2]21 JTi; = 1tA8/p = Ropi; on average, parasite numbers are multiplied by Rg
in each generation.
The expected evolution, now with generation as the time parameter, is described by

the discrete difference equations

¢ = gm0, (2.16)

where (™) denotes the expected numbers of hosts of the different types in generation n.
The operator T' (or more precisely its adjoint) corresponds to the next-generation operator
as introduced by Diekmann, Heesterbeek and Metz (1990). These equations are analogous
to (2.3), with T — I corresponding to R, and have solution 2™ = zOT"  To find its

behaviour, note that the matrix L defined by
j LN~
T Ry Y T 8 lz:; JP1; ( )
is stochastic (L — I corresponds to ), and that
T); = RgiLy; /5. (2.18)

Hence the development of z(™ depends on the properties of the Markov chain ¥ with
transition matrix L. In contrast to the evolution in real time, the matrix L does not
involve A or pu, so that critical values for determining the form of the growth exponent
of ("™ have to be different from those in Theorem 2.6. It turns out that the situation is

rather simpler.
Theorem 2.8. The Markov chain Y with transition matrix L defined in (2.17) is positive
recurrent if § < e, null recurrent if § = e and transient if 6 > e. Furthermore, the limit

n1LII;O{Z$§">}1/” — (R0, )

21

exists, and is given by

Ry if <e;

Aelog 6/ if 6 > e.



The contrast between Theorems 2.6 and 2.8 indicates that the way in which genera-
tions of infection overlap in real time also changes in character, depending on the parameter
values. As an aid to understanding this, let ¢;x = ¢ix(t) denote the proportion of parasites
at time ¢ which are living in hosts who have exactly i parasites and belong to the k—th
generation of infection. Then the analogue of (2.14) yields

Gir = ipgipr e — (0 = D+ Mlagix + 2D qrr—lVipui. (2.19)
I>1

Thus the gix(t) solve the Kolmogorov forward equations for a two dimensional Markov

process (Y, Z) with transitions
(G.K) = (G— LK) atrate (j— 1)
(2.20)
(5,k) = (I,k+1) atrate \j 'lpj,
for 5,1 > 1, k > 0. Hence the distribution of (Y (¢), Z(¢)) can be interpreted as the status,
in terms of number of parasites and generation, of a host selected at time ¢ by choosing a
parasite uniformly at random and then taking its host. The first component is the same as
the original auxiliary Markov process Y. The second component Z is a Poisson process of
rate A, showing that the proportion of parasites at time ¢ which are living in generation k
hosts is given by e~ *%!(\g¢)* /k!. Hence also, using (2.10), the proportion of the parasites
of generation k which are alive at time ¢ is given by e #!(ut)¥ /k!. These are the same
proportions as expected in a linear birth and death process with per capita birth rate \@
and death rate p, suggesting that the overlap of generations in terms of parasite numbers

remains entirely normal. However, host type and generation are not independent of one

another: instead, we have the following result.
Theorem 2.9. For the Markov process (Y, Z) with transitions given in (2.20), we have
E{y" "0 Y(0) =i, 2(0) = 0} = X"CTVE{ V| v2(0) = i},

where Y, is the auxiliary Y -process obtained when \ is replaced by Az. In particular,
because the distribution of Y, is not the same as that of Y, Y (t) and Z(t) are not inde-

pendent.
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Despite Theorem 2.9, it still makes sense to ask whether the distributions of Y'(#)
and Z(t) are in some sense asymptotically independent. If Rylogé < 1, the Y—process is
positive recurrent, and so Y'(t) has a limiting distribution 7 as t — co. The distribution
of Z(t) never converges, but that of Z(t) = t~'/2{Z(t) — A6t} has limit A’(0,\8). In the
case when Rplogf < 1, it follows from Theorem 2.9, by setting z = exp{—st~'/?} and
letting ¢+ — oo, that the pair (Y'(¢), Z(t)) has m x N (0,\8) as limiting distribution, with

independence between the components.

Thus, sampling in real time, the distribution of host type settles asymptotically to
a fixed distribution which is independent of generation number, whenever Rylogf < 1.
This remains true even when 6 > e, although, under these circumstances, the number of
hosts in generation n decreases like {Rgelog 8/6}" instead of like R, and so the average
number of parasites per host at infection in generation n grows like (6/elog 6)™. That these
apparently different kinds of behaviour can coexist seems surprising. However, there are
two factors which could help to account for it. First, even if the average number of parasites
per host tends to infinity with generation number, it need not be the case that the ‘typical’
number of parasites per host, which is described by a probability distribution, also tends to
infinity — a proper probability distribution can well have infinite mean. Secondly, a host
with a large initial parasite load spends a longer time infected than one with a small initial
load, but for most of this time the bulk of his initial parasites are already dead. However,
from an epidemiological point of view, this combination of parameters is uninteresting,

since then Ry < 1 also, and the infection dies out.

The more interesting case is that in which Rglogé > 1 and 6§ < e. This implies
geometric growth of host and parasite numbers like RJ in terms of generations, but a
slower exponential rate of growth in real time for the number of infected hosts than the rate
eM=m1 for the number of parasites. Thus, in real time, the average number of parasites per
host tends to infinity exponentially fast, although it remains steady when time is expressed

in terms of number generations. Once again, a proper distribution can have infinite mean;

14



also, it is now not obviously the case from Theorem 2.9 that generation number and host
type are asymptotically independent, so that the way in which the generations overlap may
be biassed by parasite burden. In both of these curious cases, the difficulties in interpreting
the results arise because the hosts are sampled according to a scheme weighted by parasite
number. Such a scheme has no meaning when the mean parasite burden is infinite, as may

asymptotically be the case.

3. Proofs
Proof of Theorem 2.3.

The proof of Theorem 2.1 actually uses Theorem 2.3, which we therefore start by

proving.

Lemma 3.1. The matrix S is the Q-matrix corresponding to a regular (non—explosive)

pure jump Markov process (Y (t), t > 0).

Proof. Since Y is positive integer valued, it can only make infinitely many jumps if it
makes infinitely many upward jumps. However, upward jumps occur according to a Poisson

process of rate A\, so that only finitely many can occur in finite time, with probability one.

Lemma 3.2. Let (g(j), 7 > 1) be a bounded non-negative sequence. Then if, for some

ceR,

ZSi]‘g(j) < (>) cg(i) forall @>1,

i1
it follows that

e “"Eg(Y(t)) < (>) Eg(Y(0)) forall t>0.

Proof. Let the jump times of Y be denoted by (7,, n > 0), with 70 = 0, and set M,, =
e~ AT g(Y(t A 7,)). Then, assuming the first direction in the inequalities, the sequence

M, is a supermartingale with respect to the o—algebras F,_, where Fs = o(Y (u), 0 <u <
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s). To see this, take any n > 0,0 < s < t and ¢ > 1, and compute
IE(ﬂfn_Fl |Frn N {Tn == S,Y(Tn) = Z})

t
= exp(=5,(t = )gli)e™ + [ OIS, 000 du
s J#i

< exp(—S;(t — 3))g(i)e™ " +g(i)e (¢ + S) /: e~ (et S =2) gy
= g(i)e™** = M,.
Hence, for all n > 0,
E{e™ "™ g(Y(t Ara))} = Bf{e™g(Y ()t < 7al} + E{e™ ™ g(Y (ra))I[t > 7a]}
< Eg(Y(0)).

Letting n — oo, monotone convergence and Lemma 3.1 show that
E{e™"g(Y (1) I[t < ma]} T e™"Eg(Y (1)),
whereas

0 <IE{e “™g(Y(rn))I[t > 7n]} < exp{tmax(0, —c)}squ(j)IP[t > 7] — 0.

The argument with the inequalities in the other direction is similar.
Lemma 3.3. If ZJ'Zl LE;O) < oo, the equations & = zR, z(0) = z(© with z(® > 0
(componentwise) have a non—negative solution
i(t) = j ! (Z 1OP [V (1) = j])e“‘)—“)t, (3.1)
I>1
which satisfies (C).
(0)

Proof. Suppose first that ;" = d;; for some k£ > 1, so that the corresponding y(©) is

given by yl(o) = k. Then, from the standard Markov theory, y = yS has a solution given

by
yi(t) = kP[Y(t) = 4], j =1,
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and this solution is the minimal non—negative solution with the given initial condition.
Hence, from (2.7), £ = =R has a solution
75(t) = j TPV (1) = jJe0 0 = 7 (3 5Py (1) = 1) M0,
I>1

in agreement with (3.1). Linearity now implies that (3.1) is a solution for all initial vec-
tors 2(9) which have only finitely many non—zero components.

To solve the differential equations # = xR for an arbitrary initial condition z(®) > 0
with Z]->1 :z:(-o) < 00, use (2.7) and instead solve the equations y = yS with an arbitrary

—1()

initial condition y(®) > 0 satisfying Z]>1 7 < o0. The differential equations y = yS

can be rewritten in integral form as

yi(t) = yj(0)e™™" + /OZy Sije” S gy, (3.2)

7]

Thus, if y(®) > 0 is an arbitrary vector with Z]>1 ]_1 ©) < 5 and if y[ ]

(0) 4

solves y = yS
with initial condition y;* 1<, it is immediate that yg ](t) is increasing in M for each
fixed 7 and t. Hence it follows from monotone convergence in (3.2) that y = limp o0 yM]
satisfies (3.2) with initial condition y(®), this y being explicitly given by
=y PV (t) =]
I>1
Hence, from (2.7), the solution x proposed in (3.1) indeed satisfies the equations & = zR.
That this solution is not infinite, and indeed satisfies (C), follows by taking ¢g(j) = 77! in
Lemma 3.2, for which we have
> Sijg(i) = p—i (i = 1) + M +iTIAD pij < egli),
j21 i>1
for ¢ = —(A0 — ) + A\. Thus
Y iRy () =] <17,
=1
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from which it follows that, for » as in (3.1),

Z:z:j(t) < Zlmgo)l_le” < 0.

i1 I>1

Lemma 3.4. The solution given in (3.1) is the only non—negative solution which satis-

fies (C).

Proof. The differential equations # = xR can be rewritten in integral form as
i
zj(t) = z;(0) +/ {(J + Dpjpr (u) — jua;(u) + XY ai(w)pytdu,  j>1.  (3.3)
0 1>1
To simplify the algebra, we also introduce an zo(t), which does not influence the other ;(¢)
in the system of differential equations. We let z4(t) develop according to the equation
t
zo(t) = z0(0) + / {pa1(u) + XY zi(u)pio} du, (3.4)
0 1>0
with z0(0) = 0.
We prove Lemma 3.4 by showing that each non-negative solution of ¢ = xR which
satisfies Condition C has the same Laplace transform, and then applying the uniqueness
theorem. To obtain the Laplace transform, we multiply the j equation in (3.3) (or (3.4) if

j = 0) by e77¢, for any fixed s > 0, and add over j > 0, obtaining

O | 2o~ tog (), ),

ooty = 605,00 + [ (a1 = e 2%

where ¢(s,t) = Z]->0 z;(t)e™% and ¥(s) = Z]->0 e *Ipyj. Differentiating with respect

to t then leads to the partial differential equation

0é(s,t)
ot

=1 - ) 220 (- togii(s). ).

This can be integrated in s > 0, ¢t > 0, using the method of characteristics, in the form

o(s,t) = d(os4(v),v) + / )\qb(— log LZJ(O'SJ(U)),U) du, (3.5)
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for any v, and in particular for v = 0, where
0o 1(u) = —log{l — (1 —e=*)e r-W)},

Now if €1 and ¢) are two non-negative solutions of & = 2R which satisfy Condition C,
they give rise to functions ¢, and ¢, satisfying (3.5). Under Condition C, it follows from

(3.4) and Gronwall’s inequality that

M,, = max sup Z fgl)(r) < 00,
Z:1,2 Osrsw]>0

for all w > 0. For all t, 0 <t < w, we thus have 0 < ¢;(s,t) < M, for i = 1,2. Suppose

now, that for any v > 0, ¢1(s,v) = ¢a(s,v) for all s, as is certainly the case for v = 0. Let

dyw = sup sup|¢1(s,t) — ¢pa(s,t)] < M, < oo.
v<t<w s>0

Then, from (3.5), for v <t < w,

t
[p1(5,1) — da(s,t)] < /\/ |1 (—log(os i(u)),u) — dpa(—log(os i(u)),u)|du
<At = v)dpw < AMw — v)dyw,
from which it follows that dy < A(w —v)dyw, implying in turn that dy, = 0 for w < v+ %

Iterating this procedure, starting with v = 0 and continuing in steps of 21—)\, shows that

$1(8,t) = ¢a(s,t) for all s > 0 and ¢ > 0, which completes the proof of the lemma.

Lemmas 3.3 and 3.4 comprise the proof of Theorem 2.3.

Proof of Theorem 2.1.

For all j > 1 and z € RT’, define the functions

aj(r) = (j + 1)pxjpr — juxj + /\Zl’lplj;
I>1

bj(z) = (j + 1)pxjpr + juxj + /\Zl'lplja
I>1
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and the random processes

where M (t) = M~' XM (#). Further, let GM denote o{z™ (s), 0 < s < t}.
Lemma 3.5. U]M(t) and V]M(t) are GM -—martingales.

Proof. It is enough to modify the arguments in Hamza and Klebaner (1995, Theorem 2
and Corollary 3), replacing their Condition C with the bound
Jaj(@)] < bj(2) S2AV )G +1) Y
I>1

whenever it is used, and observing that, for any 7" > 0,

IE){ sup fo\/l(t)} <M, (3.6)

0<I<T 155

This last is true, because Z]‘>1 X](-M)(t) only increases at an infection, and infections occur
at a total rate of A 2121 Zk21 X](-M)pjk <A 2]21 X](-M); thus, by comparison with a pure

birth process with per capita birth rate A, (3.6) follows.

Lemma 3.6. For each j, the sequence {:L'?/I}ME is tight in D[0,T] and any weak limit
belongs to C[0,T].

Proof. We apply Billingsley (1968, Theorem 15.5), for which we need only to check that,

given any &,n > 0, we can find 0, My > 0 such that, for all M > M,

P| sup |:r:§w(t) — "ZZ;W(SM > €| <. (3.7)
0<s<t<Tit—s<é

From the definition of UJM, it follows that

J

237 (t) — 2" ()] S (UM (1) = UM (s)] +/ Jaj (™ (u))|du

SO CE ONPI- RS SELTITTCES

>1

20



Now, by the Doob-Kolmogorov inequality for martingales, for s arbitrary but fixed,
36

6

= ;gi/IIE{/:JF‘sb]‘(JJM(U))dU} < EfilE{/serfs(/\vu)Q(j+1)fo\/](u)du}

1>1

P| sup [U)() - UM ()| = ] <

s<t<s+6 E[(UM(S+5) UJM(S))Z]

_ 20+ DAV p) /:HE{Z my(u)} du < 7205 + D)(AV p)3erT

e2M e2M ’
I>1

(3.9)
where the last inequality follows from (3.6). For the second term in (3.8), comparison

with the pure birth process with rate A\ immediately gives an estimate which is uniform in

€ [0,7T):

e} < 45(j—|—1)()\\/,u)e)‘T (3.10)

t
P sup / ()\\/,LL)Q(j—I—l)Z:E;W(u)dU > —
0<s<t<Tt—s<6 J s =1 2

€

Hence, given &, > 0, pick § so small that 45(5 + 1)(\ V p)e*T < en/2 with § = T/r
for some integer r, so that the estimate in (3.10) is at most /2. We then choose My so

large that, for all M > My, 72(j + 1)(A V p)er < e2Mn /2T, so that, from (3.9),

é
PlaM) <« 1
for any s € [0,T] and M > My, where AM := {SUPsci<sts |U]M(t) — UJM(3)| > ¢/6}. With

these choices, we have

r—1
§_n
P su UMty —UM(s)| > /2] <P|| | aA¥ P[AY ”7
[0§s<t571‘[;)t—s<5| i) i () /2 < LL:JO 5} Z [ = ~ 95

for all M > Mj. This completes the proof of (3.7).

Lemma 3.7. Given any infinite subsequence Ny of IN, there exists a subsequence Ny C Ny

such that 2™ converges weakly in D*°[0, T] along No. We denote the limit by z* = z*(N,).

Proof. It is enough by Prohorov’s theorem to show that the sequence z™ is tight in

D*>[0,T]. Given ¢ > 0, let K; be a compact set in D[0,T] such that IP[:/E;VI € Kj] >
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1 —27J¢e: such a K; exists, by Lemma 3.6. Then K = H]‘>1 K is compact in D*°[0,T1,

and Pz ¢ K] > 1 —e.

Lemma 3.8. zM = :L'*(NQ) implies that U]M = UY in D[0,T] along N, for any j > 1:

here, U* = z* (t fo aj(z*(u)) du.

Proof. The index N is suppressed throughout the proof. Define the functions
6 = o5(6) = 2300) = [ 1G4 Dy (o) = psrs () + 2 Y s s
>1
and, for any k > 0,
t
hi(z)(t) = z(t) —z;(0) — / (G + Vg (w) = juai(u) + A (@i(u) Ak)py] du
0 I>1
Then if z € D*[0,T] satisfies supg<i<7 ;5 |2j(t)| < oo, both h(z) and hi(z) are ele-
ments of D[0,T], and UJM(t) = h(zM)(t) and Ur(t) = h(z*)(t). We thus need to prove
that
lim E[f(h(z™))] = E[f(h(z"))] (3.11)

M —oo
for each f € C*(D[0,T)).
Observe that, for any such f and any & > 0, we have
[E[f(h(z"))] = Blf(h(z*)]| < [B[f(h(z"))] — E[f(hx(z""))]]
+E[f(hi ()] — B[f (hx(2*)]| + |E[f (hx(2"))] — E[f(h(z"))]|-
For the first term in (3.12), it follows from (3.6) that

(3.12)

[BLF(h(x")] ~ BLf(hi(z"))]| < 2/ £ | sup

<t<T

Soal(t) > k| <2 feX k.

j21

A similar argument can be used for |E[f(hi(z*))] — E[f(h(z*))]|, since

J
IPL?;ET;;U;@) > k‘} = h—>HoloIPL;ST]Z:;I;(t) > k‘}

(3.13)

< lim hmmfIP{ sup
J—=o00 M—oo 0<i<T

Zx?/[(t) > k} < MK,

J=1
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because ™ = z* and from (3.6). Finally, hj is continuous at all points of C'*°[0, T| and
Plz* € C*°[0,T]] = 1 in view of Lemmas 3.6 and 3.7; thus h(z™) = hi(z*), and so the
remaining term |E[f(hg(z™))] — E[f(hx(z*))]] in (3.12) is small as M — co. Because k

was chosen arbitrarily, this proves (3.11).

Lemma 3.9. M = 2*(N,) implies that

IP[ sup (UM (2)] >5} =0
0<t<T

along N, for each j > 1 and ¢ > 0.

Proof. By the Doob-Kolmogorov inequality applied to UJM and from the martingale

property of V]M , it follows that

1 1 T
M (¢ < _TEIUMMm? < Eb: (M d
P o?fET'UJ ()] > e} < SE[UM(T)] < M€2/0 [b;(z™ (u))] du
T . AT
~ 2(j + 1)(AV p)Te
< AT —
— :\462 /0 2(.] ‘I’ 1)()\ vV ,LL)G du 1_\462 ,

which converges to 0 as M — oc.
As a consequence of Lemma 3.9,

P :L'j(t) = :v;‘(O) + /Ot aj(z*(u))du forall 0<t<T| =1,
for any weak limit z* = z*(N;). Thus z* satisfies (2.3) with z(0) = z(%), as required. By
Theorem 2.3, there is only one solution of (2.3) that satisfies Condition C. It thus simply
remains to be shown that any z*(N3) satisfies Condition C; but this follows from (3.13).

This completes the proof of Theorem 2.1.

Proof of Theorem 2.2.

Let m;j(t) = E{X;(t)| X(0) = e;}, where ¢; denotes the i—th coordinate vector in

R°°, and note that

&) =3 o mi(t).

i>1
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By the comparison with a pure birth process in (3.6), we have
0< Zmij(t) <eM < oo
i1
forall2 > 1 and t > 0. Thus Z]‘>1 £(t) < eM < oo for all t also, and Condition C is
satisfied.
By the Markov property, since
B{X;(t+7) ]G} =Y Xi(t)mi;(h),
i>1
where G; denotes o(X(s), 0 < s <t)and h > 0, it follows that
hHE(E+h) = &0} =Y &G0 ma(h) + &(#)h ™ (my;(h) — 1). (3.14)

i# ]

Using the branching structure of X and conditioning on the time and outcome of the first

transition, we then have

h
m;j(h) = 5i]‘e_(>‘+i”)h—|-/ e_()‘+i“)”{i,umi_m(h—u)—l—/\ Zpil{mlj(h—u)—l—mij(h—u)}} du
0 1>0

with mg;(t) taken to be zero for all ¢, so that

h
e()\—l—zu)hmi]'(h) = 51‘]' + /0 e(A+zN)v{i#mi_17j(U) + /\mi]-(v) + A Zp“mlj(v)} dv
1>0

hence each m;; is differentiable, and

mij(0) = i3 1hij(0) = ipdi jr1 — 1pdij + Apij- (3.15)
Again by comparison with the pure birth process, we have

0<h 7 'myj(h) <h (M 1)< Xe* inh <1,

uniformly for all 7 # j, and hence, since Z]->1 £;(t) < oo, dominated convergence as h — 0

n (3.14) shows that

= Gt){ipdi o1 + Apij} + &(O{—dp + i}
i7#]
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so that ¢ satisfies (2.3) with £(0) = (%),

Proof of Theorem 2.5.

Observe that S;;—1 > 0 for all « > 2. If p;y + pio = 1, it follows in addition that
Si; = 0 for all j > 1, and hence that state 1 is absorbing and that ¥ eventually reaches it.
On the other hand, irreducibility under the condition p11 + p1p < 1 is immediate, because
then, for any ¢, there is a 7 > ¢ with S;; > 0.

For the remainder of the proof, we therefore have p;1 4+ p1g < 1. We argue using the
criteria of Foster (1953) and Tweedie (1975, 1976) throughout.

We begin by showing that Y is positive recurrent if and only if Rglogf < 1. If
Rologf < 1, we verify the conditions for positive recurrence given in Tweedie (1975,
Theorem 2.3(1)), for which it is enough to show that 2]21 Si;jlog 7 is finite for all ¢ and

bounded above by —%(ILL — AMlog ) < 0 for all ¢ sufficiently large. Now

> Sijlogj = p(i — 1)(log(i — 1) —logi) + \i™" Y _ jpijlogj — \logi

j21 jz1
< —pi i — 1) + Nlog(if 4 02 /6) — \dlog 1,
by Jensen’s inequality applied to the distribution with probabilities jp;;/(:6), j > 1, with
the function log x; for «+ = 1, define (1 — 1)log(i — 1) = 0. Hence
Y Sijlogj < Mlogh —p+i~" (1 + Ao /6),
i1
and the result follows.
If Rologf > 1, we use instead a theorem for continuous time pure jump Markov

processes which is analogous to Tweedie (1976, Theorem 9.1(ii)); to prove that Y is null

recurrent or transient, it is enough to check that

) Sijlogj > Alogh — >0 (3.16)
i>1
and
Y Sijllogj —logi| < pu+ \6* + 0 +1) < o0 (3.17)

i>1
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for all 2 > 1, while observing that inf;>; S; > 0; this last follows from

inf S; > min{A(6 — pi1), 1+ M6 — sup pii)},
i>1 i>2

because § = 7! 2]21 Jpij > pii for all © and p11 < 6 if p11 + pio < 1. A proof of the
theorem is given in appendix.
For (3.16), use Jensen’s inequality applied to the distribution with probabilities p;;,
7 > 0, and the function zlog x, to give
Y Sijlogj > —u+ M(log(if) —logi) = \flog 6 — 1
i1
for any i > 2: note that, for such i, log(i — 1) —logi > —(i —1)7'. In the case i = 1, (3.16)
is immediate.
For (3.17), simply observe that

ZSUHOg] —logi| < p+ — [Z]p”(]; ) —I-Zpij(i —J')}

i>1 j>i j<i
< p+ N0 Fio?) ).
We now show that Y is recurrent if Rglog# = 1. To do this, apply Theorem 3.3
of Tweedie (1975), showing that 3., S;i(log j)'/? < 0 for all i sufficiently large: this
is equivalent to 2]21 Pi;(log j)'/? < (logi)'/? for P the ‘jump’ matrix defined by P;; =

(1 —6i;)Si;/Si. The argument follows from the two estimates

‘ 1
u(i = D{(log(i — 1))'/? — (log1)'/*} < —§N(10gi)_1/2 +0(i~ " (logi)~'/%),
and, using Jensen’s inequality,

N7 S jpij(log §)'? — M(logi)'/? < /\9{(10g(i9 +o2/8))/? - (logz)l/Z}
=1

log 6 + O(i_l)} 1z 1)

_ Ae(logi)lﬂ([l T Togi

log 8\ 1/2
§/\9(10gi)1/2{(1—|—%> — 14 0((ilog1) 1)}
A0 (log 6)? <1+10g9 -

) 3/2 _I_ O(i_l(logi)_1/2)
8 (logi)3/? log -

[y

< X\0logf(logi)~'/? —

Do
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Finally, to show that Y is transient if Rglog6 > 1, apply Theorem 6 of Foster (1953), by

showing that there is an «, 0 < o < 1, such that
Y 8iiT <0 forall i
i>1

In fact, by Jensen’s inequality,

D ST < p{(i = )T =T NT(6) T — (A6 — )i
3>1

<iT{(ATT = p(l - a)) = (A — )},
and so an o with the required properties exists provided that the function f(z) = A0¥ — ux
satisfies f(1) > ming<y<1 f(z). However, if Rylog > 1, f'(z) = A0 logf — pu > 0 for =

near 1 and so this is indeed the case.

Proof of Theorem 2.6.

Since Theorem 2.5 is enough when Rgplogf < 1, we concentrate attention on the case
Rplog 8 > 1: the case Rylogf = 1 can then be dealt with, using the monotonicity in A.

As in the proof of Theorem 2.5, for any 0 < o < 1,
Z Si]‘j_a <1 %¢q,
i1
with

ca = (M = (1 —a)) — (A — p).

If Rylogé > 1, ¢, < 0 for a near 0, taking its minimum at

l—log()\lo )/loge—1—10g<R010g9>/10g9> 0,

if Rglogf <6, and at 1 if Rglogf > 6. So, for 1 < Rylog¥, E]->1 Sijg~* < —di™®, with

azl—log( )/1og9 and d:ﬁ(RologH—l—log(RologG))
O

6
Rolog6
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if 1 < Rplogf < 6 and with o = 1 and d = XM — 1) — p if Rologd > 6. Applying

Lemma 3.2, it thus follows that, for each [ > 1 and for all ¢t > 0,
eM"E{Y (t) '} < ME{Y(t)7} < EALY(0) ) =17

Thus, from (3.1),
Z (Z . O)EI{Y }> D=t < Zjl—%;me(w—u—dn’
i>1 I>1 i>1

and hence, for Rglog > 1,

limsupt™ logZx] <N —p—d=c(A\ub), (3.18)

t—o0 i>1

(0)

since now, by assumption, Z]>1 Jay < oo
For the reverse inequality, the argument is more delicate. For any K > e, we define

gr(j) = jo ) for

0 for 1 <5 <K;
ak(y) = { (1 - ll(:)gglloogg?>2 for i > K.
and show that
3" Sigx(G) = —(d + <(K))gx (i), (3.19)
J1

where £(K) = O((loglog K)~'/?) and d is as above. From Lemma 3.2, it then follows that
IE[{Y(t)_aK(Y(t))} > e—(d+€(1&’))t1El{y(0)—aK(Y(O))} — e (dFe(K))tj—ax(l)
Now, for af so defined, sup, >, plmox(@) — C(K) < oo, and hence
C(K)EAY (t)7'} > e~ (et —oxll
also. Hence, from (3.1),
liminft~" log ) j(t) = M — p —d — e(K) = e(A, 1, 8) — e(K), (3.20)

i>1
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and since, by choice of K, ¢(K) can be made arbitrarily small, the theorem follows.

It remains to prove (3.19). Suppressing the index K from now on, we note that

S Sia(d) = uli = Dlgli = 1) — (i) + 30 3 jpislali) —g(i). (3.21)

i1 i1

Now, for ¢ > 2,

g(Z — 1) - g(Z) — Za(z)(z _ 1)—a(i—1) 1

— (1 _ i_l)_a(i)(i _ 1)a(i)—a(i—1) 1

>1+:ial) —1=1i""a(s). (3.22)

Then, for any j < 1,

) . ) 7\ a(7)
g(.]) — ia(z)/joz(]) > (i) ’
g(1) j

whereas, for j > 1,

9(7) _ (%)““‘) exp{log j(ali) — a(j))}
N G)Q(i) exp{( —4(5 —1)logj }

Klog K V ilogi)loglog KK
(z’)a(i) { —8(j — 1) }
— eXp = - = (>
J (K Vi)loglog K

if also j < (K Vi)?. Thus, for all 7,

v

7 «(7) o
> (3) — Lij>(rviyzy — 8(loglog K) ™'/ — 1(i (kevi)(tog log K)1/2) (3.23)

and hence, using the Jensen and Markov inequalities, and the fact that 0 < a(j) < 1, it

follows that

1 ) . .
pr > ipiig(i)/g(i)
iz ‘ (3.24)
>< 1 )a(’)_i9—|—02/9_ 8 B 0+ o2 /6
~ \if+o5%/0 (KVvi)? oglogK (K Vi)y/loglogK
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Combining (3.22) and (3.24), and recalling that a(:) = 0 for «+ < K, we thus find that, for

allz > 1,

i Siig(j) > pa(i) + X0 720 — X0 — i a(i
( J :LL :LL
1>1

- Ae{e—a“)u —(1402/i0*)"°D) 4 (K Vi)7'6(1 + o2 /i6?)
. 8 0(1 + 02 /i6?) }
Vloglog K Vioglog K
= Ca(i) — 77(17 I{)7

where [n(i, K)| = O((loglog K)_l/Q) uniformly in . Hence, for all 7 > 1,
1
(—Z i9(7) > —(d + e(K)),
i>1

where e(K) = sup;», |n(i, K)| = O((loglog K)_l/Q) as required.

Proof of Theorem 2.8.

The proofs of the recurrence properties of Y are discrete time analogues of those used
for Theorem 2.5, so we only mention the essential steps. To prove that Y is positive

recurrent if 8 < e, use Tweedie (1976, Theorem 9.1(i)), showing that

ZLijlogj <logi+ (logf — 1) + ¢,
i1

where lim;_,o £; = 0. Then Y is null recurrent or transient when > e from Tweedie (1976,

Theorem 9.1(ii)), because

ZLU logj > logi + (logf — 1) > log1,
i1
and because )., Lij|logj — logi| is uniformly bounded in i. That V is recurrent if

6 = e follows, as for Y when Rplogf = 1, from Tweedie (1975, Theorem 3.3), since
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Z]->1 L;;(logj)'/? < (logi)'/? for all i large enough; here, we use Jensen’s inequality to
show that ‘

Y Lij(logj)'? <i™'y {log(16 + % /6)}'/2,

i>1 =1

and then calculate that

? ?

iT1Y {log(if + 0 /)12 =i71 ) {log(i6)}'/* + O(i~" (logi)'/?)

1 160
_ ?/ (log)'/? dz + O(i~" (log i)/?)
W Jy
1
. 1/2_7 =1 . 1/2
(o) — o 4 O o)),

for § = e. That Y is transient if 8 > e follows from Foster (1953, Theorem 6), since
Y Liyjr<ite
i1
for all ¢, if & € (0,1) is such that 6% (1 —«) > 1; for 8 > e, any a > 0 which is small enough
does the trick.
To determine the asymptotic growth rate of )A/, the arguments are much as for The-
orem 2.6. If § < e, Y is positive recurrent, and the growth rate follows using (2.18). For

6 > e, it follows easily that

Y Liji" <i%ca,

i1
where ¢, = [#*(1 — «)]”! has a minimum value of elogf/6, attained when 1 > a =
1 —1/logb > 0. Let a henceforth denote this value. Since c;”ffn_o‘ is a supermartingale,

it follows that
MY Yo = 1} < "BV, | Yo =1 < B{Y, Y | Yo =1} =177,

and thence, from (2.18), that

lim sup{z xg-n)}l/n = lim sup{z Z xEO)Ti’}}l/n < Rocoa = Aelog 8/ p.

n—00 i>1 n—00 i>1i>1
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For the reverse inequality, we consider gx(j) = 5~ %) with ax(j) as defined in
proving Theorem 2.6, showing that
ZLZ‘J‘QR’U) 2 [ca = n(K)]gxk (i) (3:25)
i1
for all i > 1, where n(K) = O((loglog K)~'/?) and a = 1 —1/log6. It follows from (3.25),
much as in the argument preceding (3.20), that
E{V, <0 | ¥y = 1} > [eq — n(K)]"B{Vy "< |5 = 1} = [cq — n(K)]"17x O,
Since also
E{Y;, %) |V = 1} = B{Y; 'V, x| ¥, = 1} < O(K)B{Y; " |V = 1},
where C'(K) = sup, >, 2!~k (®) a5 before, we then have
ST > Ry Y @l Oy — n(K)]"/C(K),
i>1i>1 i>1
and hence that
o (n) 1/n o (0) i 1/n
lzrgloréf{z% } zlzrri)loréf{zz.?:i Ti]} > Roco = Aelog 8/ .
j21 F>14>1
It thus remains to prove (3.25); we suppress the index K from now on. Using (3.23)

and the Jensen and Markov inequalities, we find, analogously to (3.24), that

?

> Lijg(i)/g(i) > i*D71 N (16 + 0* /6)
i>1 =1

s 16+ o2/6 8 Sy 16+ 0% /6
—1 — —1 :
— (KVvi)?2  loglog K — (K Vi)yloglog K

The last three terms in the lower bound are uniformly of order (loglog K)~'/2, so that

only the first need be considered further: call it U;. Then, for 1 < K, we have a(i) = 0,

and thus U; =1 > ¢,. We also have
je(—1 ¢ 1

) 1 )
> T N s L[ ey,
U—9+a2/9; —9+a2/9/1/iy Y
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If we pick an a* such that fol y=® dy > 6+ 02 /6, and then i* such that fll/i* y~= " dy >
6 + c2/6, it follows that U; > 1 > ¢, for all i so large that a(i) > o* and i > i*; for K
chosen large enough, «a(i) > o* already implies that ¢ > ¢*, so that then U; > 1 > ¢,

whenever a(i) > a*. Finally, if 1 > K and a(1) < a¥,

jai)—1 ‘a(i)—1 ¢

Vi= e 21 Zeam Zl_a(i){l - (1 - %>_a(i)}

Z'a(i)—l

> 4 2= 4z — O((loglog K)~1/?)
o) 1

= Ca(i) — O((loglog K)_l/2),

where the errors are uniform in the stated range; and c,(j) > ca-

Proof of Theorem 2.9.

To analyze the process (Y, Z), let
X(ist) = xy,2 (i t) = B{y" W27 |Y(0) = 4, Z(0) = 0},

for 0 < y,z < 1. Then, conditioning on the time and outcome of the first transition, we

have

4 4 t 4 A
(i, 1) = e—[(z—l)#+)\9]tyz+/ e-[(x—l)u—i—w]u{(i—l),ux(z'—l,t—u)—l—z —,jpijzx(j,t—u)} du.
o i

>
Changing variable to v = ¢t — u in the integral, multiplying by exp{[( — 1)p + M)t} and
differentiating gives
aX . . . . . 1 . .
5 () F 10 = Dp+ Mx(i,8) = (0 = Dpx (@ = 1,4) + > i Azgpijx (1)
>

Rewriting in terms of ¢;(t) = X(i,t)e_)‘et(z_l), we thus obtain

a@i (= D)+ N6l = (i — )iy + Y —IPij¥i,

i>1
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the equation for the generating function of the process Y, when the infection rate is Az

instead of .

Appendix

Let X be the minimal pure jump Markov process associated with an irreducible N x IN
intensity matrix () for which inf; ¢; > 0, where, as usual, ¢; = —¢q;; = Zﬁéi gij. Suppose

that there exists a function g : N — IRy which satisfies
(1) : le—Zq”g ) >0 forall 7> ip;

(12) : Zq”|g g(1)| < p forall ¢>1;

(#ii) : rlrggfg(l) < jnf g(1),

for some 19 > 1, < oco. Then X is either null recurrent or transient.

Proof. (a) Without loss of generality, we may take g to satisfy (i) for all i, and to be
such that (Qg);, > 0 for at least one jg.

If not, define ¢'(7) = ¢g(J) V maxi<;, g(1); g’ then has the required properties. For (i),
if 1 <19, we have

Q)i = aiilg'( —ming'(l)) >0,
J#i

whereas, for i > i, we have (Qg¢'); > (Qg); > 0; (ii) is immediate, since |¢'(7) — ¢'(i)| <
lg(7) — g(2)| for all ¢, 7; and, if j < i, we have
(Qg")i = ailg(l) — maxg(1)),
>0
where all terms of the sum with ¢;; > 0 are positive and the rest are zero, so that the sum
is positive for any j for which ¢;; > 0 for some [ > 15, and one such j at least must exist,

because @) is irreducible.

From now on, we assume if possible that X is positive recurrent.
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(b) Let Ty denote the time at which jq is first reached. Then E,;Ty > 37 g(i) — g(jo)|.

Let o0 = 0 and (75, j > 1) denote the jump times of X, write z; = X(7;) and set
Mo=0; M,=> {lg(z;) — g(zj—1)| = (rj — 7j=1)U(z;-1)}.
j=1

Then E|M,| < 2nBsup; ¢; ' < oo, and a simple calculation now shows that (M, n>0)is

a martingale with respect to the o—fields 3, = o{(z;,7;), 0 <j < n}. Hence, if Ny < co
denotes the index of the jump at which jg is first reached, it follows that E;(Mpan,) = 0

for any n > 0 and any 1, so that

No

19(¢) = 9(jo)[IP[No < n] < IE{Z l9(2;) = g(j-1)[No < n]}
nANg
<E{ Y (5~ 5-)Ulwjm) | < BEi(ra AT) < BB,

for any n > 0, from which claim (b) follows.

(¢) For all t, Eig(X(t)) — g(i) = E; [}(Qq) x () du.
This follows from Hamza and Klebaner (1995), Theorem 2 and the remark following

it.
Let T.” = inf{s > t: X(s) = jo}, and set ¢, = IEjOT()(t) 4

(d) limsup,_, .t 'e; = 0.

We use a last entrance renewal formula to write

er = h(t) + /0 h(t —u)dm(u),

where m is the renewal function corresponding to the distribution function F of the time Ty

of the first return to jo when starting from jp, and

h(t) = B {(To — /[Ty > ]} < B (T I[Ty > 1]).
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Note that thus h*(t) = sup,s, h(s) — 0 as t — oo if X is taken to be positive. Hence, in

particular, we have

so that, letting s > 0 be fixed but arbitrary, it follows that

limsupt e, < p~th*(s),

t—oo
where u = fooo udF(u), proving (d).

(e) iminf;, o0t~ 'e; > 0, the desired contradiction.
From (b) and (c), we have
er = B {E(T;" — | X (1))} = A7 E;|g(X (1) - g(jo)]
> 67 Ej,9(X (1) — g(jo)| = 87(Q9) 5o Ejo He (o),
where H,(jo) = [ I[X(s) = jo] ds. However, (Qg);, > 0 and lime0 t~'IEj, Hy(jo) exists

and is positive if X is positive, proving the contradiction.
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