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THE PRECISE TAIL BEHAVIOR OF THE TOTAL PROGENY OF A
KILLED BRANCHING RANDOM WALK

ELIE AIDEKON, YUEYUN HU, AND OLIVIER ZINDY

February 27, 2011

Abstract. Consider a branching random walk on the real line with a killing barrier at zero: starting from a
nonnegative point, particles reproduce and move independently, but are killed when they touch the negative
half-line. The population of the killed branching random walk dies out almost surely in both critical and
subcritical cases, where by subcritical case we mean that the rightmost particle of the branching random
walk without killing has a negative speed and by critical case when this speed is zero. We investigate the
total progeny of the killed branching random walk and give its precise tail distribution both in the critical
and subcritical cases, which solves an open problem of D. Aldous [4].

1. INTRODUCTION

We consider a one-dimensional discrete-time branching random walk V' on the real line
R. At the beginning, there is a single particle located at the origin 0. Its children, who
form the first generation, are positioned according to a certain point process .£ on R. Each
of the particles in the first generation independently gives birth to new particles that are
positioned (with respect to their birth places) according to a point process with the same
law as .Z; they form the second generation. And so on. For any n > 1, each particle at
generation n produces new particles independently of each other and of everything up to
the n-th generation.

Clearly, the particles of the branching random walk V form a Galton—Watson tree, which
we denote by 7. Call @ the root. For every vertex u € 7, we denote by |u| its generation
(then |@| = 0) and by (V(u), |u] = n) the positions of the particles in the n-th generation.
Then Z = E\u|=1 d{v(u)}- The tree 7 will encode the genealogy of our branching random
walk.

It will be more convenient to consider a branching random walk V starting from an
arbitrary € R [namely, V(@) = z|, whose law is denoted by P, and the corresponding
expectation by E,. For simplification, we write P = Pg and E = Eq. Let v := Z|u\=1 1 be
the number of particles in the first generation and denote by v(u) the number of children of
ueT.

Assume that E[v] > 1, namely the Galton—Watson tree 7 is supercritical, then the system
survives with positive probability P(’T = oo) > 0. Let us define the logarithmic generating
function for the branching walk:

P(t) = logE[ Z etv(“)} € (—o0,+00], teR.
Ju|=1
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We shall assume that 9 is finite on an open interval containing 0 and that supp-£N(0, co) # 0
[the later condition is to ensure that V' can visit (0, c0) with positive probability, otherwise
the problem that we shall consider becomes of a different nature]. Assume that there exists
o« > 0 such that

(1.1) P(ox) = 0xt'(04).

We also assume that v is finite on an open set containing [0, ¢«]. The condition (1.1) is not
restrictive: For instance, if we denote by m* = esssup supp.Z, then (1.1) is satisfied if either
m* = oo or m* < oo and EZ\U|:1 Liv(u)y=m=} < 1, see Jaffuel [17] for detailed discussions.

Recall that (Kingman [22], Hammersley [13], Biggins [7]) conditioned on {7 = oo},

(1.2) lim 1 max V(u) = ¢ (04), a.s.,

n—oo N |ul=n
where g, is given in (1.1). According to ¥’ (g«) = 0 or 1'(0«) < 0, we call the case critical
or subcritical. Conditioned on {7 = oo}, the rightmost particle in the branching random
walk without killing has a negative speed in the subcritical case, while in the critical case
it converges almost surely to —oo in the logarithmical scale (see [15] and [2] for the precise
statement of the rate of almost sure convergence).

We now place a killing barrier at zero: any particle which enters (—oo,0) is removed and
does not produce any offspring. Hence at every generation n > 0, survive only the particles
that always stayed nonnegative up to time n. Denote by Z the set of all lived particles of
the killed branching walk:

¥ = {uET : V(v) >0, VUG[Q,U]},

where [&, u] denotes the shortest path in the tree 7 from u to the root @. We are interested
in the total progeny

7 =#Z.
Then Z < o0, a.s., in both critical and subcritical cases. David Aldous made the following
conjecture:

Conjecture (D.Aldous [4]):

(i) (critical case): If ¢/(o.) = 0, then E[Z] < co and E[Z log Z] = oc.
(ii) (subcritical case): If ¥/(p.) < 0, then there exists some constant b > 1 such
that P(Z > n) = n=t+°(M) as n — .

Let us call iid case if .Z is of form: .Z = >/ | d¢x,} with (Xi)i>1 a sequence of ii.d.
real-valued variables, independent of v. There are several previous works on the critical
and iid case: when (X;) are Bernoulli random variables, Pemantle [29] obtained the precise
asymptotic of P(Z = n) as n — oo, where the key ingredient of his proof is the recursive
structure of the system inherited from the Bernoulli variables (X;). For general random
variables (X;), Addario-Berry and Broutin [1] recently confirmed Aldous’ conjecture (i);
This was improved later by Aidékon [3] who proved that for a regular tree 7 (namely when
v equals some integer), for any fixed x > 0,

a1 R(z)e®* < lién ngfn(log n)’P.(Z > n) <limsupn(logn)?P.(Z > n) < caR(x)e?*",

- n—00
where ¢a > ¢1 > 0 are two constants and R(z) is some renewal function which will be defined
later. For the continuous setting, the branching Brownian motion, Maillard [27] solved the
question by analytic tools, using link with the F-KPP equation. Berestycki et al. [5] looked
at the genealogy of the branching Brownian motion with absorption in the near-critical case.

In this paper, we aim at the exact tail behavior of Z both in critical and subcritical cases
and for a general point process .Z.
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Before the statement of our result, we remark that in the subcritical case (¢/(0.) < 0),
there are two real numbers p_ and g4 such that 0 < o— < g« < o4+ and

¥(e-) = ¥le+) =0,
[the existence of g follows from the assumption that supp.Z N (0, c0) # 0].

In the critical case, we suppose that

(1.3) E [1/1”*} < 00, sup  ¥(0) < oo, for some §* > 0.
In the subcritical case, we suppose that
(1.4) E | (1+eVW) < o0, sup  ¥(0) < oo,
lu|=1 0€[—6*,04+46%]

for some §* > 0. In both cases, we always assume that there is no lattice that supports .&
almost surely.

Our result on the total progeny reads as follows.
Theorem 1 (Tail of the total progeny). Assume (1.1) and that

a > 2, in the critical case;

(67
(1.5) E[r*] < oo, for some { a > 25—1“, in the subcritical case.

(i) (Critical case) If ¢¥'(0.) = 0 and (1.3) holds, then there exists a constant cerip > 0
such that for any x > 0,

1
n(logn)?’
where R(x) is a renewal function defined in (3.20).

(ii) (Subcritical case) If ' (0x) < 0 and (1.4) holds, then there exists a constant cgyp > 0
such that for any x > 0,

P, (Z > n) ~ Cerit R(x) €2*F

_ex
P, (Z > n) ~ cgpR(x)et n e n — 0o,
where R(x) is a renewal function defined in (3.20).

The values of c.rit and cgyp are given in Lemma 2. Let us make some remarks on the
assumptions (1.3) and (1.4).

Remark 1 (iid case). If & = >71_ 0rx,} with (X;)i>1 a sequence of i.i.d. real-valued
variables, independent of v, then (1.3) holds if and only if for some § > 0, Ep't9] <
00 and SUPye|_s,o, 1] E{ exl} < oo while (1.4) holds if and only if E[VQ* +6] < oo and

SUPge[—5,04+9) E[eaxl] < oo for some § > 0.

Remark 2. By Hdélder’s inequality, elementary computations show that (1.3) is equivalent

1+0
to E [Z|u|=1<1 + e V(”))} < 00 and Supgpe|_g o, +5) Y(0) < 00, for some ¢ > 0.

To explain the strategy of the proof of Theorem 1, we introduce at first some notations:
for any vertex u € 7 and a € R, we define

(1.6) mi(u) = inf{0 <k <|u| : V(ug) > a},
(1.7) T, (u) = inf{0 <k <|u| : V(u) <a},

with convention inf () := oo and for n > 1 and for any |u| = n, we write {ug = &, u1, ..., upn} =
[, u] the shortest path from the root @ to u(uy is the ancestor of k-th generation of u).
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By using these notations, the total progeny set 2 of the killed branching random walk
can be represented as follows:

Z={ueT: 1 (u) > |ul}.

For a < z, we define L]a] as the set of individuals of the (non-killed) branching random
walk which lie below a for its first time (see Figure 1):

(1.8) Lla]:={ueT : |[ul =1, (u)}, a <.

Since the whole system goes to —oo, L[a] is well defined. In particular, £]0] is the set of
leaves of the progeny of the killed branching walk. As an application of a general fact for a
wide class of graphs, we can compare the set of leaves £[0] with 2. Then it is enough to
investigate the tail asymptotics of #L]0].

To state the result for #L£[0], we shall need an auxiliary random walk S, under a prob-
ability Q, which are defined respectively in (3.17) and in (3.16) with the parameter there
0 = o« in the critical case, and ¢ = o4 in the subcritical case. We mention that under Q,
the random walk S is recurrent in the critical case and transient in the subcritical case. Let
us also consider the renewal function R(z) associated to S (see (3.20)) and 7 the first time
when S becomes negative (see (3.8)). For notational simplification, let us write Q[¢] for the
expectation of £ under Q. Then, we have the following theorem.

Theorem 2 (Tail of the number of leaves). Assume (1.1).
(i) Critical case : if V'(0«) = 0 and (1.3) holds, then for any x > 0, we have when n — oo
1
P, ~ e~
(#[’[0] > n) CcrztR(w)e n(log n)27

—0«S__
c ‘ TU]_l'

(ii) Subcritical case : If /(o) < 0 and (1.4) holds, then we have for any x > 0 when
n — oo,

where ¢, == Qle

et

P, (#L[0] > n) ~ c, R(x)et 0 o=,
for some constant c;ub > 0.

We stress that Q, S, and R(-) depend on the parameter o = g, (critical case) or o = o4
(subcritical case). If 37, _; (1 + 2=V () has some larger moments, then we can give, as in
the critical case (i), a probabilistic interpretation of the constant ¢/, in the subcritical case.

Lemma 1. Under (1.1) with ¢'(0x) < 0 and (1.4). Let us assume furthermore that
St 4146
(1.9) E Z (14 e2- VW) < 00, for some 6 > 0,
|ul=1
then
C/sub = Co_ (C:ub)g+/g_ Q(TO_ = OO)?
where co_ and c%,, are given respectively by (7.16) and Lemma 21 [Q(7, = oo) > 0 since
the random walk S under Q drifts to co].

The next lemma establishes the relation between #£[0] and the total progeny Z = # 2.
Recall that E[v] > 1.

Lemma 2. Assume (1.5). Then Theorem 2 implies Theorem 1 with
(1) in the critical case: cerit = (B[] — 1)*19027%,

/

(ii) in the subcriticase: csyp = (B[] —1) ¢ ;.
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o particles in La]

a O \]\D\j \jbm\]\]\jmﬁ\j&b\j
FIGURE 1. The set L]a]

The above lemma will be proven in Section 2, and the rest of this paper is devoted to the
proof of Theorem 2. To this end, we shall investigate the maximum of the killed branching
random walk and its progeny. Define for any L > 0,

(1.10) H(L):=>) 1 (e (st =y = #(L), L >0,
where
(1.11) H(L)={ueT: 7 (u)>1(u)=|ul}

denotes the set of particles of the branching random walk on [0, L] with two killing barriers
which were absorbed at level L [then J# (L) C . Finally, we define

(1.12) Z0,L] =Y 1 ymuert@y  L>0,

the number of particles (leaves) which touch 0 before L, see Figure 2.

The following result may have independent interest: The first two parts give a precise
estimate on the probability that a level ¢ is reached by the killed branching random walk.
In the third part, conditioning on the event that the level ¢ is reached, we establish the
convergence in distribution of the overshoots at level ¢ seen as a random point process.

Theorem 3. Assume (1.1).
(i) Assuming ¢'(0x) = 0 (critical case) and (1.3), we have

S Rlajer s

where Q is defined in (3.16), the random wvariable R is given in (5.27) with 0 =
and Cr > 0 is a constant given in (3.21).
(if) Assuming '(0+) < 0 (subcritical case) and (1.4), we have

QR
Cr

P.(H(t) >0) ~

t — 00,

P.(H(t) > 0) ~ R(x)et® e~ 0+t t — oo,

where Q is defined in (3.16), the random variable R is given in (5.27) with 0 = o+
and Cr > 0 is a constant given in (3.21).

(iii) In both cases and under Py(-| H(t) > 0), the point process pi := 3, (1) O{v (w)—t}
converges in distribution toward a point process s on (0,00), where [ is dis-
tributed as poo under the probability measure (5)[‘%_11] - Q, with ps defined in (5.26).
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V(u)
L (©] P A /)
o particles in 77 (L)
o killed particles
x
n
0 E by AV Y

FIGURE 2. The set 57 (L)

The Yaglom-type result Theorem 3 plays a crucial role in the proof of Theorem 2. Loosely
speaking, to make the total progeny Z (or the set of leaves L£[0]) as large as possible, the
branching walk will reach some level L as high as possible and the descendants of all particles
hitting L will make the main contribution in #£[0]. We control the error terms by computing
the moments of Z[0, L] which are the most technical parts in the proof of Theorem 2.

In the computations of moments of Z[0, L], we have to distinguish the contributions of
good particles from bad particles. By good particle, we mean that its children do not make
extraordinary jumps (and the number of its children is not too big). Then the number of
good particles will have high moments, however that of bad particles only have low moments.
To describe separately the numbers of good and bad particles in Z[0, L], we shall modify
the Yaglom-type result Theorem 3 (iii) as follows.

Denote by Q; the set of o-finite measures on R. For any individual u # &, let u be the
parent of u and define

AV (u) ==V (u) — V().

Let us fix a measurable function 2 : Qy — R and write by a slightly abuse of notation
Bu)=#| > Spaveny |, YueT\{z},

and #Z(u) = 0 if u does not have any brothers. We assume some integrability: there exists
some 91 > 0 such that

(1.13) E | (1+ 1oy [VW))e?™Bu) | < o,

|u|=1
where o = g, if ¢¥/(0x) = 0 and o = g4 if ¥'(0«) < 0. For the functions & appearing
in this paper, for instance, %(0) = (3 [(1 + e?*)0(dz))? in the critical case and Z(f) =
(3 [6(dz)(1+ e2=))1/2~ in the subcritical case (see Sections 6 and 7 where the constant

is introduced) for # € Qy, (1.13) will always be a consequence of (1.3) or (1.4) by taking a
sufficiently small 6.

Define for v € T,
(1.14) Br(u) == inf{l1 <j < |u|: Bluj) >V} L[ >0,
with the convention that inf ) = co. We consider
Hp(L) = {uweT 75 (u)>71f(u) =|ul,Br(u) =o0}.
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In other words, J#%(L) only contains those particles u in J#(L) such that %(u;),j < |ul,
are not very large. Obviously, 75 = 7 if 8 = 0. We get an extension of Theorem 3 (iii)
as follows:

Proposition 1. Assuming (1.13) and the hypothesis of Theorem 3. Under P, (- | H(t) > 0),
the point process jig =Y ¢ Ao () Ogv(u)—ty converges in distribution toward a point process

so0o on R, where [ig o is distributed as jiz o under the probability measure % -Q,
with pg o defined in (5.24).

To prove Theorems 2, 3 and Proposition 1, we shall develop a spinal decomposition for
the killed branching random walk up to some stopping lines. Viewed from the stopping
lines, the branching walk on the spine behaves as a two-dimensional Markov chain: The
first coordinate is a real-valued random walk (sometimes conditioned to stay positive) until
some first passage times, and the second coordinate takes values in the space of point
measures, whose laws we describe through a family of Palm measures. As the parameter
of the stopping lines goes to infinity, we shall also need some accurate estimates on the
real-valued random walk and establish a convergence in law for the time-reversal random
walk, in both transient and recurrent cases.

The rest of this paper is organized as follows:

e Section 2: we prove Lemma 2. Then the rest of this paper is devoted to the proofs
of Theorems 2, 3, Lemma 1 and Proposition 1.

e Section 3: we develop the spinal decompositions for the killed and non-killed branch-
ing random walks, which are the main theoretical tools in the proofs.

e Section 4: we collect several preliminary results on the one-dimensional real-valued
random walk, both in recurrent and transient cases; in particular, we establish a
result of convergence in law for a time reversal random walk. The proofs of these
results are postponed in Section 8.

e Section 5: by admitting three technical lemmas (whose proofs are postponed in
Section 8), we prove Theorem 3 and Proposition 1.

e Sections 6 and 7: based on Theorem 3 and Proposition 1, we prove Theorem 2 in the
critical and subcritical cases respectively. We also prove Lemma 1 in this section.

e Section 8 contains the proofs of the technical lemmas stated in Sections 4 and 5.

Throughout this paper, we adopt the following notations: For a point process © =
> it1 0z, we write (f,©) = >, f(x;). Unless stated otherwise, we denote by c or
¢ (possibly with some subscript) some unimportant positive constants whose values may
change from one paragraph to another, and by f(t) ~ g(t) ast — to € [0, oo] if limy_4, % =

1; We also write E[X, A] = E[X14] when A is an event and E[X]* = E[X*] # (E[X])* when
X does not have a short expression.

2. FROM THE NUMBER OF LEAVES TO THE TOTAL PROGENY OF THE KILLED BRANCHING
WALK: PROOF OF LEMMA 2

We recall that our branching random walk starts from x > 0. We introduced for v € 7T,
7, (u) :=inf{0 < k < |u| : V(ug) < a}, and

Lla] :={ueT : |[ul =7, (u)}, a <.

Proof of Lemma 2. We equip the tree 7 with the lexicographical order. Let Uy be the k-th
vertex for this order in the set 2 of the living particles. It is well defined until ¥ = Z when
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all living particles have been explored. For k € [1, Z], we introduce
k

V=14 (w(U;) - 1)

i=1

and we notice that Yz = #L[0] [This can be easily checked by using an argument of re-
currence on the maximal generation of the individuals of Z]. We extend the definition
of Yy to k > Z, by Yir1 := Yi + vx — 1 where vy is taken from a family {v;, i > 1} of
i.i.d random variables distributed as v(@) and independent of our branching random walk.
We claim that (Y, & > 1) is a random walk. To see this, observe that we can construct
the killed branching random walk in the following way. Let (a%(c), i > 1) be i.i.d copies
of Z. At step 1, the root @ =: U located at x generates the point process .,2”1(6). If all
the children are killed, we stop the construction. Otherwise, we call Us the first vertex for
the lexicographical order that is alive. Then, U, generates the point process .,2”2(0), and we
continue similarly. The process that we get has the law of the killed branching random walk.
In particular, if VZ-(C) denotes the number of points of .,?i(c), then (Yj, k& > 1) has the law of
(Zle(yi(c) —1), k > 1) which is a random walk by construction. This proves the claim. We

suppose that Theorem 2 holds and we want to deduce Theorem 1. Let us look at the upper
bound of P,(Z > n). Let m := E[v] > 1 and take ¢ € (0,m — 1). We have

P,(#L0]<(m—1—¢e)n, Z>n) = Pr(Yz<(m—1—¢e)n, Z>n)

= > P.(Yi<(m—1-¢en, Z=k)
k>n
> P (Vi < (m—1-2)k),

k>n

IN

which is exponentially small by Cramér’s bound. By Theorem 2, P,(#L[0] > n) decreases
polynomially. Therefore,

P.(Z>n) < Pi(#L[0]>(m—1—¢e)n)+Pr(#L[0]<(m—1—-¢)n, Z >n)
= P,L(#L[0] > (m—1—¢e)n)(1+ o(1)).
Letting n go to oo, then € — 0 yields the upper bound. For the lower bound, we take £ > 0
and we observe that,
P.(#L[0] > (m—1+¢)n, Z <n)

P,(Y;>(m—1+¢)n, Z<n)

Pz(lrénlgmgxn(Yk — (m —1)k) > en).

IN

Let o > 2 in the critical case and a > 204 /o in the subcritical case. By Doob’s inequality,

o n

E| 1?1?§n(yk —(m— 1)k:)‘a < W E‘(Yn —(m— 1)n)|a < c(a) E(;(yl — m)2)a/27

«

for some constant ¢ = ¢(a) > 0. By convexity,
n n
E(Z(Vl —m)»)/? < n%_lEZ lvi — m|® = n®?Ely — m|°.
i=1 1=1

It follows that

P,(#L[0]>(m—14¢)n, Z<n) < CE)I/E;Mn_O‘/Q.

Therefore,

Ely — a
P,(Z >n) > Py (#L[0] > (m — 1 +&)n) — C";am' n=o/2,



TOTAL PROGENY OF A KILLED BRANCHING RANDOM WALK 9

which proves the lower bound by taking n — oo then ¢ — 0. O

3. SPINAL DECOMPOSITION

3.1. Spinal decomposition of a branching random walk (without killing). We begin
with a general formalism of the spinal decomposition for a branching random walk. This
decomposition has already been used in the literature by many authors in various forms,
see e.g. Lyons, Pemantle and Peres [26], Lyons [25] and Biggins and Kyprianou [9].

There is a one-to-one correspondence between the branching random walk (V' (u),e7) and
a marked tree {(u,V(u)) : w € T}. For n > 1, let .%,, be the sigma-algebra generated by

the branching random walk in the first n generations. For any u € 7\{@}, denote by u the
parent of u. Write as before [@, u] = {ug := J,u1,...,u),} the shortest path from the root
& to u(with |u;| = ¢ for any 0 < i < |ul).

Let h : T — [0,00) be measurable such that h(2&) > 0 and for any z € R, v € 7 with
v =n =0,

(3.1) Ex[z h(u) | ﬂn} = Ah(v),

where A > 0 is some positive constant. Let 7% := {u € 7 : h(u) > 0}. In our examples of
h in this paper, A = 1, h(u) = f(V(u)) or h(u) = f(V(u1), ..., V(u)y)) for some non-random
function f, and 74 equals either 7 or 2 the set of progeny of the killed branching walk.

Deﬁne

[ul=n
Fix z € R. Clearly by (3.1), (W,,) is a (P, (:#,))-martingale.
On the enlarged probability space formed by marked trees with distinguished rays, we
may construct a probability Qgh) and an infinite ray {wg = &, wy, we, ...} such that for any
n>1, En = w,_1, and

h(u)
(3:2) QP (wn =] Foo) = s Vil =,
and
Q™
(3.3) iP. |z = Wa

To construct Qg(ch), we follow Lyons [25] under a slightly more general framework: Let
L = szl Otv(u)y- For any y € ., denote by £, a random variable whose law has
the Radon-Nikodym density Wi with respect to the law of . under P,. Put one particle
wo = & at © € S Generate offsprings and displacements according to an independent
copy of .Z;. Let {|u| = 1} be the set of the children of wy. We choose w; = u according to
the probability %ﬁg\)m All children u # w; give rise to independent branching random
walks of law Py/(,), while conditioned on V(wy) =y, wy gives offsprings and displacements
according to an independent copy of .%,. We choose wo among the children of w; in the
same size-biased way, and so on. Denote by Qg(ch) the joint law of the marked tree (V' (u))u>0
and the infinite ray {wg = @, w1, ..., wy,..}. Then Qg(ch) satisfies (3.3) and (3.2), which can
be checked in the same way as in Lyons [25].
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Under vah), we write, for k > 1,
(3.4) Op = {u: [u| =k, U = wp_1, u# wi .

In words, Uy is the set of children of wy_1 except wy, or equivalently, the set of the brothers
of wy, and is possibly empty. Define Sy := V(&) and

(3.5) Sn = V(wn), @n = Z 6{AV(u)}7 n > 1,
uGUn

where we recall that AV (u) := V(u) — V(u). Finally, let us introduce the following sigma-
field:

(3.6) G, = a{(AV(u), w e Uy), Viwg), wp, Op, 1<k < n}

Then ¥, is the sigma-field generated by all random variables related to the spine {wy, k >
0}. Let us write v < w if v is an ancestor of u [then v < u if v < w or v = u|. By the
standard "words’-representation in a tree, u < v if and only if the word v is a concatenation
of the word u with some word s, namely v = us with [s| > 1.

The promised spinal decomposition is as follows. Since it differs only slightly from the
spinal decomposition presented in Lyons [25] and Biggins and Kyprianou [9], we feel free to
omit the proof.

Proposition 2. Assume (3.1) and fix x € 5. Under probability Q,(,;h),

(i) for each n > 1, conditionally on %,_1 and on{S,_1 =y}, the point process (V (u), u =
wp—1) is distributed as £,. In particular, the process (Sp,On)n>0 is Markovian. Moreover,
(Sn)n>0 is also a Markov chain and satisfies

QY (F(80) [ Su-1 = 9. %01) = iEy[WZ:lf(vw))”((Z))],

for any nonnegative measurable function f, n > 1 and y € .

(ii) Conditionally on 9, the shifted branching random walks {V (vu) — V(v)}jy>0, for
all v € U, Ok, are independent, and have the same law as {V (u)}, >0 under Py.

Remark that under Q;(Bh), {wy,n > 0} lives in %% with probability one. We can extend
Proposition 2 to the so-called stopping lines. Recall (1.6) and (1.7). For 0 < z < ¢, we
consider the stopping line

(3.7) G i={uecT: 7 (u)=|ul}.

Note that for any v € 7, |v| < 7, (v) means that SUPg<;<|y| V (vi) <t (see Figure 3). The
process {V(u)}‘u| <r(u) €A1 be interpreted as the branching random walk stopped by the
line %;. Recalling (1.11), we remark that 6; N & = J#(t), where as before 2 denotes the
set of progeny of the killed branching random walk.

Let Fy, := o{(u,V(u)) : u € T,|u| < 7,7 (u)} be the o-field generated by the branching
walk V up to the stopping line %;. Assuming (3.1), we define

1 —|u
W, = ) éh(u))\ lul,

Define two family of stopping times for the process (S, := V(wy),n > 0) under Q;(L«h),
(3.8) . i=1inf{k > 0: Sy > a}, 7, =inf{k >0:S; <a}, VaeR,

a a
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V(u)
¢ o Va P / /) 0 pad /)
l. o particles in 6;
x
n
0 ST Y ONN L
F1GURE 3. The set %;

with the usual convention inf() = oo and the corresponding overshoot and undershoot
processes
(3.9) T} = S+ —a, T, =a—-S_-, VaeR.

Analogously to (3.6), we introduce the sigma-field
(3.10) Gg, 1= a{(AV(u), u € Ug), V(wg), wy, Ok, 1 <k <77, T;r},

generated by all information related to the spine [@,w(7;")]. Similarly, we recall L[a] in

(1.8) and define F |4, Wre), Y[ as before. The next result describes the decomposition

along the spine [@, w(7;")] (resp. [@,w (7] )]).

Proposition 3. Assume (3.1) and let x € .. Take t > x. Suppose that h is such that
Q) (1;F < 00) = 1. Then,

aQ\”

(3.11)

(i) Under probability Qg(ch), conditionally on %, and on {V(v) = z,,v € U;t; Ok}, the
shifted branching random walks {V (vu) — V(v)}u:|vu|§ﬁ+(w), stopped by the line 6, are
independent, and have the same loaw as {V(u)}\uﬁﬁtxv( under Py, stopped by the line
G,

(ii) The distribution of the spine within 6; is given by

h(u) A~

(h) = )= —2
Q. <th+ u|§f75t) h(2) e, Yu € 6.

)

(iii) For any bounded measurable function f : RY — R and for any bounded Fy,-
measurable random variable Oy,

h
E. ;,@%ﬂww),ogiélul)% = QU [7(5,0< i < 7))

Similarly, take a < x and assume that h is such that Q;(Eh) (1, < o0) =1. Then the analog
holds for €, replaced by L[a] (and 7,” by 7, ).
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Remark 3. If Q,(th) (1;f < 00) =1 for all t, then Wy, is a (P, F¢,)-martingale by Lemma
6.1 and Theorem 6.1 in [9]. The equivalent holds for L|a)].

Proof of Proposition 3. It is enough to prove that for any g : 7 — R measurable and
bounded,
(3.12)

h(w
E. %h(@%;uf<v<ui>,ogz‘s\uy>g<u><bt QU [£(5.0< i < 7t gl ) 0.

In fact, the Part (iii) follows from (3.12), and by taking f =g =1 in (3.12) we get (3.11);
Taking f = 1 in (3.12) and using (3.11), we get the Part (ii); Finally since 7;" is a stopping
time for (Sk)x, the Part (i) follows easily from Proposition 2.

To check (3.12), it is enough to show that for any N > 1, (3.12) holds for all ®; of form

®; n = F(u,V(u),u € T,|u| < 7,7 (u) AN) with a bounded measurable function F. Notice
that the left-hand-side of (3.12) equals

(313) > E.| > 1{Tt+<u>n}g§;;n FV(:),0 <i < n)g(u) Do | =Y (3.13)n,
n=0 n=0

lu|=n

with obvious definition of (3.13),. If n > N, since ®, x is measurable with respect to Zy,
we deduce from (3.2) and the absolute continuity (3.3) that

(3.13), = QM [1 (= f (55,0 <0 < n)g(wn)¢>t,N]-

For n < N, we deduce from the branching property along the stopping line %; (see Jagers
[18]) that

(3.13), = Ex[ > Lt ey f V()0 < i < n)g(u) ey > h(hgf;}izv}
Ty [v]|=N,u<v
= B Y e f(V),0<i < ”M(U”)@t’Nh(}g;);N]
|v|=N

= QUL F(50,0 < < m)g(wa) By

by using again (3.2) and the absolute continuity (3.3) at N. Noting that f(5;,0 < i <
n)g(wy) = f(5;,0 <i < Tt+)g(w7t+) on {7, = n}, we take the sum of (3.13),, over all n and
obtain (3.12). The proof for £L[a] works by analogy. O

Let us present below a particular example of h and the corresponding laws of (©,,, Sp)n>0-
Recall (1.1). Define

eV, if ¢/ (0.) = 0,

Since 1¥(p«) = 0 in the critical case and ¥ (g4+) = 0 in the subcritical case, the function
h satisfies (3.1) with A = 1 and %4 = 7. We mention that in the subcritical case, since
¥(0_) = 0, the function u — e2-" (% also satisfies (3.1) with A\ = 1. This fact will be explored
in Section 7 for the definition of Q(¢-), the measure satisfying (3.3) with h(u) = e2-V®),

Write for any z € R, Q, = Qéh) the probability with the choice of h given in (3.14). For
simplification, let

(3.15) | 0, if Y (ps) =0 (critical case);
. ¢ 0+, if ¢'(ox) <0 (subcritical case).
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Then for any =z € R, Q, satisfies

dQ$ — 0T u
(3.16) . |5 =eom Y etV

lul=n

We shall write Q = Q¢ when x = 0. The following description of the law of (Sy, ©p)n>0
under Q, is an easy consequence of Proposition 2 (i).

Corollary 1. Recall (3.15) and (3.5). Fiz x € R.

(i) Under Qg, (Sn, — Sn—1,On)n>1 are i.i.d. under Q, whose common law is determined

by
Qu[£(Sn — Suc)e@0] —E[ 3 0¥ (v () ornies 000
Ju|=1
for any n > 1, any measurable functions f,g : R — Ry. In particular, the process (Sy)n>0
is a random walk on R, starting from Sy = x, with step distribution given by

(3.17) Q[/(Sn = Su)| = B[ 3 fV@) eV @], a1

lul=1
(ii) For any n > 1 and any measurable function F : R"™1 — R,
Ex[ N F(V(u),0<i< n)} = e Q, [6_95” F(S;,0<i< n)]
lul=n
(iii) For any n > 1, and any |u| = n,
e2V(u)
" S’

Remark that by (3.17), Q[S1] = 0 and Q[S?] = "(0«) > 0 in the critical case, while
Q[S1] = ¥'(0+) > 0 in the subcritical case.

3.2. Spinal decomposition for a killed branching random walk. Before introducing
a change of measure related to the killed branching walk, we recall some elementary facts
on the Palm distribution of the point process .2 =3, _; 6y ()} under P. Let E(Z(dz))

be the intensity measure of .Z, namely for any measurable function f: R — R,

/R f@)E(ZL(d2) = B[S F(V(u

lul=1

Clearly E(.Z(dz)) is o-finite since ¢ is well-defined on some interval. Then there exists
a family (,,z € R), called reduced Palm distributions, of distributions of random point
measures on R such that

E|F(x,Z — 6rn) Z(dx)
(3.18) /Q Pz, ). (d) [ 517 (C{l;)) } E(.Z(dz))-p.p. .
f

for any measurable F' : R x Q¢(R) — R4, and where 2 denotes the set of o-finite mea-
sures on R. See Kallenberg [20], Chapter 10 for more details. Roughly saying, Z, is the
distribution of " — dr,} conditioned on that .2 charges x.

In this subsection, let ((Sy), Qz) be as in Corollary 1 and (3.16). Based on Corollary
1 (i) (with n = 1 and x = 0), elementary computations give that for any measurable
f7 g: R— R-i—v

afrsyeaen] -

R

E(Z(dz))e® f(x) / e 9=, (d).

Qy
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It follows immediately from (3.17) that the law of S; under Q is given by Q(S; € dz) =
E(Z(dm))egw. Hence for any measurable f,g: R — R,

(3.19) Q[f(Sl)e_@’@l)} - / Q(S: € da:)f(x)/ e=90)=, (df).
R Qf
In words, E; is the law of ©; conditioned on {S; = 2} under Q.

Now, we are interested in a change of measure in the killed branching random walk. To
introduce the corresponding density, we consider R(-) the renewal function of the random
walk (Sp)n>0 under Q. More precisely, for x > 0, R(z) is defined by the expected number
(under Q) of visits to [—z, 0] before first returning to [0, c0), i.e. R(0) =1, and

(3.20) R(z):=Q | li,<s;|, V>0,

with 7% ;= inf{j > 1 : S; > 0}. We extend the definition of R on the whole real line by
letting R(z) = 0 for all z < 0.

Recall that Q[Si] = 0 in the critical case and Q[S1] > 0 in the subcritical case. It is
known (see Lemma 3) that the following limits exist and equal to some positive constants:

(321) . limg o0 @ = ﬁ, if ¢'(0«) = 0 (critical case),
. e limg oo R(z) = Q(%O), if ¢’(0+) < 0 (subcritical case),
Ty =00

with 77" defined in (3.8). Recall (3.15). Define
hy(u) == R(V(u)e? ™ 1y >0, viwnsop,  lul=n, ueT.

It is well-known that (R(Sn)l{TO— a2 0) is a Qg-martingale for any = > 0. Then h4
satisfies (3.1) with A = 1. Note that in this case, 4 = {u € T : V(ug) > 0,..., V(up,) >
0} = Z is exactly the set of progeny of the killed branching walk.

Let Q; be the probability satisfying (3.3) and (3.2) with h = hy:

dQ; , =
dP, '7» " R(z)

e 9%

(3.22) > RV()e™ =M;, x>0 n>1

lu|=n,ueZ

with Mg := 1. Write for simplification Q™ = Q. Recalling (3.5), we deduce from Propo-
sition 2 the following result, see Figure 4 below.

Corollary 2. Recall (3.15). Fix x > 0. Under Q},

(a) (Sp)n>o0 s a (%,)-Markov chain: for any n > 1, y > 0, and for any measurable
function f: Ry — R4,
R(51)
+ — —
QI [7(80)| 1,01 =] = Qu[ Fs

In words, under Qf, the process (Sn,n > 0) has the same law as the random walk (S,,n > 0)
under P, conditioned to stay monnegative.

f(S1)1s,>01]-

(b) Conditioned on (Sy)n>0, the point processes (On)n>1 are independent and each ©y, is
distributed as Zg, g, -

(c) For any nonnegative function F and any n > 0,
e_QSn

R(Sn)

Ex[ Y P(V(w:),0<i < [uf)| = R(@)e?” Q} F(S;,0 <i<n)l.

u€Z, |ul=n
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Proof of Corollary 2: The formula many-to-one (c) is routine. Let us only check (a) and
(b): By Proposition 2 (i), we get that for any n > 1,

Q+[e*<9:@n> £(S,) |%n_1,Sn_1:y}

(3.23) = y[ Z e@y )R(V( W)Ly w0y f(V (w))e —Z#u,w:lg(v(v)—y)}
lul= 1

(3:24) = Qy[};(fl))l{slm}f(sl) g®1>}

(825) = Q [Wl{wspo}f(y + S1)e*<9’®1>] ;

by using Corollary 1 (i). Taking ¢ = 0 in (3.24) yields the assertions in (a). Taking n =1
gives the joint law of (S1,01) under Q. Let p(dz) = Q(S; € dz) be the law of S; under
Q. Recall that Z, is the law of ©1 conditioning on {S; = z} under Q. Then for any event
A€ %9, 1, we deduce from (3.25) that

Q; |00 £(S)14]

r R(S,,—
= Qf 14 /Rp(dz)wl{sn_1+z>o}f(5n—1+»2)/

Ez(d9)67<9’9>]
Qy

= Q[Laf(S,) [ Zss @0)e 0],
) !

by using (a) for the last equality. This together with the Markov property of (S,) with
respect to (%,), imply that for any n > 1 and g : R — Ry,

Q;_ |:€_<g7@n> | gnfl, (Sj)j20i| e /S; ESn*Sn,1 (d9)€_<g’9>7
f

proving (b). O

e spine
o particles in (Ug)g
O P-BRW's

7
7
/7

SISINES

FIGURE 4. Spinal decomposition under Qg

V(u)

Remark 4. If we assume that & = 3 7 drx,y with (X;)i>1 a sequence of i.i.d. real-valued
variables of the same law as X, z'ndependent of v, then the expectation in (3.23) equals to

R( ) _ k—1
> Py = B[ T e L (X +y)] (B

n>0

which implies that under Q+ for each n > 1, conditionally on 9,—1 and on {Sn—1 = y},
Sn and Oy, are independent and ©,, is distributed as Y ;| 5X , with v the size-biased of v,
Qf(v=k)=kP(v=Fk)/E[v],k > 1, and independent of( Xi)i>1-
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We may extend Corollary 2 to the stopping lines. Remark that 6N .2 = J(t) (see (3.7)
and (1.11)). We deduce from Proposition 3 the following result:
Corollary 3. Recall (3.15) and (3.8). Fiz 0 <z <t. We have

d o
e |, = o C Y RV =,
ueif (t)

n
(3.26) —=2 | g, =

(i) Under probability QF, conditionally on %, and on {V(v) = z,,v € Uzt; Ok}, the
shifted branching random walks {V (vu) — V(U)}u:|vu|§'rt+(vu)’ stopped by the line €;, are
independent, and have the same law as {V(“)}\ulsia@(u) under Py, stopped by the line
Gz, -

(ii) Moreover, for any measurable function F : RN+ — R,

—QS +
Ez[ S F(V(ui),0<i < [ul)| = R(z)e?” Q; F(S,0<i<mh).

R(S_+) ) Lt ary
ueEGNZ

4. ONE-DIMENSIONAL REAL-VALUED RANDOM WALKS

In this section we collect some preliminary results for a one-dimensional random walk
(Sn)n>0 on some probability space (€2,.7#,[P). Most of the results in this section will be
applied to the random walk S defined in (3.17) under Q in Section 3. For the sake of clarity
of presentation, the technical proofs are postponed to Section 8.

4.1. Time-reversal random walks. Let ((Sy,)n,P.) be a real-valued random walk starting
from 2 € R. We write P = Py. Assume that E[S;] > 0 and E[|S1|>9] < oo for some & > 0.
In words, we consider random walks that do not drift to —oco. Moreover we assume that the
distribution of Sy is non-arithmetic. Let us adopt the same notations 7+, 77 and R(-) as in
Section 3:

(4.1) T =inf{k >0 : Sy < a},

and the overshoot T, := S_ + —a >0 and the undershoot 7" :=a — S - > 0. Let R(:) be
as in (3.20) the renewal functlon of (Sp)n>0 under P. i.e. Wlth T* = 1nf{] >1:5; >0},

=inf{k >0 : Sk > a}, T, :

a

TF—1
R(z) := E[ Z 1{3535],}] , Va >0,
=0
and R(0) =

Following [6], we introduce the law of the random walk conditioned to stay nonnegative.
To this aim, we see (Sy,)n>0 under P, as a Markov chain with transition function pu(y,dz) =
P(y + S € dz). We denote by P the h-transform of P, by the function R. That is, P is a
probability measure under which (Sy,),>0 is a homogeneous Markov chain on the nonnegative
real numbers, with transition function

(42) iy dz) o= ﬁﬁyi

It is well known that P*-almost surely S,, — oo when n — oo. When (S,),,>0 drifts to oo
(i.e. when E[S1] > 0), P is the law of the random walk conditioned to stay nonnegative in
the usual sense, i.e. PT(:) =P(-|S; >0,...,5,>0,...).

We denote by (o, Hy)n>1 the strict ascending ladder epochs and ladder heights of S.
Some results from random walk theory are important in the proofs presented here and
recorded in the following lemma.

w(y,dz), y,z > 0.
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Lemma 3. Assume that E[S1] > 0, E[|S1]31°] < oo for some § > 0 and that the distribution
of S1 is non-arithmetic. Then,

(i) T;" converges in law to a finite random variable when t tends to infinity.
(ii) (T;t,t > 0) is bounded in LP for all1 <p <1+§.
(iii) ST; /t converges in probability to 1 when t tends to infinity.

)

o If E[Si] = 0, there exists a constant Cr € (0,00) such that R(z)/x — Cgr

when x — oo. In this case, Cr = E[:;*] = E[_g T
0 7'0_

e IfE[S1] > 0, there exists a constant Cr € (0,00) such that R(x) — Cr when

x — o0o. In this case, Cr = m.
=

(v) e IfE[S1] =0, then P(r;" <75 ) ~ ﬁ when t — oo.
e IfE[S)] >0, then P(r;t < 75) — CLR when t — oo.

Proof: Notice that 7" is also the overshoot of the random walk (H,,) above the level t. In
the case E[S1] = 0, Doney [11] implies that H; has a finite (2 + §)-moment which in view
of Lorden ([24], Theorem 3, applied to (H,)), implies that (7;",¢ > 0) is bounded in L?
for all 1 < p < 14 6. In the case E[S;] > 0, again by Lorden ([24], Theorem 3, applied
to (Sn)), (T;7,t > 0) is bounded in LP for all 1 < p < 2+ 6. This provides Part (ii) of
the lemma. Moreover, we see that in both cases, Hy = TO+ has a finite expectation and
obviously is non-arithmetic, then a refinement of the renewal theorem gives Part (i) of the
Lemma (Feller [12], pp. 370 equation (4.10)). For both cases, Part (iii) is a consequence of
Part (ii). To show (iv), we recall the duality lemma:

o
R(m):1+Z]P>(H;§x), x>0,
n=1
where (H, ,n > 1) denotes the (strict) ascending ladder heights of —S (in particular, H; =
T, the undershoot at 0). In the case E[S;] = 0, Part (iv) is a consequence of the renewal

theorem (see Feller [12] pp. 360) with Cr = E[%,] while Part (v) is obtained by applying the
0

optional stopping theorem to the martingale (Sy,0 < k < 7;" A7, ) (the uniform integrability
is guaranteed by (ii), see [3], Lemma 2.2). In the case E[Si] > 0, Part (iv) and (v) follow from
the duality lemma: Cr = E[7*] = limy_.oo R(z) = 1+> 2 P(H, <o0) =14+> > P(ry <
o0o)t = O

P(r5 =00) "

We recall now Tanaka’s construction (see Figure 5) of the random walk conditioned to
stay positive. Let us recall that (o,, Hy)n>1 are the strict ascending ladder epochs and
ladder heights of S and let (w;);>1 be independent copies of the segment of the random
walk (Sp)n>0 up to time o := oy viewed from (o, S,) in reversed time and reflected in the
x-axis; that is, (w;);>o are independent copies of
(4.3) (0,85 — So—1,5¢ — So—2, .., Sy —51,5).

We write now w; = (w;i(€); £ = 0,1,2,...0®) to identify the components of w;. In [31],
Tanaka shows that the random walk conditioned to stay positive can be constructed by
gluing the w;’s together, each starting from the end of the previous one. More formally,
let (o;f, H)n>1 be the renewal process formed from the independent random variables
(0@, w; (o)), that is

(44) (U;7H7<7,F) = (U(l)++U(n)7w1(a(l))++wn(a(n)))7 nZ 1.

Then, Tanaka’s result says that the random walk conditioned to stay positive can be con-
structed via the process ((,)n>0 given by

(4.5) (o= H +wpp1(n—oy) o <n< U,:F_H.
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Cn

+ + + + +
0 1 92 93

FIGURE 5. Tanaka’s construction

Finally we introduce a process (Sn)nZO (obtained by modifying slightly the random walk
conditioned to stay positive) which will be the limit process that appears in the following
lemma. Let ¢ := sup{n > 1 : (, = min;<;<, (;} and observe that ¢ is almost surely finite

since (, — oco. Then (Sn)nZO is defined by

- 1
(4.6) E[F(Sunz0)] = 7B |G F((Gnz0)].
for any test function F. Observe that Tanaka’s construction implies E[(5] = E [H;] . Moreover
we introduce ¢ := sup{n > 1 : S, = minj<;<, S;} which is almost surely finite since

S, — 00.

Lemma 4. Assume that E[S1] > 0, E[|S1]31°] < oo for some § > 0 and that the distribution
of S is non-arithmetic. Recall (4.1) and fix an arbitrary integer K > 1. Let F' : RY X
Rf — R be a bounded and measurable function. Suppose that for any z € Rf, the set

{z € R : F(-,2) is not continuous at x} is at most countable [which may depend on z].
Then

(i)
t{fgoE[F(ﬂ+a (So+ = S+ _hjcr) |7 > K] = E[F(Ugav (S’j)lﬁjSK)}7

where (3n)n20 is the process defined by (4.6) and U is a uniform random variable
on [0, 1] independent of (Sp)n>0-

(i)
Jim B [F(T;’v (So+ = Sor_osjck) | 7" > K} = E[F(Ugéa (gj)lsng)},

where ET denotes the expectation with respect to the probability measure PT.

As a consequence, under P(-|7,” > K) or under P*(-|7,;” > K), the random vector
(T, (ST;r — Srj— Jo<j<k) converges in distribution toward (USy, (S;)o<j<k) when t — oo.
We also note that the conditioning with respect to the event {7,” > K} is just technical
since this event is asymptotically typical (indeed almost surely 7'1,/+ — 00 when t — 0).

Proof. See Section 8. O
We end this subsection by an estimate on a random walk with positive drift:

Lemma 5. Assume that E[S1] > 0, E[S?] < oo. Let (a;,S; — Si—1)i>1 be an i.i.d. sequence
such that a; > 0 almost surely. For any p > 1 such that E[a}] < oo and for any k > 0, there
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exists some constant ¢, > 0 such that

+ p
T, —1
(4.7) E, Z apiq e’ Sk=t) | < Cp, Vit >0, Vo < t.
k=0
Proof. See Section 8. O

4.2. Centered random walks. Let ((Sy)n>0,Pz) be a real-valued random walk starting
from z € R. We write P = Py. Assume that

(4.8) E[Si] =0, Var(Si1) >0, E[e*'] <oo, Yue (—(1+n),n),

for some 1 > 0. Recall that P(7} < 7;) is of order + as L — oo (cf. Lemma 3). We have

the following estimate.

Lemma 6. Under (4.8). For any § > 0, there exist some constants ¢ > 1 and ¢ = ' (0) > 1
such that for all L>1,0<a <L,

-5 _ 1 L—-—a+1
(4.9) Bale 0 lioarsy] S e
TL+—1 79 —1 )
(4.10) Ea[ 3 e_é(L_SJ')} +]Ea[ Yo o< o
=0 =0 ;
_ -5 _
(4.11) E, [e T | < e
1 L— 1
(4.12) Ea[ Yoo < ++
0<j<ry AT )
(413) Ea |: Z 676(L7Sj)- S C/ QT_H’
0<j<ry AT )
-S _ (TG ] a+1
(4.14) E, [e o 1{To_<72'} Z e (& S])_ < 77
0<j<ry

Remark: A weaker assumption sup_ E [e*%1] < oo is enough to get (4.10), (4.11),

(4.12) and (4.13).

n<u<n

Proof. See Section 8. O

4.3. Random walks with negative drift. In this subsection, we give estimates on tran-
sient random walks. We take again ((Sy)n>0, Pz) a random walk, but we suppose now that
E[S1] < 0, hence the random walk drifts to —oo. We suppose that there exist 7, 71, 72 > 0
such that

(4.15) E[e] =1,  E[e"] < oo, Yu € (—n1,7 + n2).
Then,
(4.16) P(r, <757) = P(ry =) >0, a — —o0.

By Theorem 1 of [16], if S} is non-arithmetic, then
(4.17) P(rf <15) ~coe %, a — +00,

for some constant cg > 0. We end this section by two lemmas:
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Lemma 7. Under (4.15). For any r > 0, we can find some positive constants c,c’, " such
that for any a >0, L > 1,

—rS _1
(4.18) E, [e "o

IN

e(r) it r <m,

(4.19) Ea{ Z (1+L— 5" sl < d(r,a)era Bk ifr >~, a>0.
0<e<r/ '

mil’l(TO_,Tz—)

(4.20) Ea[ S (4L-85) %] < SR+ L-a)t, ae(0,I],a>0.
£=0 i
Proof. See Section 8. U

Lemma 8. Under (4.15). Fiz some 0 < n <mni, b >0 and a > 0. Assume that (S, —
Sn—1,an)n>1 are i.i.d. with a; > 0 almost surely.

(i) For any 0 < p < ~/b satisfying E [(1+ 1{51<0}e*’751)a7ﬂ < 00, there exists some
constant ¢, > 0 such that

-nS _ To. p
(4.21) E. |e P (Zebs@—lag) <¢p P, x> 0.
=1

(it) Assume p > 1 is such that E [(1 + 1{51<0}e_’751)a71’] < oo and E[eP?1] < co. There
exists some constant cp o > 0 such that for all L >0 and 0 < x < L,

min (7 ,TL+)

-nS _ p
E, e 70 ( >, (+L- Se—l)aeb&”W)
/=1
(14 L —2)*PePb  if p < /b,
(4.22) < epmax § T+ L—2)FP if p=n/b,
Proof. See Section 8. O

5. MAXIMUM OF THE KILLED BRANCHING RANDOM WALK: PROOFS OF THEOREM 3 AND
PROPOSITION 1

Let us first recall the following criterion for convergence in distribution of point processes
which can be found in Resnick [30] (see pp. 153, proposition 3.19). Let E be a polish space.
Then, let us define the Laplace transform of a point process § with probability measure P
by

(5.1) we(f) = | exp{— / fde} aB(0) = [ exp{~(7.0)} P(0)

where f is a positive measurable function from F to R. Let C};(E) be the space of continuous
functions from F to Ry with compact support. Then we have

(5.2) lim Wy, (f) =p(f), VfE€CKE),
if and only if

(vague)

(5.3) P, — P, n — 0o,

which is the same as the convergence in distribution of the point processes.
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Recall the real-valued random walk (S,,) defined in Corollary 1. In order to treat both
critical and subcritical cases in the same proof, we introduce the following function defined
on R, by

¢, if (o) =0, 0+, 1 9P'(0s) =0,
(5.4) @)= , 0= ,
1, if ¥’ (0s) <0, o+, if ¥ (0) <0,

and observe that the renewal function R(-), associated with the random walk (.S,,, Q) defined
by (3.20), satisfies that (see (3.21))

R(t) NCR%(t), t — o0.
We take the notation of Theorem 3 and Proposition 1. The key step is to prove that for
any f € CIJQ(R) and when t — oo, we have

67<fuu'.%,oo>
R

R(z)e?”
CrZ(t)ect

(5.5) E, [6_<f’“35’t>1{H(t)>0}

We recall from (3.26) that Mg, = % D uer(t) R(V (u))e?V ™ where #(t) denotes the
set of those u € & satisfying 7;" (u) = |u| (see (1.11)). Then H(t) > 0 if and only if Mg, > 0.
It follows that

M% - 6_<fvu@,t>
M%te <f7ﬂ@,t>1{H(t)>O}] =Qf [ W
t t

We will now use the so-called “decomposition along the spine” (wy) (under Q). Recalling

(56) Ew |:€7<f’u“@’t>].{H(t)>0}j| = Ex

that Oy = {u: [u| =k, u = wy_1, = # wy}, we have

(57) <f7 M%*,t) = f( )1{ﬂt(w +)—oo} + Z Z 1{ﬂt(u) oo}<f th )>7

1<k<r;t u€l;

where T, = STt+ — t denotes the overshoot of S above the level t (see (3.9)), and for any

u € 7 the point process uggu)) is associated to the subtree 7 (rooted at u) of 7 and

defined by

Vi(u Vi(u
(5.8) u(%i )= E OV (v)—t}s Mg )= E : O (v)~t}-
veT(MNA5(t) veT MNP (t)

Recall that R(s) ~ CrZ(s) when s — oo. Since V(u) >t for all u € J(t), we get that,
under Q;F,
—ox

e V(u)—t %
(5 9) %, R(I‘) C&%(t)@ e; (t)% < + ; ) € ) 13 o0

Then repeating the spinal decomposition arguments for the above sum ) () We obtain

R(x)e®” I5(t)
Gucitien @ | 700 |

(5.10) E, {67<f’“t>1{H(t)>o}] ~
with
I5() = e { — FT e = 3 2 L= (hi ™)},

1<k<r;m u€lk

T .
J(t) = %(1+ ;)eQTt + Z Z/% 1+ 69 ,ug ())(dz).

1<k<r,t u€lk
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Therefore, to prove (5.5) we only have to show that

e~ (fittgz,00)
e [34] a5

Note that I5(t) € [0,1] and J(t) > 1, hence IJﬁT(tt)) € [0,1]. Recalling the convergence in
law of the process (¢t — Sijj)OSjSK for any fixed K > 1 (see Lemma 4), we will restrict

the sums over k in Ig(t) and J(t) to k’s between 7,7 — K and 7;7. To this aim let us
introduce H"(t) the number of descendants of u that reach ¢ before 0 (with the convention
H%(t) = 1if V(u) > t). The following lemma ensures that with probability close to 1,
Di<kert—K 2ouews, H'(t) =0 [the sum is 0 if m < K]:

Lemma 9. We have

+_
(Z) lim SUPK o0 lim SUPt— o0 Q;— < Zt:l " ZueUk H* (t) > 1) =0,

(ii) im sup g _, ., limsup,_, . Q;F (ﬂt(wT;r) <7t - K) =0.
Proof of Lemma 9. See Subsection 8.4. O
Notice that lim; .., Qf (r;" > K) =1 and that on {5t(w7t+) > - K7t > K},

Bi(u) = inf{r" — K <j <|ul : Bluy) > 'V} = 5 (w),
for any u = w_ i or u € Uy with 7t — K < k < 7;7. The advantage of 3 (u) is that 3 (u)

only locally depends on the spines around ’Tt+ . Therefore (5.11) will be a consequence of

12 1 1 + IZ‘}(t>K>1 €7<f’/>‘@,oo>

(5:12) Kgnootg?o Q. W {(rF>K}| = Q R ,

with
I (t,K) := — f(T*)l _ Z Z 1 (f (V(u))>
p\ts : exp t {ﬁtK(’th.t,.)zoo} (8K (w)=oc} (S gy ,

TF—K<k<r} u€Uy

+
J(tK) = # <1 + 1%) e Y /%’ (1 + %) e i (dz).

- K<k<rt u€lg

Recall (5.8) that the measures Mggu)) in the previous expressions are associated with the
branching random walk killed at 0. Now, we want to replace the measures #ggu)) by the

same measures ﬁggu)) but associated with the non-killed branching random walk:

(5.13) u.(@,g = > siw)=s} v ()—t Ay = > -
veT(WNg, veTWNg,

where we recall that v € 7 N%; if and only if v is a descendant of u and 7,7 (v) = |v| (see
(3.7) for the definition of ;). The following lemma confirms that we can replace V(™) by
aV(®) with probability close to 1:

Lemma 10. Let us define fort >0 and K > 1
vt K) = {77 > K}n{ (G, u" ) = GG 5, Yu € Oy, V€ (7 - Kot}
Then for any K > 1, we have
: + c) _
() 0
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Proof of Lemma 10. See Subsection 8.4. O
By Lemmas 9 and 10, to prove (5.5) it is enough to show that

. . f (t B ) e_<f1“@,oo>
+ | 18\Y —
(5.14) lim thm Q, [j(t, ) l{rj>K}] =Q [ R ,

where fﬁ(tﬂ K) and j(ta K) are as Ilg(t,K) and J'(t, K) but with V@) in lieu of p(V @),
I5(t. K) = eXp{ B f(11t+)1{ﬁg<(w7+)200} - Z Z LigK () =00} f7Mﬂtu>)>}a

T K <k<r}t u€ly

J(t,K) = %(HT) Y 2/% e@z V) (dz).

TF— K <k<r;t u€ly

Let us now introduce a family of point processes denoted by (E’%’y,ﬁy)ye]]{, which are
associated to the non-killed branching random walk V' under P and are defined by

ZUE(@; 1{,3y(”0)=00}6{V(v)—y}a if Y > 0,

(515) ﬁ%,y =
5{—y}7 if y<O,
and
>ovew, S —yy> i ¥y =0,
(5.16) iy =

5{—3/}7 if y<O0.

where %, was defined in (3.7); in particular, {V(v) — y,v € €,} denotes exactly the set of
overshoots of the (non-killed) branching random walk V' above the level y. By Part (i) of
Corollary 3, under Q*, conditionally on %, and on {V(u) = z,,u € Uy, 1 < k < 7,7}, the

family {(ujt ), M,EV(“))) u € Uk, 1 <k < 7,7} is independent and satisfies

~(V(u ~(V(u law /,__ _
(5.17) ((M(A—»f D), under QF ) = ((F#4—2,> Fi—g,), under P).
For convenience of notations, let us introduce
(5.18) S = 8-S, 1<i<tl,
(5.19) of = 6., 1<i<w

Recall that T, := Srj — t denotes the overshoot of S over t. Thus, (5.17) yields that on
{r" > K},
Is(t, K) ‘ 0 g gh g
5.20 Qt [ g | as (T+,s L 8W e g )
( ) [J(t,K) Pt.E Lt 591 K71 K

where for any ty > 0,s1,...,sx > 0 and the point measures ), 1 < i < K, of form
; (%)
60) = Py 5:{:5.”’ we define
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and
Pt K (th S1,--+, 8K, 0(1)3 v 79(K))

exp{ — flto) gy — SIS 1g e 7 (F, 70 <z>>}

L%’sl—to T
= E ,

’%(1+t§) Qt0+22 IZ] lf’%(1+ )egz (7]) (dz)

t—:c

and with (under P) ((M(JJ];,MZ(,Z’])) y € R); > ii.d. copies of ((ﬁ%’y,ﬁy),y € R). Then,
applying Part (b) of Corollary 2 to (5.20) implies that on {r,” > K},

(t K) a.s. ~ () (t)
5.21 Qf |2 g 0<k <t 2 K(T+,s ...8 )
(5.21) J(t,K) t 0Tt ¥, t P21 K
with
K .
otk (o, S1,...,8K) == /HEsisil(dQ(l)) Ot K (tg, 15 55,00 ,H(K)> ,
i=1
with so := 0 for notational convenience. Now for any (tg,s1,...,sx) € R% x RE and for

any family (H(i))lgigK of point processes 6() := Zm( Vs MY let us define

Yoo, K (tg,sl,...,sK,H(l),...,H(K)> = tlim Ot K (to,sl,...,sK,Q(l),...,H(K)),
— 00
Poo,k (t0,815---,8K) = tilgloszt,K (to,s1,---,5K),

and observe that these limits exist by the dominated convergence theorem, which also yields
that

(5.22) @oo,K (to, S1y..- ,SK)

K
T Eu s @) g (t0,50, 0,60, 000
i=1
m® 1,j
exp { = f(t0) 1oy~ T Lo TP (1 ESD )Y

@,Si—to—xj

- - —i7
edo + 35 ZT:l Je? /{:_i o (dz)

to—a?]

K .
[z @E
=1

The next step is to replace ¢¢ x by Qoo K
Lemma 11. Fix K > 1. Then we have
. ~ ¢ t ~ t t
(5:23)  Jim QF [|Gr (T 517, 80) = G (T, ST, S| =0

Proof of Lemma 11. See Subsection 8.4. O

Note that since ¢y x(-) and @oo k() differ only if ¢'(p.) = 0, the previous result is not
trivial only in the critical case.

Finally thanks to (5.21) and Lemma 11, the double limits (5.14) will be a consequence of
the following lemma.

Lemma 12. We have
e_<f’ /»k@,oo>

R

lim lim QJr Poo, K(TJr SY),---,S%))l{TpK}} =Q

K—oot—oo
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where
— (4,9)
(5'24) HBco = US 1.@1 +le Zﬂﬂjs _U8, X(z)a
(5.25) 9 = ﬂ{%(éj) §6_U§5+Sj}, Vi>1,
j=i

(5.26) Poo = US‘ +Z;Z;HS Us, X()

i=1j

=1 j=1

and 0 = s if V'(0x) = 0, 0 = 04 if '(0x) <0, and under Q,

o the (1 (”), ,ug,”)), y € R); j>1 are i.i.d. with common distribution that of ((fig,,, i),y €
R) under P (see (5.16)), and are independent of everything else;
o the process (Sp)n (as well as the associated random time &) and the random variable
U are introduced in Lemma 4 (see Subsection 4.1),

e conditionally on {Sn, n > 0}, the random point processes él = Z o fori>1

7=1 X<
are independent and ©; is distributed as Es,, g (see (5.18) and C’orollary 2 for
the Palm measures (Z;,z € R)).

Proof of Lemma 12. See Subsection 8.4. O
Proof of Theorem 3 and Proposition 1: Assembling (5.21), Lemma 11 and Lemma 12
imply (5.14), hence (5.5): namely for any f € C}(R) and when ¢t — oo, we have
R(x)e®”  R(z)e®”
CR%(t)th - CR%(t)th

e_<fuu‘@,oo>
R

E, [€_<f’”@’t>1{H(t)>o} QR 1Q |:€_<fvﬂ33,oo>:| 7

by the definition of jiz . Taking f = 0 in the above asymptotical equivalence yields Part
(i) and Part (ii) of Theorem 3 while Proposition 1 is a consequence of Part (i) and Part (ii)
together with (5.5). Finally, taking % = 0 in Proposition 1 gives Part (iii), which completes
the proof of Theorem 3. U

6. PROOF OF THEOREM 2: THE CRITICAL CASE

We look at the critical case 1'(g.) = 0. By linear transformation on V', we may assume
that g. = 1 in the whole section without any loss of generality. We investigate the tail
distribution of the number of leaves # L[0] (see (1.8) for the definition). We will see that when
L[0] is large, the main contribution comes from particles that reached a critical height L.
For integrability reasons, we will also restrict to good particles whose brothers do not display
atypical jumps, and are not too many. We denote by G(v) :={u €T : u = v; u # v} the
set of brothers of v ( v denotes as before the parent of v in the tree 7). For A\>1,L >1
(typically A is a large constant whereas L — o), we say that

L=V (uj_1)

u € B(L, A) if there exists some 1 < j < |u] : Z (14eAVW) > xe™ 2
veU(uy)

and u € G(L, A) if such j does not exist. In words, G(L, A) collects good particles in the sense
that their large moments are finite, however B(L, ) is a set of bad particles for which only
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low moments exist. Recall (1.12) that Z[0,L] =", 1{70_(u):|u|<TL+(
leaves in the killed branching random walk that did not touch the level L. Let us decompose
Z[0, L] as the sums over good particles and bad particles:

Z[0, L] = Z4[0, L] + Z[0, L]

W} counts the number of

with
Z0. L= D Vi wmperf@y HOL= Y L wmuer )
wEG(L,)) u€B(L,\)
The following lemma shows that we can neglect the number of bad particles.
Lemma 13. For 0 > 0 small enough, there exist constants ¢ = ¢(§) > 0 and ¢ = /(§) > 0
such that forx >0, , A>1and L > 1
(I+2x)e”
L2
For 6 > 0 small enough, there exists a constant ¢ = ¢(6) > 0 such that for x > 0, A > 1,
L>1and B >0,

(6.1) E. [Z]0,L]] < eX ™0 + ce®e L,

L+ B L

(6.2) E: | Y luuesa3Z2™[0,L+B]| <A™
ue (L)

where ZW([0, L 4 B] is the number of leaves in L[0] that are descendants of u and did not
cross level L + B.

Proof. We prove separately (6.1) and (6.2). The notation ¢ denotes a constant that can
change value from line to line.

Proof of Equation (6.1).
By Proposition 3 (applied to £]0] and h(y) := e¥), we see that
1
E.[Z,[0,L]] = €"Qu|=——"-2[0,L]
| P uecio eV

eV —V(u

= )
£[0] E eLo] ev(u)e 1{7'0_(u)<7'2'(u)}1{uEIB3(L,>\)}
ueL[0 u

= erx

V(uiv(u) is the probability that the vertex u is the spine, see Proposition 3.

3 e
The weight e @@

Therefore,
-S _
E, [Z,[0,L]] = ¢ Q. [e " Ly <oty M BN )
where 7, (resp. 7; ) is the hitting time of (—00,0) (resp. (L,+0o0)) by the random walk

L—S)_
S. Let 0 € (0, 1), and, for k£ > 1, ap := ZueUk{l + eAV(“)} < e 2 - (We recall that
U, == U(wy)). From the definition of B(L, \), we observe that

To To

L-S
§ § . 6y—0_—0 k—1
1{w7—* €B(L,N\)} < 1{ak>)\€(L75k—1)/2} < min (ak)\ € 2 )1> .
0
k=1 k=1

It yields that

To

-S _ L—Sj_
(63)  E.[Z0,1] <e"Q, |e 0 1{TO_<TL+}me(ap—6e—é;“,1>
k=1
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We first consider the term corresponding to k = 77, i.e

L-S

-5 - . s _ o 1
Q. [e o 1{75<TL+} min (aio)\ 00— ,1)]

L-S _
-S _ . _ _ 0 —1
< Q. [e "o min (ai)\ 0e=0— ,1)].
0

We know that (S,), is under Q a centered random walk. Assumption (1.3) ensures
that Q [e_(”")sl] is finite if n is small enough. In turn, it implies (see (8.15)) that

—(14n)S _ S ,71—,5' _
Q. |e 7o | < ¢ for small n > 0, and any = > 0. We also have Q, [e "o o } < c by

-9 _ ,
(4.11). Then it is not hard to see that Qe 70 lgc] < e "L, for some constant 1’ > 0
where &£ := {ST(; > —(5L/8,ST0771 < L/2}. Therefore, we can restrict to the event &£, on

L-S

-S _ T, —1
which e 70 < e5L/8, and e 02" < e OL/A T yields that

-1

L-S _
-S _ . _ _ 0 _ _ Yy
Q. [e "0 min (a5 A0 ,1)] < de M 4 AT 58Qx[ai0,].

To

Observe that -

Qx[ai;] = ZQ:E |:1{j—1<7'0_}QSj—1[1{Sl<0}a?] ’
by the Markov property at j — 1.]_1;0r y:=295-12>0,

Qy[1(5,<030)] < Qyle 2% af] = 7Y Qe 2% al].

By Cauchy-Schwarz’ inequality and (1.3) we have Q[e~51/ 2a§-] < cif 6 > 0 is chosen small
enough. Therefore,

Qo) = ; Qe [ 1amye 7]

which is uniformly bounded by (4.10). Hence, we showed that

L—-S

-9 70 -1

(64) Q:c [6 o 1{7—0_<7—2'}a6—)‘_56_6 d ] < Ce_n”éL,
To

We consider now the terms corresponding to k < 7, in (6.3). By the Markov property at
time k, we get

— L—Sk—1
Q. le ™1 _ @l e
z {k<ry <}k

L-S —
5 § —§iTok=L S -
AT°Qy [1{k<ro_<72‘}ake 2 ] ig]g Qyle "]

IN

L—-S
_ -6 § —o= k=l
= cA7’Q, [1{k<TO<TL+}ake 2 } ,
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again by (8.15). By the Markov property at time k — 1, we observe that the last expectation

L—8k—1

is Qg 1{k<rg<rj}€_5 2 } Qlal]. Summing over k > 1, we deduce that

7o —1

—0
Qo e 0 L orpy Z aie

To —1

< QLo €
k=1

L- Sk 1

(SL*Sk—l

L—Sp_

T 1 :
o0 0= ] < clzr—f for some ¢ = ¢(d). We obtain

By (4.14), we have Q, Lo crt Y ko €
that

7o —1

_ —~ sL=Sk—1 sl1+x
A7%Q, e 01{ <T+}Zai6 2 <dX0 77

Then (6.1) follows from Equations (6.3) and (6.4).

Proof of Equation (6.2).
By the branching property, we have

E: | Y luesaoZ™0,L+B]| =E. | Y luesaapf(V(w)]
ue (L) we (L)

with f(y) := E,[Z[0,L + B]]. Using the measure Q,, Proposition 3 implies that f(y) =

—V(w —
Qe i1 {r-<r. 3] which is smaller than I vy (4.9). Tt follows that
+
u C<1_%lg) Vi(u
(65) Eo| > lueswanZ™0.L+B)| < ———FF B e > Luenaape’ ™
ueA (L) ueA (L)

By Proposition 3 with %7, and h(y) := e¥, we observe that

Vi(u T
E. | Y luesgaye’™| = ¢Q [1{T;<75}1{wT+EB(L,A>}]-
ue (L) L

As before, we have for 6 > 0,

+
sE=5k—1
Uw, s iseBLA) S A ‘SZC‘ e’ 2
k=1

where ay := 3 5 {1+ AV}, Hence,

L=5k—1

L
—0 § : 6,—06
)\ QCE 1{TZ—<TO—} ake 4
k=1

IN

Qu 1{TZ-<TO—}1{wTL+€IB%(L,)\)}]

L—-Sp_1

_5 6 _—0 —
= A7) Q. [Hksi«o‘}“ke ! }

k>1
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Using the Markov property at time k — 1 for every k > 1 yields that

L—-Sy_1

+
7L
-5 —0
Q. [l{rgao}l{wiemam}} < AATQe 1 s }kze ’
=1

L—Sk—1

T
VAN 2 : -6
— C )\ Qm 1{7_Z—<7_0—} & 2
k=1

with ¢ = Q[aj] < oo if § > 0 is small enough by (1.3). We get by equation (4.13)
1+
-5
Q. [1{TL4-<7—0—}1{waeIB(L,/\)}:| <N ——.
Going back to (6.5), we obtain

(1+B) (1+x)e”
L+ B L ’

E, Z 1{u€B(L,)\)}Z(u) [0, L+ B] < eAd
ueH (L)

proving (6.2). O

We are going to re-prove the following estimate of Aidékon [3] but in a more general
setting. We recall that £[0, L] is the set of leaves in £]0] which did not hit (L, 4+oc0), and
Z[0,L] := #L[0,L]. We call similarly £4[0, L] the leaves in L]0, L] which are in G(L, \),
hence we have Z,4[0, L] := #£L,4[0, L] the number of such leaves.

Lemma 14. Fiz A > 1 and assume that ¢'(0.) = 0 with 9. = 1. Under (1.3), there exists
some constant ¢ > 0 such that for all L > 1, and 0 <z < L,
L

E, [(zg[o, L])Q} < A1+ )" .

Proof: Writing Zy[0, L] = 3~ ¢ [ ev(v)l{i(v)ﬂv'}e*w”)
sition 3 (applied to £[0] and h(x) := e”) that

-S _
(66) E. [(ZQ[O’ L])Q] = ezQx |:Zg[07 L]e 70 1{TJ<TZ}1{wr6 EG(L’)\)}} .

Livec(r)y, we deduce from Propo-

We decompose Z,4[0, L] along the spine (wy,, n > 0) as follows:

o
Zo0,L) < 14> Y 2™, I},
k=1 ueUy
where 20, L] = 3 ezt Lp (o) pul<rt o)
touching 0 before L [T(*) means as before the subtree rooted at u]. We have an inequality

here since we dropped the condition that the particles must be in G(L, A). By Proposition 2,
under Q, conditioned on ¥, := o{w;, S}, U;, (V(u),u € Uj),j > 0}, (Zw) [O’L])uer j<re

are independent and each Z()[0, L] is distributed as (Z[0, L], Py () In particular,

} denotes the number of descendants of u,

Qu[Zy[0, L] [%oo] <1+ " Eyy[2[0, L]].

k=1 ueUy

Proposition 3 implies as well that for any z € R,

-S _
E.(Z00,L)) = Q. [ 0 1 sy]
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which is zero if z > L and is 1 if z < 0. By (4.9), we get that
L =241
E.[Z[0, L]] < ce — 1 Heeony +1iz<op

Hence,

il Ll —V(u)+1
Q. [Zg[O,L] \%o] SEIDD (C@V( )é)l{wu)emm + 1{V(u><0}> :
k=1 u€eUy

For k < TZ_, we observe that [recalling Sk_1 = V(wg_1)]

L—-V(u)+1
V(u
> vwepy

u€Ug
L—-V(u)+1
— Skt Z eAV(u)I(J)l{V(u)E[07L]}
u€Uy,
L—S._ 1
< c%e&_la’“

with ay =, c5, {1 + AV TIf W~ € G(L, A), it follows that for any k < 7,

L=V +1 L—Sp1+1 St
DR U R R R
L L

u€Oy,

L
2.

Similarly, we observe that >, 5, 1{v (<o) < ax < Ae2. Therefore, if W~ € G(L, ), then

Q. [ZQ[O,L] ‘%o} <1+ c)\e[f ZO:(L S+ 1)6%
k=1

Equation (6.6) implies that

B2 < el ]+

=
v+l -S g Sg—1—L
e

A——Qu | 70_1{70<TL+};(L—S;€1+1)62 .

The right-hand side is smaller than e*(1+ ¢/(1 + x))\el;f) by (4.14). Tt completes the proof

of the lemma. O

We look now at the progeny of a particle which went far to the right. Recall the derivative
martingale

oWy, = — Z V(u)e' ™, n > 0.

lul=n

According to Theorems 5.1 and 5.2 in Biggins and Kyprianou [9], under P, OW,, converges
almost surely to 0W, which has infinite mean and is almost surely positive on {7 = oo}.

Lemma 15. Assuming ¢'(0.) = 0 with o, = 1. Under (1.3), as t — oo, the law of #L[0]
under Py, normalized by €'/t converges in distribution to ¢* W, with

Qe v —1]

(6.7) = _Q[ST(;]
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Proof: By linear translation, it is equivalent to prove that under Py, #L[—t] normalized
by e'/t converges in law to ¢* OW,. If we define

Wy i=— Y V(u

ueL[—t]

then W, [_y converges almost surely to OWy (cf. Biggins and Kyprianou [9], Theorem
5.3). We write

) ey 1
(6.8) OWpi_yg =te " ( Z eVt 4 ;nt),
ueL[—t]
with e = — 3" epjg(V(u) + t)eV W+t At this stage, we may apply a result of Nerman

[28] for the asymptotic behavior of ﬁ D ueLl—1] VWt Let ¢ = > uecio) 0{-v(w)y be
the point process formed by the (non-killed) branching walk V' stopped at the line £[0].
Generate a branching random walk (Vg(u),u € T¢) from the point process &, where Vg, 7¢
are related to ¢ in the same way as V, 7T are to 2. Define L¢[a] := {u € T¢ : |u| = 7/ (u)}
for all a > 0. Clearly L¢[t] = L][—t] and

Zueﬁ[—t} eVt - Zue’fg Yu(t — Uu)

FLA] Yuer bull—o0)
where for any u € T¢, 0y := —V¢(u) and
¢u = 1{;r>0} Z ~(ov=ou) ]-{Uv—au>a:}a qb’u(m) = 1{$20} Z ]‘{O'U—O'u>$}‘

v=u
Applying Theorem 6.3 in Nerman [28] (with @ = 1 and A\, = oo there) gives that conditioned
on {7 = oo}, almost surely, when ¢ tends to infinity

> e, Yult — ou) ~ E|:Z\U|:1,”U€T§ e_o“av]
2 et Sult = 0u) E|:2|v|:l,v€7'§(1 - 6_””)}

Observe that E[ZM:MGT& e“’”av} = _E[ZuEE[O] ev(“)V(u)} = —Q[ } and similarly,
El > =1ver (1 - e“’“)} = Q[e_ST(T] — 1. Therefore conditioned on {7 = oo}, almost
surely
Eueﬁ[ft] eVt . Q[STJ]
ST gt

On the other hand, following the same strategy, we get that conditioned on {7 = oo}, we
have almost surely

t — oo.

"t Q {(575)2/2}
LD Qe Tw] -1

Dividing both sides of (6.8) by #L[—t], and using the fact that 0W,_y goes to W, we
deduce the lemma. O

t — oo.

We also need the following simple technical lemma whose proof is postponed in Section
8:
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Lemma 16. On some probability space (Q, .7 ,P), let Zle d1v;y be a point process on R.
Let (T';,1 > 1) be a sequence of i.i.d. random variables on R, independent of o{&, Y;,1 <
i < &}. Assume that for some p >0 and a > 0,

P(Fl > t) = (a+o())t?, t— oo

(i) If p = 1 and if there exists some § > 0 such that E [Zle YZ-H‘S} < 00, then
¢ £
}Eﬁ‘om(z; Yili>t) = aE[z;Y}

y . . ¢ p+o
(ii) If p > 1 and if there exists some § > 0 such that E{Zizl(l + YZ)} < 00, then
£

¢

- e _ P

Jim ¢ IP(Z;YZFZ>t) aE[;YZ}.
1= 1=

In the critical case, the branching random walk goes to —oo. In particular, almost surely,
H(L) =0if Lis large enough. Fix A >1. For L > 1, let HX L = Zue%(L) (5{\/(”),[/}1{“6@@7/\)}.
Then Proposition 1 implies that py 7 under P(-| H(L) > 0) converges when L — oo to
fi#.0 defined in Proposition 1 with %#(u) = )\_Q(Z:UeU {1 + eAVWN)2 We will write

fix oo 1= Zfil 0z, instead of fig . Since the measures fi) o, are increasing in A, we can as-
sume that the labelling (x;); does not depend on A > 1. We write similarly p o = Zfi 1 0z
for the measure g o given by Proposition 1, and we know that the Radon-Nykodym deriv-

ative of [i) o With respect to py « is Q[%%;jl]' Notice that if Q = 0, then fi)  is the measure
Z€ro.
Lemma 17. Assuming ¢'(0«) = 0 with o, = 1 and (1.3). Fiz X > 1 and let fi) o and

Hx oo be as above. Under Q, let (aWéé),z' > 1) be a sequence of i.i.d. random variables,
independent of fix oo and of common law that of OW., under P. For any A > 1, we have

_ QR YR ]
QR

Cx
(6.9) lim tQ | Y emow{) >t

t—o0

Moreover, for any c > 0,

&
6.10 lim A2 TIW) > e \?
(6.10) Jm Q| D e > ¢
Proof of Lemma 17: For any ¢ > 1, by Theorem 2.5 (i) of Liu [23],

(6.11) QWY > t) =P (0Ws > t) ~

, t — oo.

H—M—l

In order to prove (6.9), we shall apply Lemma 16 (i) and it is enough to show that there
exists some § > 0 such that Q [ZCA (1+ e:’”)H‘S] < 0o. Remark that fiy o has the support
contained in Ry, hence for § > 0, Q [ZQ (1+ exl)”‘s} < 2119Q [ZQ (1+9)z; } We are

going to prove a stronger statement: for fio, the point process defined in Theorem (3) (iii),
we have

(6.12) Q [ / ﬁoo(da:)e(“r‘s)m] < 0.
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The statement (6.12) implies the corresponding integrability for jiy o since fiy o is stochas-
tically dominated by fic. To prove (6.12), we consider x(L) :=3_,c s (1) eI+ (W)=L) and
prove first that, under P (-|2#(L) # 0), x(L) converges in law to [ fic(dz)e1T9%. In order

to apply the convergence in law of Theorem 3 (iii), we need some tightness result. We claim
that

(6.13) supP,(3i € |1, H(L)|] : V(D) — L > K|H(L) > 0) = ox(1),
L>1

where we order the set of particles in .7#°(L) (eventually empty) in an arbitrary way: (L) =
{u® 1 <4< H(L)}. Markov inequality yields that the probability term in (6.13) is smaller
than
(6.14) e Ke LE,| Z eVWIPL(H(L) > 0)7' < ce KLE,| Z eV @),

ue (L) ue (L)
where the inequality is a consequence of Theorem 3 (i). To prove the claimed tightness

result it is sufficient to show that there exists some constant ¢ > 0 such that for any = > 0
and L > max(1,z) we have

V(u) < ﬁ

(6.15) E;] Z e’ ‘%] _C(1+£C)L.
ue (L)
To see it, we change of measure from P, to Q, by Proposition 3 (applied to %7, and
h(z) := e*) and find that
E.] Z VW] = e*Q, (rf <75) -
ue (L)

Then (8.17) implies (6.15). Assembling (6.14) and (6.15) yields (6.13) and allows us to apply
Theorem 3 (iii) to obtain the convergence in distribution, under P( - |#(L) # 0), of x(L)
toward [ fico(dz)e1+9)7,

Then (6.12) will hold once we have checked that E(x(L) ’%(L) # 0) is bounded on L.
By Theorem 3 (i) with g, = 1, it is enough to show that

(6.16) E[X(L)] <e
But by the change of measure,

6(S .+ —L
E[X(L)] = e_LQ [e ( A ),Tzr <7 |-

The above expectation Q[-] is less than ¢ by applying (4.9) to the random walk (6(L—.5}));>0
(the integrability is guaranteed if 0 is sufficiently small). This proves (6.16) and a fortiori
(6.9).

Remark that by (6.12) and Lemma 16 (i), if we write fico = Zic:l 0fz,}, then

QRS e
QIR

1

¢

=1

1 1

- = - t — o0

t t

since } = Z§:1 e’ by definition, see (5.27). We have already observed that /i) o is stochas-
tically non-decreasing in A and is dominated by i [ficc cOrresponds to fiy oo With A = o0].

Then limsup,_, ., A’Q (Zfil T oW > A2 ) < limsup,_,., \’Q (Z§:1 Vi oWl > c)\2>

which is m, yielding the upper bound in (6.10).
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For the lower bound, let A\g > 1 and by the monotonicity in fiy,

¢ 6/\0
lim inf A2 AW > e X2 | > liminf \2 oW ) > ¢ \2
1/\11:)1; Q ;e ) >c > 1/\11_1)101; Q ;e oWy >c

QIR S e
QR

by applying (6.9) to iy, - Letting A\g — oo and noting that ZfA01 e¥i = [Ty 00(dz) — R,

this gives the lower bound of (6.10). O

Recall that we obtained the existence of some constant ¢ > 0 such that for any z >0, L > 0
with L > max(1,x) we have

(6.17) EJ Y ev(“)]gc(l-i-:c)%
ue (L)

We now have all the ingredients to prove Theorem 2 in the critical case.

Proof of Theorem 2 (i), (critical case):

Lower bound of Theorem 2 (i): Recall that we have assumed g, = 1 by linear transfor-
mation. Fix a constant A > 0. Consider n — oo and let L, 4 := logn + loglogn — A. We
recall from (1.10) that H(Ly o) = #¢(Ly, 4) is the number of particles that hit level L, g
before touching 0. We call H g(Ln,a) = #%(LmA) the number of particles in (L, 4)

which are in G(Ly, \) with A := e. We order the set of particles in J¢(Ly ) (eventually
empty) in an arbitrary way: (L, ) = {u®,1 <i < Hy(L, 4)}. Denote by #L£®[0] the
number of descendants of the i-th particle u(? which are absorbed at 0. Then,

HQ(Ln A

P, (#L[0] >n) > P, Z #L£9[0

Hg(Ln,4)
(6.18) = P, (H(L,4)>0) P, Z 4.0 H(Lpa)>0
i Q[%il] z e fnA
By Theorem 3 (i), Py(H(Lp,a) > 0) ~ ~o— R(x)e” Sg—= as n — oo. On the other

hand, conditioned on (L, ) and on {V(u®),1 <i < Hy(Ly 4)}, (F#£D[0 Di<i<H,y (L)
are independent, and each #£®[0] is distributed as #L£[0] under Py o)

By Lemma 15, if we denote by B® := #£®[0]e V(“(i))V(u(i)), then conditioned on
(L, a) and on {V(u®),1 < i < Hg(Ln,A)}, for each i, B(") converges in law to oWl
as n — 00, where 8W£),z’ > 1, is a sequence of i.i.d. random variables of common law
that of (W, P), and independent of uz,, ,. We may assume by Skorohod’s representation
theorem that for each i, B converges almost surely to c*@Wo(?.

Let ¢ € (0,1). First, we want to show that we can restrict to the event E(L, ) =
{BO > (1-¢)c* oWy Vi1 <i< Hg(Lpa)}. We have
P, (E(Lpa)|H(Lp,a) > 0)
Eo[Hy(Lna) | H(Ln,a) > 0] sup P.(ze *#L[0] < (1 —&)c* W)

2>2Lp A

IN

=: Egg [Hg(Ln,A) ‘ H(LTL,A) > 0] nLn,A'
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The term 7z, , goes to zero as n — oo by Lemma 15. By (6 7) and Theorem 3 (i), we
have Ey[Hy(Ln,a)|H(Ln,a) > 0] < e AR, > wer (., )} 4) > 0] < ¢ for some
positive constant ¢ = ¢(x) which depends on . Hence P.(E ( ) |H(Lp,a) > 0) =
or, 4(1). We have

nA)

I( Z #L£91[0] >n}H(Ln7A)>O)

Hq(Ln A) V(u(l)) 4
V(u(l))

(6.19)

v

Z

H(z )
) >, B(Ln,a) | H(Ln,a) > 0).

Observe that

Y A S AR
& v®) n, E(Lna) | H(Lna) >0
Ho(Ln.a) v (uti) .
> P, V(u())aw() m,E(LM) H(Lp.4) >0

i=1

Hg(Ln,a) ev(u(i))

(6200 > P, T

oW > — " |\ H(Ly4)>0 1
= oo = C*(l — 6) ( ,A) > + OLn,A( )a

where or,, ,(1) — 0 as L, 4 — oo. In order to apply the convergence in law of Proposition
1, we need some tightness result. Recalling (6.13), it is sufficient to show that

supP,(Ji € |1, H(L)|] : W) > K| H(L) > 0) = ox(1).
L>1

Since the GW(@’S are i.i.d. copies of OWy and independent of up, ,, Markov inequality
yields that the probability term in the previous equation is smaller than

K~V2E,[H(L) | H(L) > 0|E[\/0W4] = O(K~Y/?),
by using (6.17), Theorem 3 (i) and (6.11). This yields the claimed tightness and allows us
to apply Proposition 1 to get
Hg(Lp,a) oV () . n
21 lim Py, — ! — | H(Ly,
(6.21) im > v(um)aWw > c*(1_5)’ (Lp.a) >0

n—o00 4
=1

oA

(Ze“haW (1—5))’

where iy o = Zf; 1 0z, is the point process defined before Lemma 17, and we recall that

Ai=e?. By (6.18), (6.19), (6.20), (6.21) and the definition of L, 4, we deduce that for any
A >0,

Cx ‘ 22
R(z)e® e Q Ze“”’ﬁWéé) > —
i=1

liminf n(logn)? P, (£[0] > n) > M c*(1—¢)

n—00 CR
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We let € — 0 to get
lim inf n(log n)? P, (#E[O] > n) > R(z)e"C(A),

n—oo

Q[g:l] eAQ(Zgil eocic*aWO(é) > )\2)

c*

By Lemma 17, we have C(A) — & as A — oo, which leads to

with C(A) :=

*

lim inf n(log n)? P, (#L[O] > n) > R(z)e® ~

R
We notice that we showed in fact that, for any A > 0,
Hg(Ln,A)
lim inf n(log n)? P, Z #L£90] > n | > R(z)e*C(A).
Repeating the same argument with this time E'(L, ) := {B® < (1 + 6)8W£) Vi1l <
i < Hy(Lp, a)} yields that C(A) is also a limsup. Therefore,

Hg(Ln,A)
(6.22) nlggo n(logn)ZPx< Z #£9[0] > n) = R(z)e"C(A),
i=1

with C(A) — é—; as A — 0.
Upper bound of Theorem 2 (i). Let n > 0 and € > 0. We take again L, 4 := logn +

loglogn — A and A := e%. Markov inequality with (6.1) implies that if A is taken large
enough,
lim sup n(logn)?P, (Z4[0, Lp,a] > nn) < e.

n—oo
By Theorem 3 (i), we can choose B > 0 large enough such that
(6.23) limsup n(logn)*P,(H(L, + B) > 0) < ¢.
n

On the other hand, by (6.2) and Markov inequality, we obtain that for A large enough,

(6.24)  limsup n(logn)*P, Z I{UGE(LH’A’,\)}#C(“) [0] >nn, H(L,+ B) =0
" UE%(LVL,A)

1
< limsup n(logn)®—E, | Y luepr, 4200, Ly + B]| <e
n nn , '
uEJf(LmA)

where the notation Z(][,] was introduced in Lemma 13. Finally, it yields that

(6.25) limsup n(logn)*P, Z 1{ueB(Ln,A,A)}#£(u) 0] >nn | < 2e.
" UwEHA (L 4)

We now show that the “good particles” which never touch L, 4 are negligible when A is
large. We recall that Z4(0, Ly, 4) is the number of particles in G(Ly,, A) that touch 0 before
L, 4. By Lemma 14,

eLn,A

3 -
Ln,A

B, | Zy(0, Ln,a)?] < (1 +2) e A
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Therefore, by the choice of L, 4 and A we have that for any fixed n > 0,

A
1 TeT2
lim sup n(logn)?P, (ZQ[O, Ly al > nn) < %,
n—oo n
which is less than ¢ if A is large enough. By triangular inequality, for any 0 < n < 1/3 and
any ¢ > 0, we deduce that if A is large enough
Hg(Ln,A) )
P.(#LI0] >n) <P, | Y #L900] > (1-3n)n | +4e.
i=1

From this and (6.22), by letting A — oo and n — 0, we deduce the upper bound

*

limsup n(logn)? P, <#£[0] > n) < R(x)e” ¢

n—00 R

Thus we have
lim n(logn)? P, (#£[0] > n) = R(z)e" s,

n—od
with ¢, = 5—;. Finally, we recall that Cg is the limit of R(x)/z as © — oo, R(z) being
the renewal function for the descending ladder heights. The renewal theorem implies that
-S _
Cr= Q[—STO_]_l. Hence, from the value of ¢* in (6.7), we end up with ¢, ;, = Qle ™ —1]
indeed. (Il

7. PROOF OF THEOREM 2: THE SUBCRITICAL CASE

We treat here the subcritical case 1)'(9«) < 0. Define a new probability measure Qle-)
by (3.3) with h(u) = e2-V® for all w € 7. Then for any = € R,

QY oz V()
ap. 7" ||Z— =", n=0

We recall that Q satisfies (3.16) with o = o4.

Applying Proposition 2, we see that the trajectory of the spine (5,) is a random walk
that drifts to 400 under Q, and drifts to —oo under Q(¢-), in fact, Q[S1] = ¢'(04) > 0
and Q(@-)[S;] = +/(p_) < 0. In particular (see (4.16) and (4.17), changing S; in —S; for
Q(2-)), we deduce the existence of C’l(,%g_) > 0 such that

1 1
(71) Q(Qf)(’]‘z_ < 7‘0_) ~ ( 7)6(9*_Q+)L7 Q(TZ_ < 7‘0_) ~—_ L — 00,
C Cr

(the second equivalence follows from Lemma 3). The strategy of the proof of Theorem 2
(ii) is in the same spirit as in the critical case (i). Recall (1.8) that £]0] denotes the set of
leaves of the killed branching random walk. We give first an estimate on the moments of
#L][0].
Lemma 18. For any integer k < g—f, there exists some constant ci > 0 such that for any
x>0

B, [(#L[0])"] < cpe™e=

Proof of Lemma 18. We give a proof by induction on k. Changing measure from P, to
Qg(f_) with Proposition 3 (with £[0] and h(u) = e2-V® for u € T) yields the identity

(7.2) B, [(#L0)*] = 7@l [e 0 (#ei0) ]
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By (4.18), the case k = 1 holds. Suppose that it is true for k—1 > 1, and that 2 < k < S—f.
We decompose #/L[0] along the spine

HL00] =1+ ZO: > #Lo),

(=1 ueUy

where #L£®)[0] is the number of particles descendants of u absorbed at 0. We mention that
if V(u) < 0, then #L£™[0] = 1. Conditionally on Goo, (LW [0])ucrs;,,, 0 < j < 7, are
independent and each #L£[0] is distributed as (#£][0], Py (). By the triangle inequality,

) < 1_’_20: Z Qé@—) [(#L(u)[ook—l |goo

=1 uely,

b1 ]1/(k1)

Qe [0 6"

For each ¢ and u € Uy, we have from our induction assumption

(7.3)
k—1 k—1
Qe [(#ﬁ(u) [0}) ‘ goo:| < Yy (w<oy + Ly wzopcr-1e2- DV < ¢ (1 + eQ*V(”) .

Therefore we get

]1/@:—1)

113 Y 1 eV,

{=1 ueUy

Qle-) [(#c[ODk‘l

Goo

In view of (7.2), we deduce that
r k—1

E, [(#5[0])1{;} < ce? T 4 ce?T Qle-) €_Q75707 i Z {1+ e~ V0

(=1 ueUy
B _ k—1
To
—o0-S _
< cefT 4 el Qgg—) e " Z e@—St-1q, ,
(=1

where for any ¢ > 1, ay := Zu€U£{1+69*AV(“)}. Plainly Corollary 1 also holds with o = g_,

which implies that under Q&Q*), the random variables (Sy — S¢—1,a¢)¢>1 are i.i.d. (whose
law does not depend on x). Moreover
k

QU1+ g <ope )i <E | Y (1 +e V) < oo,

Ju|=1
by (1.4). Applying (4.21) withb = o_, p = k—1, v = o+ —o— (recalling that o4 /o_ > k > 2),
k—1
—0_S _ —
we get ng’_) e O ( ?’:1 6955—1@) < ceth=De-% proving the lemma. U

We introduce the analog of good and bad particles in the subcritical case, and we feel free
to use the same notation. For A > 1, L > 1, we say now that

u € B(L, A) if there exists some 1 < j < |ul : Z (14 22V 5 \eo-(E=V(-1)

—
VIV =Uj-1
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and u € G(L, \) otherwise, and we define again
Z4l0, L) = Z L w=ul<r(uyys 26l0, L] = Z Lirs (w=tul<rf (-
u€G(L,\) u€B(L,\)
Recall the notation ¢* in (1.4).
Lemma 19. Let k* := Lg—fj + 1 be the smallest integer such that k* > ff' Let 0 < 62 <
min (%, k* — =)
(1) There exists some constant ¢ > 0 such that for any L > x > 0,

k* K =582 oz (o k =o)L
E, [Zg[O,L] } <cA e T eltel? o),

(ii) For q := S—f + 02, there exists some constant ¢ = (X, q) > 0 such that for any

L>z>0,
q

E, Z e0-V W [ < o o+ glae-—e4)L
we (L) NG(L,N)

(iii) If we assume (1.9), then
k*

E, Z eV < cett® e o-—o)L 0<zx<L.
ueI (L)

Proof of Lemma 19.
(i): Let k be an integer. By changing of measure from P, to Qg(cg_), we obtain

— 75’ _
(T4)  Bal(Z,0,L)"] = o7 Qle-) [ T o Zol0, LD 7 < 7|
0

By decomposing the tree 7 along the spine (wy), we get that

7o
l=1 ueUy
where ZW[0, L] := Y et l{rg(v):\vkif(v)} denotes the number of descendants of wu,

touching 0 before L [7(*) means as before the subtree rooted at u]. By Proposition 2,
under Q, conditioned on ¥, = o{w;, S;,U;, (V(u),u € Uj),j > 0}, the random variables
(Zz®) [0, L)) e5,.0 <o are independent and each Z([0, L] is distributed as (Z|0, L], Py(y))-
Conditioning and using the triangle inequality, we have

(7.6)
(@) [z 0] ) <1t Z 3 <Qgg> [(zw 0.))"" ‘gw})l/(k_”.
(=1 uess,

Assume k < (o4 /0_)+1. From Lemma 18, since Z("[0, L] < #L£™[0] and k—1 < g4 /o_,
we know that

. 1/(k-1)
(fo_) [(Z(“)[O, 1)) |g°°D < et "+ Ly <oy,
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where the indicator comes from Z®[0, L] = 1 if V' (u) < 0. It follows that
—0-S
E.[(Z,00,L)"] < cet="Qe) [ 70|+

k—1

— — 7Q_S7__ TO_ _V
cet Qi) e * Yw__eGw ) <rf} DD (e V)
"o (=1 ueUy

—0_S _
(7.7) = cet Q) e T | 4 cer Ay,

with some larger constant ¢ > 0 and the obvious definition of A7) for the remaining

expectation under Q%’*). By (4.18), see also Theorem 4 in [24] applied to —S at 7,
—0-S _

Qg(f_) {e T } < ¢. Therefore we have shown that for all k < (o4 /0-) + 1,

(7.8) E.[(Z,4]0, L])k] < del-% 4 ce® " A .

To estimate A(77), let us adopt the notation as: for any £ > 1, ay = Zuew(l +

eQ—AV(“)), hence Egl ZuGUg(l + eg—v(“)) < Zgl e?-St-1g,. On {wTJ € G(L,N}, ap <
Nses 0~ (L=Se-1) aé_s for any 0 < s < 1. It follows that

_ k-1
—0_S _ 7o
(19) Agpny < 30D oot o) | N Zegf(l_s)slflafs o <7 |
=1

for any 0 < s <1and k < (04+/0-) + 1.
If 0+ /0— is not an integer, then k* < g—f + 1 and (7.9) holds for k = k*. Take

(7.10) i
‘ T o1
Notice that
(1—s)(k*—1)+1
Qle-) [(1+ 1{Sl<0}e—g,5'1)agl—s)(k*_l):| <E Z (1 + 0= V) < 0,
Jul=1

Qle-) {e(lfs)g_oc*fl)sl] — Vo= (1+1=9)(k" 1)) o

by (1.4). Under Q@) (S, — Sg_l,a}_s)gzl are i.i.d. Applying (4.22) to the expectation

term Qg(f_)[-] in (7.9) with y =04 —o_,b=0-(1—5),7 = 0—,p = k* — 1 and noticing that
pb > 7, we get that if we take k = k* in (7.7), then
Agny < e \S(E*=1) gso— (k=1L  (e+—o-)(z—L)+(k*—1)(e-—se-)L

—  e\SE 1) pler—e-)(@—L)+(k*—1)o- L

This estimate with (7.8) prove (i) in the case that g4 /o— is not an integer.

It remains to treat the case when ¢4 /o_ is an integer. Then k* = S—j + 1. Applying (7.7)
to k = k* — 1 (which is less than g—j + 1), we have that

k*—2

To
* 7—S—
E.[(Z,0, L) 7] < det=+ cet=mQle) |e T [ SeeSg, | g <],
/=1
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which by an application of (4.22) with o« = 0,7 = 0+ —0-,b=0_,p=k*—2=1~/b [it is
easy to check the integrability hypothesis in Lemma 8 (ii)], yields that

E.[(Z,0, D" <e(1+ L —z)e®+®,  0<az<L.

Moreover, E;[(Z,[0, L])¥ 1 is 1 if # < 0 and 0 if > L. Going back to (7.6) and (7.4)
with now k = k*, we obtain that

E.[(Z[0, L)) < cet=Qe-) [1 +e T e At TN T < rf }
7o

with B
7 o
A=) ((1 + L= V(w)# ey wyep.ny + 1{V(U><0}> '
=1 uely,
Observe that on {¢ <7, <7/},
97_
> 1+ L=V(w) ety epny + Lvw<o
uEUz
o_
< o(l4 L= Spq)or eIt 3 (1 02V ),

ueUy

which in turn is bounded by c(1+L—Sg_1)iep*S‘—’*1/\Sesgf(L_S‘ffl)a;_s since w - € G(L,N),
where 0 < s < 1 is as in (7.10). It follows that

Ex[(Zg[O,L])k*] < c/)\s(k*fl)esg_(k*fl)L 0%

o k*—1
(=) | 705+ - o 1-s 0—(1-5)Se—1 - +
Qe |5 (S rospFara i) g
=1

Again, we apply (4.22) to (Sp — Sg_ljaéfs)gzl with v = o4+ — 0,0 = 0o_(1 — 5),n =
0—,p = k* — 1 > ~/b [the integrability hypothesis can be easily checked as before], which
ields that E,[(Z,]0, L])¥"] < ¢\ =1) gerat(k"e-—e+)L proving (i) in the case that o /o_
y g p g +
is an integer.

ii): Write in this proof A := , e?-V()  Instead of ng)’), we shall make
(i) weA (L) NG(LN)

use of the probability Q defined in (3.16) with o = o4 for the change of measure. We stress
that under Q, (.S,,) drifts to +oo.

Firstly, we prove by induction on k that for any 1 < k < k*—1, there exists some constant
¢t = cx(A) > 0 such that

(7.11) E, [AF] < o eoe elbe-—enL,
By the change of measure, we get that for £ > 1,
(e——0+)S _ _
Em[Ak] = €Q+5’7Qm |:€ * Tzrl{wT+eG(L,)\)}Ak 1, 7'2_ <Ty :|
L
(7.12) = eorrtle-—enlq, [6(9_9+)Tf1{wT+EG(L,A)}Ak_17 T < To] 5
L

where T} := STZ — L > 0. This yields the case k =1 of (7.11).
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Assume 2 < k < k* — 1 and that (7.11) holds for 1,...,k — 1. Exactly as before, we
decompose A along the spine up to 7'2_, apply the triangular inequality and arrive at

(QuIAR g )0 < +Z > QAT g /D,

=1 uely,

where AW .= ZUET(“)ﬂ}f(L) AG(L,N) e2-V(®) with T the subtree rooted at u. By Proposi-
tion 2, under Q, and conditioning on %, each A is distributed as (A, Py (y)). Hence by

_1 (V(u)—L)
induction assumption, (Qg[(A)k~1@ )1/ (k-1 < c’“‘leg+ =1 2= Then,

o-S + 04 AV(uw) o4 (Sp—1—L)
(Q[Akl‘g])l/k1)<e L+CklegLZZe+k1 +k11

(=1 ueUy

Notice that 25 > o_ and that on {szr € G(L,\)},

o o+  _1_ 4
3 e 1AV < ) max ETIAVE) < (g )1=s 3 o=t~ (179 (G —(1=9)e-) (L=Se-),
ueUyp
ueUyp

with s := k*712 We mention that the above inequality holds for k = k*.

Going back to (7.12), we obtain that [we keep the density there ele——e)TL only for e L
and use the inequality (z + y)F~1 < 2= 1(zk=1 4 yh=1)]

E,[A"]
T
< c(N)eeratle-—enD) oo (=1L [ @ rolbe-—e)Ti] 4 q, [Z( )L el-s)e (sH—m]’“‘l
/=1
Remark that Qm[e(kﬁ’*_@r)TZF] = Q[e(kg‘_“)TZr—w] is bounded by some constant since we

have Q[e(ke-—0++3)81] — exp{¢)(ko_ +0)} < oo if § > 0 is sufficiently small [here we use the
fact that & < k* —1]. By Lemma 5, the above expectation Q,[---]*~! is uniformly bounded,
which proves (7.11).

To control E;[A?], we use the change of measure:

E,[AY] = esurach(g—er)LQaC plo——e)T] 1w +€G(LA)}A¢17 TEL < To_] )
L

Since ¢ < k*, (Qu[AT 1L )/ (@D < (Qu[A* ~H%oo)) Y/ F = From (7.11) with k = k* — 1
there, we use the same arguments as before and get that

E,[A1]
T
< certlo-—or)L go-(a-1)L Qx[e(qgf_"*)TZ]—l—Qm[Z( )8 e(1m9)e (Sz_1—L)]q_1
=1

Again, Q, [e(qQ*_QJr)TI] is bounded by some constant since Q[e(99-~2++9)51] = exp(1)(qo_+
§) < oo if § > 0 is sufficiently small. By Lemma 5, the above expectation Q[ --]97! is
uniformly bounded, which proves (ii).
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(iii) The proof goes in the same spirit as that of (i) and (ii): Let X(L) = >_,c (1) e~ (V(w)-L)
and we prove by induction that for any 1 < k < k¥,

(7.13) E, [X(L)’f} <epett@D g eR.

The case k = 1 is obvious by the change of measure. Assume (7.13) for £ — 1 and
2 < k < k*. By repeating the same arguments as in (ii), we get that
E;[x(L)] < cet-D x

(7.14) ngf)[e(k_l)Q*TZr,7'2r <7y (Z Z ek i ( )kil,TZr <7

(=1 ueUy

By the absolute continuity between Q;(Bg’) and Q,

ko— S
QU De-TE i < o] = elermedr(b-De-Lq [T e

= clesenlehiq felbe-—e0T] o < ]

< ce(gﬁ-ig—)(xil’)?

where the term Q,[eF¢-~ o)T7 £ ] is uniformly bounded, since for k£ < k* and sufficiently small
84 > 0, Q[e(ke—*9++54)51] = e¥(ko-+04) ~ o by (1.9).

Q
It remains to control the second expectation term Q%’*) in (7.14). Let by := Euew AV (u ),
for £ > 1. Under Q ( — Sp—1,bg)¢g>1 are iid. and

ot
1+ o

QI =B [(3 et V@) (3 entVOE | < B | 3T eV 7

[ul=1 v#u lu|=1

since p— < 5. Then Q-)[F1] < oo by (1.9). Going back to (7.14), we see that the

k-1

expectation term Q. [(-)* 1, < 757] equals

+
.

s o\ | i (er—e)a—L)
(Zbgek*1 - ) T < T | ettt ,

by applying (4.22) to (S¢ — Se—1,b¢)e>1 with v = 04 —0-, b=p04/(k—1) and p =k — 1.
This proves (7.13) hence (iii). O

The next lemma controls the number of bad particles.
Lemma 20. Let 7 = 2 — 1+ & (with §* as in (1.4)).
(i) There ezists some constant ¢ = c(r) > 0 such that for all0 < x < L,

E, [Z[0,L]] <cA7T" e+t o(o-—0+)L

(it) Denote by Ly 1[0] := {v € L[0] : Ju € (L) NB(L,\) with u < v} the set of leaves
which are descendants of some element of (L) NB(L,\). Then for any 0 <z < L,

E, [#ﬁb,L[O]] <ecAT e0+Zlo——e+)L

Proof of Lemma 20:
(i) By changing the measure from P, to Q;(Bgf)

= —0-S - _
E. [0, L] = ¢* " QY le "0 1py _erray o <Ti
7o
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Let us write a; 1= (1+e2-2V(®) j > 1 in this proof. Then

UEU]'

(7.15) Liw_ ~€B(LA) < Z A aje " (L=8j-1),
7j=1
which yields that

o

&M@M]SX%MQ%)e'“ZaeTL%”ﬂ<i

< eATTel % elor—e)@—L)

by applying (4.22) to v = o4 — o—,p = 1 and b = ro_ > ~ [the integrability hy-
pothesis is satisfied thanks to (1.4) and the choice of : Q(¢-) [(1+ 1{51<0}6_9*51) at] <

r+1
E [Z|u\:1(1 + 2=V (W) < o0, and Q(¢-) [ere-51] = e¥(e-(141)) < o], This proves (i).

(i) Remark that #Lp (0] = > ,cr)nm(1) #£1[0], where £MW[0] denotes the set of
leaves which are descendants of u. By the branching property, conditioned on (L) N
B(L, \), (#£® [0])we#(L)rB(L,)) are independent and are distributed as #.£[0] under Py ().
It follows from Lemma 18 (with k& = 1) that

E, (#Lp0[0) < B, S eV = et Qe) lw s € B(L ), T <75 |,
e (LYNB(L,\)

by the change of measure from P, to Qg(f*). By (7.15) (with ;" instead of 7 ), the above

(9)

probability under is less than

+
L
AT ng'*) Z ag e~re—(L- 53_1)’7_;; <7
j=1
< AT Q) [ere- S < min(r 75)| Q)
j>1
since for each j, a; is independent of (Sj_1,j < min(r},7;)); moreover le- )[ af] =

Q(Q—)[ag] = < oo as in (i). Then we have

E, [2[0, L]] < ede® A7 Y~ Qle-) [e7e- 520 j < min(rf, )|

Jj=1
which by an application of (4.19) (with ro_ > 7 = o4 — o—) gives (ii). O
Let M2 be the almost sure limit of M2 = D ju=n € V() By [8],[25], M. M)

almost surely positive on the event {7 = oo} From [23] we know that there exists a
constant ¢,  such that

(7.16) P(ME) >t) ~ e, t79/ 1 — 0.

We mention that the constant ¢,_ is given in [19], Theorem 4.10:

Co_ = 1) { Z 0 uM(Q ) Q+/Q— Z o+ (M )g+/g

/
0+ (Q+ ul=1 ul=1

where under P and conditioned on {V (u), |u| = 1}, (M£*7“>)|u|:1 are i.i.d. copies of M.
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Lemma 21 (Subcritical case). As t — oo, the law of #L[0] under Py, the number of
descendants absorbed at 0 of a particle starting from t, normalized by e°~' converges in

(e-)

distribution to ¢, Mss~ ' where

Qle-) [e_g’sfo*] —1
T Qe[-s. |

0

Proof of Lemma 21: The proof goes in the same way as that of Lemma 15, we only point
out the main difference and omit the details. Recall that Lla] :== {u € 7T : |u| =7, (u)}. By

linear translation, it is enough to prove that e ~¢~!#L[—t] converges in law to c:ubMo(g ~’. Let

Mg Z] Y ue =) €2~V which converges almost surely to Még_). On the other hand,

we have Mg 2] = e*Q—tZueﬁ[fﬂ e@-(V(W+) - Just like the proof of Lemma 15, we apply
Theorem 6.3 in Nerman [28] (with o = p_ there) and obtain that on {7 = oo}, almost

surely

S uerqg ee- V) Qle-) [ _ ST,}
C — 0 —— _O , t — oo
# L[] Q(@—)[e To} —1
which easily yields the lemma. [l

Lemma 22. Let i) o0 = Z?l O¢z;} be the point process defined in Proposition 1 associated

with B(0) == (% [ 0(dz)(1 + e2-*))Y/e~ for 6 € Qp. Let (M( i > 1) be a sequence of
i.i.d. random variables of common law that of (M o(o’), P), independent of iy . Ast — o0,
we have A
Cx '
Q ZeQ*IiMégf’l) >t] ~c, Q [/ ﬂ)\’oo(das)e"”] go+/o-
i=1

We mention that as A — 00, Q [ [ [ix co(dz)e*] — Q=1 by (5.24) and (5.27).

Q[ﬂ‘E
Proof. Let Apx = 3 ,cr)nc(Ln) e¢~(V(w)=L) ' By Proposition 1, under P,(-|H(L) > 0),
Ay ) converges in law to [ fi oo(dz)e?=* = Zfil e?-"i (some tightness is required here but

we omit the details since the arguments are similar to the critical case). By Lemma 19 (ii),
the family (Az x, P,(-|H(L) > 0)) is bounded in L9 with ¢ = Z—‘: + d2, hence

ér !
(7.17) Q Z e?~ "l < oo.

=1

This together with (7.16) allows us to apply Lemma 16 to p = g—f and yields the desired

asymptotic. [l

We now prove Theorem 2 in the subcritical case.
Proof of Theorem 2 (ii):

Lower bound of Theorem 2 (ii): The proof of the lower bound goes in the same way as
that of Theorem 2 (i) by using Proposition 1 and Lemma 21. Let A > 0. Consider n — oo,
let Ly := i logn — A and X := 24, We keep the same notations H,(La), (#£®[0],1 <

i < Hg(LA)) We define as well B®) := #£0[0]e~ o-Vu®) for 4 € A (La), and E(La)
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the event that B® > (1 — 5)M§o”i, Vi with small € > 0. Repeating the proof of the lower
bound of Theorem 2 (i), and using Proposition 1 and Lemma 21, we get that for any A > 0,

Hg(La)
hmlnfné'— < Z #L’ )
_ (x
QR A L oa
> >~ ] 04T L0+ o- sz(Q ) o-
> Cr R(z)e*t%e Q(;e > Csube )
-1
(7.18) _ A pyesiecya),
Cr

where [ig o = Zf;l d{z,} 1s the point process as in Lemma 22 (with \ := e?-4 there) and
ci.p is defined in Lemma 21. The same also holds for the upper bound, hence for any A > 0,
Hy(La)

(7.19) lim ne P ( Z 400 )_ QI o pyeesac(a),

n—oo CR

Since P, (#L[0] > n) > Px(Zfi(lLA) #L£0[0] > n), we get that for any A >0,

(7.20) lim inf n2+/¢- P, (#L[0] > n) > Q[C%_l]
n—oo R

R(z)e?*t*Cs(A).

Upper bound of Theorem 2 (ii): By Lemma 20 and Lemma 19 (i) with L := Ly =
Q% logn — A, A := e2-4, we obtain the following estimate: For any ¢ > 0,

P, (ZQ[O,LA] > 5n) < (en)™F ceAle-k"—es—d2e-) gorat(e-K"—0r)La — ¢ p=e+/e- g—02e-4

and
P, (Zb[O, Ly > 6n) < L e Aler—o—+8"0-/2) porat(e-—r)La _ Cogm0t/0= =T 0= A/2,
en
with the same estimate for P, (E@LA [0] > 5n>. Since Z[0, La] = Z4[0, La] + Z[0, L 4], we
obtain that for any € > 0,
lim sup lim sup n+/¢= P (Z[0, La] + L4 1,,[0] > 3en) = 0.

A—o0 n—o00

From here and using the fact that #L£[0] = Z[0, La]+ L1, ,[0] +Zf£’1(LA) #.L£0[0], we deduce
from (7.19) that for any A > 0,

lim sup n+/2- P, (#L[0] > n) < QR

R(z)e?*t*Cs(A) +0a(1),
n—oo CR

with 04(1) — 0 as A — oo (in fact exponentially fast). This together with the lower
bound (7.20) yields that lim, . n¢+/¢= P, (#L[0] > n) exists and is finite. Then, a fortiori,
lim g, Cs(A) also exists and is some finite constant. This proves Theorem 2 (ii). O

We end this section by giving the proof of Lemma 1.
Proof of Lemma 1: By (3.21), Cr = 1/Q(7, = 00). Recall (7.18). It suffices to show that

(7.21) Ah—I}})o Cy(A) = (Q[C;kl] (C:ub)w/@f‘
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The lower bound follows from the monotonicity: the random point measure fig o is
stochastically increasing in A; Then for any A > Ay,

€x
; 1
CS(A) > e0+4 Q(Z egfziMégf,z) > T697A>,
C
i=1 sub

where [i4,.00 = Efiol 01z} By Lemma 22 with A\g = e2-40 there, we get that for any Ay > 0,
i () > ¢ Q| [ Aaelde)ers?] (/e

Letting Ag — 00, the above expectation term converges to 1/Q[#~!] and proves the lower
bound.

To derive the upper bound, by Lemma 19 (iii) and Theorem 3 (ii), we get that under
P(|A(L) > 0), X e ) e~ (V(®)=L) js bounded in L*¥* and converges in law to fol eo-ri
where [y = Zg:l 0¢z,}- Therefore
b v
Q Zegii < 00,

=1

which in view of Lemma 16 and (7.16) yields, as A — oo,

c Q1]

sub

Coo
€Q+AQ(Z€g7xiM£7’i)>*L697A) _, G- (¢t )2+ 0.
i=1

Since i stochastically dominates fia o, this gives the desired upper bound for Cs(A) and
completes the proof of the lemma. O

8. PROOFS OF THE TECHNICAL LEMMAS

8.1. Proof of Lemma 4. Obviously we may assume that || F'||s < 1 throughout the proof
of (i) and (ii).
Proof of Part (i). Since P(1;¥ > K) — 1 as t — o0, it is enough to show that

N

81)  Jm B[l g PG5 (S = S hi<jen)| = E[FUS, ($h<i<x)].

Recall that (o, Hy)n>1 are the strict ascending ladder epochs and ladder heights of S.
Since for some (unique) n > 1, 7, = o, and T;" = H,, — t, we can write

B, = E{l{TbK}F(J}*, (S — Sfj_j)lstK)}
= ZE{1{Hn71§t<Hn}1{K<on}F(Hn — 4 (S0, — S"n*j)lfng)}'
n>1

Let us choose some integer m > K. Notice that o, — 0p_y, > K and o, > K for n > m.
Since the previous sum for n < m is smaller than P(H,, > t) which tends to 0 when ¢ tends
to infinity, we get

B, = E[l{Hn_lngn}F(Hn =, (S, — San—j)lﬁjSK)] + 0¢(1)

n>m

=: B£ + Ot(1>,
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with |oi(1)| < P(Hy,, > t) — 0 as t — oo. Applying the strong Markov property at the
stopping time o,,_,,, we obtain that

B, = Y E{l{Hn_mgt}Eanm (Lt s <t< i} F(Hm = t, (So, = Sop—i)1<j<K)] }

n>m

= S E[Nu, 09t — Hym)],
n>m
with
g(l’) = ]E|:]-{Hmfl§$<Hm}F(Hm — I, (ng - SUm—j)lngK) R vx 2 0

Therefore
t
(8.2) Bl = [ g(t-o)du(a),
0

with u(z) = > o P(H, < ). Let us check that g is directly Riemann integrable on R..
Recall that a function g is directly Riemann integrable (see Feller [12], pp. 362) if g is
continuous almost everywhere and satisfies

o0

(8.3) Z sup |g(x)] < 0.

n—=0 n<x<n+l

Observe first that || F||sc < 1 implies ||g|loo < 1. Now recall that H; is integrable. Therefore,

> sup 1 9(z)| <) P(Hy > n) =1+ E[Hy] =1+ mE[H)] < oo,

n>0 STt n>0

yielding (8.3). Now we prove that g is a.e. continuous. For z € RE denote by D(z) C R%
the set on which F(-, z) is discontinuous. By assumption, D(z) is at most countable for any
real z, hence D((Sy,, — Ss,,—j)1<j<Kk) is a random set (maybe empty) at most countable;

The same is true for the random set
o

T:= U {Hn —zZ:1z € D((ng — ng_j)lgjgl() @] {0}}
n=1
In other words, we may represent Y by a sequence of random variables taking values in R.
It follows that
9 .= {y : IP(y € T) > O} is at most countable.

We claim that for any x € R%\Z, g is continuous at x. In fact, for any sequence (x,)n
such that z, — x as n — oo, let &, := 1{Hm_1§xn<Hm}F(Hm — T, (So, — Som—i)1<j<K)
and & := lyp,  <acH, } F'(Hm — 2, (So,, — So,,—j)1<j<k), we shall show that as n — oo,

(8.4) &n — &, a.s.,

which in view of the dominated convergence theorem, implies that g(x,) — ¢(z) and the
desired continuity of g at z. To prove (8.4), firstly we remark that

(85) lim sup |1{Hm—1§xn<Hm} — 1{Hm—1§$<Hm}‘ < 1{Hm—1:ff} + 1{Hm=x} =0, a.s.,
n—oo

since x ¢ 2 [hence a fortiori P(H,, = x) = 0 for all n > 1]. Secondly,
P(Hpy — 2 € D((So,, — Somm—jli<j<k)) <Pz € T) =0,

since ¢ 2. In words, almost surely, H,,, —x & D((Ss,, — Ss,,—j)1<j<k ), Which implies that
F(-,(So,,—Som—j)1<j<k) is continuous at H,,—z; hence F(H,,—xp, (Sy,, —Se,—j)1<i<K) —
F(Hp, — z,(Se,, — Som—j)i<j<k) a.s. when n — oo. This and (8.5) yield (8.4) and the

continuity of g on R \Z. Then g is directly Riemann integrable.
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Going back to (8.2), we apply the renewal theorem (see Feller [12], pp. 363) and obtain

that . ~
lim B, = / z)dz,

which implies

. 1 Hm—Hm—1
tli%’go Bt = E[I{l]E[/O F(Hm - Hmfl — T, (So'm - SUm*j)ISjSK)dZE}
1
_ mIE[(Hm — Hon )P (U (Hon = Hyn1), (S0 = So-)15i<x) |

by using the independent uniform variable U.

Finally since the random segments {(Sakﬂ- — 8o )0<j<opi—op 3 0 <k < m} are i.i.d.,
Tanaka’s construction (see (4.5)) implies that under P the segment of the random walk
(Sn)n>0 up to time o, viewed from (o, S,,,) in reversed time and reflected in the z-axis,
ie. (S5, —So,.—j)o<j<k, has the same law as ((j)o<j<r. Moreover since with this “partial”
construction H,, — H,,_1 corresponds to the value of the reversed and reflected process at
time ¢ = sup{n > 1 : {, = minj<;<, (;}, we obtain that

1
mE [(Hm - Hm—l)F(U(Hm - m—l), (ng — Sam—j)lgng)}
1 .
N mE[Q‘F(UC&(%SjSKﬂ ZE[F(USm(Sj)lgng)},

by using (4.6). This proves (8.1) and the part (i) of the lemma.

Proof of Part (ii) Write for notational convenience gj(t) = ST;r - STt+_ ;when 1 <j < P
Note that Part (i) of the lemma implies

(8.6)  Jim E |1y P (S heen) | = B [FUSs, ($)1<jex)| = Cr

Using the absolute continuity between P and P up to the stopping time 7;" [the martingale
(R(S5))1 yd < 7,7) is uniformly integrable thanks to Lemma 3 (ii) and (iv)], we can
write

E* |:1{K<Tt+}F(Tt+> (gj('t))lﬁjSK)] =E [R(ST;)l{quq(;}F@Jrv (§§t))1§js1<)} -

o
(<7,

We treat first the case E[S1] = 0. Combining Parts (iii) and (iv) of Lemma 3, we deduce
from the above equality that as t — oo,

E*+ [1{K<TJ}F(T?, (§J(t))1§j§K)} ~ CgrtE [1{K<Tj<f(;}F(Tt+, (§j(t))1§j§K)} =: A;.

Let us now introduce #; :=t — 27 with (1 4+ /2)~! < v < 1 and observe that 7'2; <1, on
the event {r;" < 7, }. Recalling that Part (ii) of Lemma 3 says that (7;",¢ > 0) is bounded
in LP for all 1 < p <1+, we get P(ng > t7) < ¢t™" = o(t~!) by choosing p such that
~vp > 1. Therefore we obtain

A = CR”E[1{K<Tj<70}1{ST+<t—mF(7}+,(gy('t))lngK)]+0t(1)
4

= A+ AY 4 o(1),
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where 04(1) — 0 as t — oo and
A; = CgtE |:1{Tt+<7'0_}1{STI;FSt—tv}l{T:'—TZ>K}F(Tt+7 (§§t))1SJSK):| 7

ot
Al = CgtE [1{K<Tt+<¢0}1{STZ+ St*tv}l{rjfrZ§K}F(Tt+’ (S ))1<j<K)] '
t
Applying the strong Markov property at the stopping time Tg yields
A; = CrtE |:1{TZ<TO_}1{STZ; gt—tv}f(STZ;)} )
where
St

(8.7) F(@) = Ea et oy FOL (51 1520)]
Then, writing

ot (L

B[l iy F(TT (S1<j<x)] = Elligrty F(TL (S5 )1<j<x)],

with L =t — z, Equation (8.6) yields

(88) max Ea; [1{K<Tj}F(Tt+7 (gj(-t))ogjgl()] — CF’ e 0, t — o0.

x€[lg;t—1t7]

from which we deduce

ye; 0, t— o0,
penax (@) = Crl — — 00

since uniformly in z > 4, Py(ry, < 7,7) = P(r—, < 7,-,) < P(r-, < ) = o(1).

Furthermore, observing that ]P’(thr < 1)~ C%gt (see Part (v) of Lemma 3 and recall

that ¢ = t — 2t7 with v < 1) and P(t — STZL < ) = P(TZ > t7) = o(t™!) imply
t

P(TZ < Ty ; STZs <t—1tY) ~1/Cgrt, when t tends to infinity, we obtain

(8.9) A, — COp, t — oo.
Similarly, the strong Markov property applied at the stopping time TZ implies

A;’ < CgrtE 1{T;<TJ}1{S +§t7t7}PSZ+(Tt+ < K) .
¢ ey oy

Moreover, observe that

(8.10) sup Pu(1," < K) <Py (1 < K)=P(7} < K) = 0(1),
r<t—tY

which implies
(8.11) Af < CrtP(r) <75, STZ <t —t")P(r < K) = o4(1),

by recalling that P(TZ <75 ST; <t—t7) ~ C%_{t Combining (8.9), (8.11) and recalling
t

(8.7), we obtain A; — CF, when ¢t — oo, which concludes the proof of Part (ii) in the case
E[S1] = 0.

The case E[S1] > 0 is similar but easier. Indeed, combining Parts (iii) and (iv) of Lemma
3 implies

E* 1{K<T;"}F(T;$+7(§§t))1§jSK):| ~ CrE [1{K<Tt+<n;}F(Tt+a(gj(-t))lgsm] =: Ay
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Recalling that ¢, = t — 2¢t7 and that Part (ii) of Lemma 3 implies ]P’(thr > t7) = o04(1), we
get

1 alt

A, = CRrE [1{K<T¢<70}1{sv+ <t P (8] >>1<j<K>] +or(1)
t

(812) == CRE |:1{7_t-§»<7_0—}1{5‘7_Jr St—t’y}l{T:__TZ;>K}F(Tt+7 (§§t))1§]§K):| + Ot(l),
£t

the last equality being a consequence of (8.10), which still holds in the case E[S;] > 0. Then,
the strong Markov property yields

(8.13) A, = CRE[1%«5}1{5leF St,m,f(si)} + (1),
t

where we recall that the function f is defined by (8.7). Now the strategy is exactly the same

as for the previous case. Indeed, since P(7y < 7;7) = 04(1) (uniformly in = > ¢;) is still

true, (8.6) implies max, (g, 4 |f(z) — Cp| — 0, when ¢ tends to oo. Combining this with

Part (v) of Lemma 3 (which implies P(TZ <1y ST; <t —17) — 1/CR) yields A, — Cp,
t

when ¢ — oo. This concludes the proof of Part (ii) of the lemma and completes the proof of

Lemma 4. ]

Proof of Lemma 5: We may assume that p equals some integer, say, m > 1. Indeed, for any
m — 1 < p < m, by the concavity,

E, Z Qi1 RSt | < E, Z (ak+1)p/m oHP(SK—t)/m
k=0 k=0

Applying (4.7) to ((aps1)?’™, Sk — Sk—_1) with integer m yields the general case p.
Now, we consider p = m is some integer and prove (4.7). Firstly,

‘rjfl

0 _ t
E|Y 0| < ZE{l{gkq}en(sk—t)} _ / =RV du(y),
k=0 k=0 B 0

where Sy := max{S; : 0 < j <k} and

u(y) :ziO:]ID(SnSy)7 y > 0.

n=0

Remark that w is finite and satisfies the following renewal equation (see Heyde [14], Theorem
1):

u(y) = 1{O§y} + F u(y), y =0,
with F(s) :=P(S1 < s),s € R. According to the renewal theorem (see Heyde [14], Theorem
2 or Feller [12] pp. 362 (1.17) and pp. 381), [5 e =% du(y) = O(1) as t — oo (the limit
exists in the non-arithmetic case). By linear transformation, we obtain that for any « > 0,

+_
E, [Zzt:o ! e"(s’f_t)} is uniformly bounded for all z < t.

+_
We now prove the lemma by induction on m. By independence, E,, Z?:o ! Gt1 et (Sk=t) | =

> k>0 Ex [er=1) | < 7t — 1] E[a4] is bounded by some constant (the law of aj1 does not
depend on x), this proves the lemma in the case m = 1.
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-
Let m > 2 and assume that the lemma holds for 1, ..., m—1. Write yx; := Zkt:l ! ak+1e“(5k_t)

for 0 <i < 7" and y_+ := 0. Remark that
t T,

Tt+—1 m—1 T;'_—l
o)™ = > (0™ = (xir)™ = > _ C3, ajy? IS ()
=0 =0 =0

Applying the Markov property at ¢ + 1, we get

-1

3

M

E, [Xgn] = C E:v Z CL1+1 6 (m=)r(Si=) ES [(Xi+1>j]

.

-1
S c Ex Z al_‘_l € m J K(S 7t) ,
J

I
o

since by the induction hypothesis Eg, [(Xiﬂ)m*j] is bounded by some constant. The last
expectation is again uniformly bounded (the case m = 1 of the lemma), which proves that
the lemma holds for m, as desired. [l

8.2. Proof of Lemma 6. For a € R, denote as before by T, := Srj —a > 0 (resp.
Ty = a—S,_- > 0) the overshoot (resp. undershoot) at level a. Clearly the overshoot
T, is also the overshoot at the level a for the strict ascending ladder heights (H,,). By the
assumption (4.8), max(S1,0) has finite n-exponential moment. This in view of Doney [11]

implies that E[e"1] < oo for any 0 < 6 < 1. Applying Chang ([10], Proposition 4.2) shows

that for any 0 < § < 7, there exist some constant ¢ = ¢(§) > 0 such that for all b > a,z > 0,
(8.14) Po (T, > x) < ce %

Similarly for the undershoot 7,7 > 0: since max(—S1,0) has a finite (1 4 7)-exponential
moment, we get that for any 0 < § < n,

(8.15) Py (T, > x) < ce”(1H0)7, Va<bVz>0.

By (8.14) and (8.15), MAX( gt |Sg| < L+ T; + T, is integrable under P,. By
applying the optional stopping theorem, we get

@ =Ba|S0 ] = B[ (S = S0y <oy | + EalS )

Observe that Ea[STZr] = L+E,[T;] < L+ % by (8.14). Since STJ — STZr < —L, we obtain

L _ /
(8.16) P(m <rf) <=5 Wo<asL
Exactly doing the same and using (8.15), we get
/
(8.17) PQ(T§>TL+) Sa—;c’ VO0<a<L.

Let us also mention that by considering the martingale (SJ2 — Var(51)j);>1, which is uni-

formly integrable on [0, 7, A 7;], we can find some constant ¢ > 0 such that for all L > 1
and 0 <a < L,

(8.18) E, [TO— A Tﬂ < cL?.
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{my <TZL} <

-S _
(i) Proof of (4.9): f L —a > %, we deduce from (8.15) that E,le ™ 1
-S _
E, [e o0 } < ¢ which is less than c’% if ¢ > 3ec.
Let 0 < L—a< % Note that under P,, 75 < Tzr implies that 72/2 <71 < TL+. Then by

the strong Markov property at 75/2’

Eole 0 1pyary] = Bafe @ 1{72/29&«3}]
r -S _
= Eq _1{TL_/2<TZ'}ESTZ [6 0 1{7'0_<7'2'}H

-l

< Ea 1{7‘;/2<T£L} (C—i—e TL/Ql{S -

-S _ -S _
where we use the fact that for all z:=S - >0,E.[e 7 1 _-_ 4] <E.e ™]<chby
L2 {mo <7/}
> L/2, we deduce from (8.15) that

(8.15). Since ST;/2 < 0 means that T,
7STZ 2 %+TIT 2 —6L/2
E, [e s <0}} ~E, [e / 1{:,,;/22”2}} < ceOL/2,

L/2

This together with (8.16) give that

-S _
Eq [e o 1{70—<Tg“}} < cP, (TZ/Z < Tf) + ce0L/2
= P12 (7'0_ < 7'2“/2> + ce /2
L —a+ C, 5L
< ¢c—— +ce /2
(L/2)
< c”L —a+1
—_— L .
(ii) Proof of (4.10): Let us show that E[Z;io_l e 953] < oo:
Ty —1
E[ 3 6—55]'] _ ZE[@“SSJ', j< 7’0_:| <N e(t+4) Y2 < oo,
j=0 j=>0 Jj=0

where we used Theorem 4 (and Theorem 6 if S is lattice) of [32] for the bound of E [e =%, j <

n»r-n

Ty ] Let (H, ,o0, )n>0 be the strict ascending ladder heights and epochs of —S (with

o, :=0). For a > 0, we notice that

_ iE{ Z 675(a+sj)1{H7<a}}
n=0 s <j<or,, o

7o —1

_ iﬁE[e_a(a—H;) 1{H;Sa}] IE[ Z; e—asj}’
n= 7=
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) —1 5Sj

by applying the strong Markov property at o,,. We showed that E [ ZJ °9 € < 00. On

the other hand, Lemma 5 applied to the random walk (H,,

n

SupZE[ (a=Hy )1{H,;§a}] < 00.

Jn>0 says that

Hence sup,~( Eq, [ Z;O 0_ e 05 } < 00. Similary, by considering the random walk L — S., we
+
get that E, [Z o Le- (L_Sj)} is uniformly bounded by some constant. This proves (4.10).

(i11) Proof of (4.11). Discussing on the value of the time 7, then using the Markov

property, we have
S _ =S _
Tn — T Sk—1—5
Bafe 0] < sz“[e )
>1

- ZE[ —Sk-1) {ngk}}

k>1

where for any y € R, h(y) = Ele ' 115,<,y] < eVE[e~(1H9)5] = e for § > 0 small
enough. Hence,

and (4.11) follows from (4.10).

(iv) Proof of (4.12) and (4.13): Clearly (4.13) follows from (4.12) by considering the
random walk (L — S;);>0. It suffices to prove (4.12). If L — a > L/3, there is nothing to

prove since Ea[ZM%— A e=%% } < Ea|:20<j < 6766’]} is less than some constant by
(4.10).
Considering L —a < L/3. We have

E, _ Z e_‘ssﬂ}

0<j<1y /\7'2r

_ [ o—95; —05;
= Ea {TL/2>T0 /\TL} Z ] + E |: {r £/2<T(;/\Tzr} Z € :|
0<j<ty AT 0<j<rg ATf
—6LJ2 _— A+ o=
< Eqle 0 /\TL:| +E, [1{%_/2@0_/\7;} Z ]]
L/2<J<7—0 /\TL

2 —06L/2 -85,
< cl’ / +Ea[1{'r;/2<r(;/\TL+}ES - [ Z € ]H’

o/ ()§_7'<7'(;/\7'L+
by using (8.18) and the strong Markov property at 7 Lo Let 2 := S - < L/2. Ifz <
L/2

0, then under P,, 7, = 0 and Ex[20<j<To_MZr 6_55] = 0, whereas if 0 < =z < L/2,
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E:[ Y — o+ €% < c by (4.10). Then we get
v | 2a0<j<ry Arf = € by \2-44)-

Ea{ Z e—&SJ} < cL2e0L/2 4 cP, (TE/Q <79 A TZF)

0<j<ry AT

IN

cL?e 0L/2 4 cP, (TE/Q < ’7'2_)

L _ /
< cL2e L2 +CLC;2+C’
by using (8.16). This proves (4.12).

(v) Proof of (4.14): By monotonicity, it is sufficient to prove (4.14) for 0 < § < n. Then,
notice that

o0
=5~ Z —5(L—5;)] _ Z —S,, Z —5(L—8,
Ea (& 0 1{T0_<T2—} (& ( ])i| = 1Ea [1{ng7_2—/\7—0_75n<0}6 e ( J):| .
n=

0<j<7y 0<j<n
Applying the Markov property of S at n — 1 and using the fact that for all z > 0,
Ex[e_sll{SKO}] = E[e‘x_sll{SK_x}] < ¢(6)e= (119 by (4.8) (recall that 0 < § < 7),

we get that

0<j<ry

e}
¢ B [1{nsTL+ATJ}€_(1+5)S”’1 > e_a(L_Sj)}
n=1

0<j<n

(8.19) = ¢ E, [1{j<TgATJ}e—5(L_Sj)ESj[ 3 6_(1+6)SWH7
=0

0§m<7’f/\’rg

IA

where the last equality follows from the Markov property at j. Applying (4.12) and (4.13),

we get that
5= —6(L—S;
Bale 70 1oy Yo 005
0<j<ry

< ciEa[l{j<TL+Mo}e‘s(LSj)cL_in}
§=0
< [ T cte]setin

0§j<7'zr/\‘r(;

proving (4.14).

We mention that (8.19) also holds with § = 0, which implies that

(8.20) E, [e o 1{T()_<T+}TJ] < cEqlry A TZF] <I?, VL>1,0<a< L.
L

8.3. Proof of Lemmas 7 and 8. Keeping the notation 7, for the undershoot at level a,
we have as before for any 0 < r < nq,

(8.21) Py(T, >z) <c(r)e ", Va<b Vx>0.

Proof of Lemma 7:
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(i) Proof of (4.18). It is a straightforward consequence of (8.21).
(ii) Proof of (4.19). Let us introduce the tilted measure P, defined by ZEZ
¢7(Sn=5)  Under P,, the random walk drifts to +0o. We write

Ea[ S (+L- sg)aersé] = DR+ L— 8%, )]

0<t<r €20
= ") REo[(1+L— S ’V)Sll{ki}]
>0
- evae(r—v)LfEa{ > a+L- 50046(7”—7)(52—@}
0§€<7’Zr
Ceme(r—v)LfEa[ 3 6(7«—7)(&—@/2]

0<e<rf

U(SO:"' 7Sn) ’

IN

Therefore, we only have to show that

sup[@a[ Z e(r—w)(sé—mm} <e,

>0
4= o<t<r)

which is done by the same argument as in the proof of (4.10).
(iii) Proof of (4.20). We have

min('r(;,rf) min (7, ,'rzr)
Ea[ S o(+L- Sg)aevsf} - veEa[ S (+L- Sg)ﬂ
=0 £=0

Remark that (1+L—a—S)* < c¢(14+L—a)*+c|S|*1{5,<0y and that E[Ezgo |Sg|o‘1{sl<0}} <
oo (indeed observe that for any 7" € (0, ) there exists c(a, 7') such that -, [Se|*1(5,<0} <
(') Yo e~ 75t whose expectation under P is finite, see Kesten [21]). Therefore, we get

min(T:a,TZla)
IE[ Z (1+L—a—8Sp)” Sc'(l—l—L—a)afE[TZ'_a]+c’§c(1+L—a)°‘+1,
=0
which completes the proof of the lemma. U

Proof of Lemma 8: Firstly, we remark that it is enough to prove the lemma for integer
p. In fact, let £k — 1 < p < k with some integer k£ and assume that (i) holds for k£ in lieu of
p. Then by concavity,

To To
-nS_— P -nS_— b k
E,|le o ( E ebs‘f—lag> <E,|e o ( g eks‘*—l(ag)p/k)
/=1 /=1

Applying (i) to (S¢ — Se—1, aig/k) with %b in lieu of b gives (4.21). The same is true for (ii).

Now we assume p integer and we shall use the Markov property to expand the power.
Let either x := 7, or x := min(7, ,7;) and consider a measurable function f : R — R.
Define

- X k
AX,f(l’,k) =K, [6 TISTO_ (Zf(ngl)ag) ] R k>0,zeR,

(=1
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and we mention that A, r(x,0) =e ™ ifx <0, Ay(z,k) =0ifx <Oand k > 1. Let k > 1
and Y; := >, f(Se—1)ag for 1 <i < 7'6, Yy+1:= 0. Then
X

Y=Y (v} -vh) ch Z i-1))" (@) (Yiun)* "

=1 =1

Applying the Markov property at i gives that

Ay(z,k) = ZCkZE L (f(8i-1))"(a0) Ay s (i, kb = )]

(8:22) = X(:c,k)+CX(a;,k),
with
k o)
By(z,k) = Y Ci> Eu[lpcysisop(f(Sic1) (@) Ay p(Sik —1)]
=1 =1
Olak) = D Eo | Lisysi<op(F(Si-) (an)Fe %]
=1

In the rest of the proof of the lemma, we shall use twice the notations A, (z, k), By/(z, k),
Cy(z, k) but without the subscript x and take x = 7,7, f(y) = e% in the proof of (i) and
x = min(ry ,77), f = (L —y+ 1)® in the proof of (ii).

S [ k

Proof of (i): Let in this proof A(x, k) = E, [e T <Z£°:1 ebSZ—lag) ] We prove (4.21)

by induction on k.

The case k = 0 follows from (4.18). Let 1 < k < 7/b and assume that we know that
Az, j) < ¢ eI for all 0 < j < k— 1 and = > 0. We have to show that Az, k) < ¢, ekbz,

Using the induction hypothesis, A(S¢, k —7) < cp_peFbSe if S, > 0. From (8.22), we
have

B(z, k) < CZZE [kae ag)" e(kfr)bAngggTO_}

r=1¢>1

< CZZE [kaz Hag)" e(kfr)bASZ}j

r=1¢>1

with ASy := Sy — Sy for £ > 1. By the independence of (as, ASy), we get that

B(x,k) < Zk:]E [(an)r etb=ras:] SR, [ht 5]
= >1
— kb ZE [ ap)" etk bSl} Z (IE [ekalDeﬂ.

>1
Observe that
k
r (k—r)bS bSi\k k k kbS
;E[(al) e I}SE[(m—Fe 1)}§2 (E{al}—i-E[e 1D<OO’

and E [e"51] < 1 since k < v/b. Hence B(z,k) < ¢y e
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It remains to deal with C(x k). Observe from (8.22) that

C(ka) = ZE |:ka1 1 ) {my >i— 1}1{5 <0}€ 775}

= ZE [kaL Lo >i—1}ESi_1[1{sl<0}(a1)k€_"sl]}7

by the Markov property at ¢ — 1. Since y := S;_; > 0,
Ey[1is,<0p(a1) e ™) = e ME[l (s, <y (a1) e 7] < Eflgs, cop(ar) e,

It follows that
C(z, k) <CZE [kal 1} /ebkx’

since bk < 7. This yields that A(z,k) = B(x, k) + C(z,k) < ce’®® proving (4.21).
Proof of (i1): Write in this proof
ns min (7 ,TL+) j
Ax,j) :=E; |le 0 ( Z (1+L— Sg_l)o‘ebs‘v’—lag) , TeR j>0.
/=1
We mention that A(z,0) =e " if x <0 and for j > 1, A(z,j) =0ifz <0orz > L.
From (8.22), A(a: k) = B(z,k) + C(x, k) with

(8.23)B Z Ck ;E [ (14 L= 851 €1 (a5)" A(Sj k=) L cominges ) |
J=Z
ak k _bkS;_1_—nS;
(8.24)C ZIE [ — Sio1+ 1) kakeSieTSiy <TL}]

We now prove (4.22) by induction on p, where p equals some integer m > 1.

Firstly, let m < 7/b and assume (4.22) holds for all A(z,7) with 0 < 57 < m — 1. By
(8.23),

B(am)<ec > Y E, [(1+L—S<, )T erbSi=1 ()7 (1 + L — §;)m=r) blm=)S; ,]<¢L}.
r=1;j>1

Write as before AS; = S;—S;_1. Notice that for any j < 7, (1+L—Sj)“(m_7") eb(m=—r)AS; <
c+ce(l+L— Sj,l)o‘(m_r) et(m=m)AS; " By the independence of (aj, ASj), it is easy to see
that the above expectation under E, is less than

cE[a] (1+ ") E, [(1 + L — 85 ) e < Tﬂ :

which implies that

Blam) < ¢ S E[(1+L— 8 ) e, < ]
i1
 embz ZE [(1 +L—x— Sj—l)am embsj—l’ j< TIJ,r—gc]
i>1
(8.25) < o(l1+ L —xz)¥membe,

where the last estimate follows from the facts that for j < ’7'2; o I+ L —a—54)" <
c(14+ L —x)*" +¢|Sj-1|*™ and that Y, E [|Sj-1]*™ e™i-1] < oo (since mb < 7).
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By the Markov property at ¢ — 1,

00
C(x, m) = ZEm [(L — Si—l -+ l)amebmsiflESi_l[1{Sl<0}a71n6_7751], 1—1< 7'0_ < 7'2—:| .
=1

As in the proof of (i), Eg, , [1{51<0}a’1”e*’731] is less than some constant, hence
oo

(8.26) Clz,m) < ¢} E, [(L — Siq + 1)emetmSicn ] < o < Tg}
i=1

< Cl(l +I— x)amembx7
by (8.25). Therefore, A(z,m) = B(x,m) + C(z,m) < ¢(1 4+ L — x)*™e™* proving the case
m.

Considering now the case when v/b = m is an integer. Since m — r < /b for any
1<r<m, Bly,m—r) < cmra(l +L—y)*mem for 0 <y < L. By (8.23),

B(x,m)

< CZZEQC |:(1 +L— S;l)ar eTij_l(aj)'r(l +L— Sj)a(m—r)e(m—r)sjl

r=1j>1

{j<min(ry ,TZ_)} .

Repeating the same argument as before, we get that
min(TO_,TZ')
B(a;,m) < CIEJ: Z (1+L_S,_1)am emij,l < C(1+L—x)1+am7
j=1

by (4.20). According to (8.26), we get the same estimate for C(x, m), which proves the case
m = /b.

It remains to deal with the case m > v/b. Let m; := |7/b| 4+ 1 be the least integer larger
than /b and assume that E[a]"] < oo, E[e?™1~1%1] < co. We check that (4.22) is satisfied
for m = m;y: applying (8.23) and using the already proved results for A(x,m; — r) (since
my —r < /b), we get that B(xz,m1) is bounded by

mi
CZZEUC [(1 +L— S,il)ar eTij_1 (aj)r(l +L— Sj)l—l—a(ml—r) eb(m—r)Sj 1{j<72'}} 7
r=1j>1

(the extra 1 in the power comes from the possible m; — 1 = ~/b). As before, we get that
B(z,m1) < ¢ ZEQ; [(1 + L — Sj_l)Haml embSi-1 < TZ_] < ceVl@L)tmibL
i>1
by applying (4.20). The same estimate holds for C(x, m1) by using (8.25). This proves that

(4.22) holds for m = mq. The other m > m; can be treated by induction on m and by using
the same arguments as before, we omit the details. U

8.4. Proofs of Lemmas 9, 10, 11 and 12: We give in this subsection the proofs of these
lemmas used in the proof of Theorem 3.

Proof of Lemma 9: Write in this proof
T;r—K

(827)  Awani={ > S HUD>08, B = {fulws) <7 K}

k=1 ueUy
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Let us first observe that Markov inequality together with Part (i) of Corollary 3 imply

T;r—K
%) < YD A(Vw), ),

k=1 ueUy

(8.28) Qf <A(8.27)

with
Furthermore, Part (ii) of Corollary 3 yields for any x <t

—05S_+

T € Tt R(z Tz — r—
B ()] = R@)e” QF [ o1t cny] < R(@))@Q oot < cole ),
Tt

from which we deduce that 7(x,t) < eg(x_t)l{zgt} + 1z < e?@=1) Therefore, we obtain

T{"*K*l
Q; (A(8.27) goo) < Z 6@(5'1971‘/) Z CQAV(U)-
k=0 uEUk+1

On the other hand, by the definition of ﬁt(wT;r) (see (1.14)),

Tt+—K—1
1B(8.27) < Z eg(Sk_t)(f%(wk-&-l))g'
k=0
It follows that
T:——K—l
(8.29) Qr (A(8.27) U B(g.27) %o> < Z 2Dy g = (L),
k=0

with by := ZueUkH @2V (W) 4 (B(wp11))?. Recall that under QF, (S, bx)r>0 is a Markov
chain, see Proposition 2. Fix a A > 0. Then the following double limits equal zero:

(8.30) lim sup lim sup Q" (Ek <t -K:t—-Sy,<\ 7> K) =0.

K—oo t—0o0
In fact, let ¢t be large and observe that
Qf (Fk<r —K:t-=Si <A1 >K)<Qf (1, +K<7")
which by the Markov property at Ttt o 18 less than sup,_ ., ng (K < Tt+ ) By the abso-
lute continuity between Q;j and Q,,

R(Sk)

R(t)
Q) (K <7") =Qy |Ligerinmy R(y) =

R(y)

Qi > K) = ]1;((;/))(2(7;?’ > K).

It follows that
R(t
lim sup Q" (Elk < Tt+ —K:t— 85, <A\, Tt+ > K) < Q(T;r > K) limsup¢ = Q(T;_ > K),
which goes to 0 as K — oo. This proves (8.30).
Let
Ei(t,K)={Vk<7 —K:t—S,>\7 >K}.
Since Qf (7,7 > K) — 1 as t — 0o, which in view of (8.30) yields that for any small € > 0,

there exists some Ky = Ky(g,\) > 0 such that for all K > K, there exists some to(K, e, A)
satisfying

(8.31) QN E1(t,K)) <e,  Yt>t.
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We claim that there exists some small § > 0 such that

(8.32) sup QF [b]] < oo,
2>0
7':’—1
(8.33) limsup Q; Z e Sk < o0,
t—o00 k=0

for any « > 0.
Admitting for the moment (8.32) and (8.33), we prove the lemma as follows: define
T;F—K—l
Eyt,K):= () {ka < e§<t—5k>} n{rt > K.
k=0
By (8.29) and on Ex(t, K) N E1(t, K) which is ¥-measurable,
T —K-1

goo) <T(@) < Z e%(Sk—t)7

Qf (A(8.27) U B(g.ar)
k=0

+_ g
which is less than e=¢*4 377t K1 0405+ since on Ei(t,K), Sp—t < —Afork <7t — K.

This with (8.31) imply that for all ¢ > t,
Qyf (A(s2r) U B(sar))

T;"—l

(8.34) < e+Q,;*(E2(t,K)CmE1(t,K))+e—w4Q; Y e
k=0

On the other hand, fix the constant § > 0 in (8.32), we have

S0 (4
Qj(Eg(t,K)anl(t,K)> < Qf |1k Z (bosr)® e~ F (=50

k<r—K
_ _bey_
< QL iy Y, (ep)’ e T
k<t —K
< eMQE Y (k) e F (=5%)
L k<"
Applying the Markov property at k gives that
-1
S 92 (S, —t) s - + 05—t y+ (16
Q[ > T = 3 Qs [y e T E0QE ()]
k=0 k=0
Tj—l
[
< sup QI QY | Y etk
220 k=0

By (8.32) and (8.33), we get some constant ¢ independent of X and ¢ [the constant ¢ may
+ [ 1 Se(g,—t) 5 + [ =1 e(g,—t)
depend on z, §] such that Q7 > ", e (bps1)°| <cand QF [D 1, e* <ec.
Going back to (8.34), we obtain that for all K > Ky,
lim sup Q;— (A(8.27) U B(8.27)) <e+ CE_JQA/4 + CG_QA/4.

t—o0
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Letting A — oo and € — 0, we get that
lim sup lim sup Q; (A(s.27) U Bs.2r)) = 0.

K—oo t—o00

It remains to show (8.32) and (8.33). By (3.22),

Qb = E[ > 1{V(U)ZO}R(V(U))60V(H)(ZeQ(V(v)—Z)Jr,%)(u)Q)(S}

Ju|=1 vEU

R()

E[Rgz) > Lz ROV(w) + z)eV ) (Zeyv(”) + %(U)g)é}

Ju|=1 vEU

CE[ZM:l(l + ‘V<U)D€QV(U) ((Z\v\:1 egv(”))‘S + %(u)‘sg)} , (critical case),

IA

cE [( E\u|:1 €gv(u))1+5 + (E|u|:1 eQV(“))%’(u)@] , (subcritical case),

since R(z) ~ Cgrz in the critical case and R(z) ~ Cg in the subcritical case as z — oo. If
d > 0 is sufficiently small, the later expectations are finite by (1.13) together with (1.3) and
(1.4) respectively, which yields (8.32).

To show (8.33), we deduce from the absolute continuity between Q; and Q, that

’Tt+—1 1SS R(S )
+ r(Sk—t) | — r (Sp—t) TV 9K)
(8.35) Q; Z en - ZQw |:1{k<7't+/\70_}6 ¥ R(z) } :
k=0 k=0
Let us distinguish the critical and subcritical cases: In the critical case, Q[S1] = 0 and

R(z) ~ Crz as z — oo. There exists some constant ¢ such that for all ¢ > 1, the RHS of
(8.35) is less than

00 TQL/\TO*fl
Ctz Qm {1{/€<T;r/\r()7}eﬁ(5k_t)] =t Qw Z eH(Sk_t)
k=0 k=0

Applying (4.13) with L = t and § =  [this ¢ has nothing to do with that in (8.32)]
A +_
gives that Q, 7,;’5:6\70 ! e"‘(sk_t)) < 5. Hence QF [Z;t:ol eS| < ¢(z + 1) for
all t > 1. This proves (8.33) in the critical case.

In the subcritical case, we note that Q[S;] > 0 and R(-) is bounded. By (8.35), we get
that for some constant ¢ > 0,

7't+—1 00
QI | D e <ed Qo P{kaﬁ}eﬁ(s’“_ﬂ )
k=0 k=0

which, according to Lemma 5 is uniformly bounded by some constant. This completes the
proof of (8.33) and hence that of Lemma 9. O

Proof of Lemma 10: Observe that
(t>Kynree ) ) U {Elv eTW : ju| < 75 (v) <7 (v) = ]v|} .

kE(T:——K,T:_] UGUk
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Recall that ¥, = U{(AV(U),U € Op), V(wg), w, Ok, 1 <k < T;r} For any event F' € %,
we deduce from Corollary 3 that

Qf ({7 > K}ynI“(t, K)) <QI(F)+Qf [1r > > f(V(w)],
ke(rt —K,r;] uelk
with f(y) := P,(3v: 75 (v) < 7,7 (v) = |v|) = P(3v : T, (v) < Ttty(v) = |v|) [we mention
that f(y ) = 0if y > t]. For any y < t, by the branching property at 7_,(v), f(y) <

sup,<_, P.(Ju: Tfy( u) < 00) = P(Ju: 7,7 (u) < 00) := n(t) which converges to 0 since the

(non-killed) branching random walk V' goes to —oo. Therefore,

Qf ({r" > K}nT°(t,K)) < QF(F)+nt)QF |1r D #Uy

kE(Tt"L—K,T;r]

Consider an arbitrary ¢ > 0. By Lemma 4 (ii), (ST;r - STt+ 1 <i < K) converges in

—i

law, hence there exists some A = A\(¢, K) > 0 such that for all large ¢ (in particular, ¢ > 4\),

QH(F)=Qf [{n >K}n {Sk St ISk — Spa| < )\} >1—¢
kE(Tt KT;'_]

with obvious definition of the event F;. Let C' > 0 and define
Fg::Flﬂ{Vk:e( ~ K7 #ngc}.

Hence for all sufficiently large ¢, Q} (7,7 < K) < ¢ and

Qf (M(t,K)) < 2+ QFFNFS)+nt)Qf |1, > #Usk
kE(T;r—K,Tj]

(8.36) < 24 QF (P NFS)+CKnt),

with n(t) — 0 as t — oo. By (1.3) and (1.4), we can find a sufficiently small 6 > 0 such that
Q[(#0U,)°] = E[(v - 1)% 2 jul=1€° Viu } := ¢ < 00. Observe that

QI (FNF) < C7°Qf |1m > (#0p)°

kG(T;_—K,T;—]

¢ ZQ; [1{|Sk—5k_1\S/\,Sk_1>t—>\,rj2k;} (#0k) }

k>1

IN

- )
= ZQCE |: {lsk Sk—1]<A\,Sk_1>t— /\k‘<7't+/\‘r (#Uk) :|

k>1

R(t + )\

- é

= Z Qo [Ls, ioronpertan ) (O],
k>1

since R is non-decreasing and S < t+ A. By Corollary 1 (i), under Q,, #Uy, is independent
of {Sr_1 >t — Mk < 7" A7y} and has the same law as #U;; moreover Q,[(#U1)°] =
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Q[(#01)°] =: ¢ < co. Using the fact that R(t + \) < 2R(t — \) for all large ¢, we have

. _s R(t —|— /\
Qi (FiNFs) < Z [1{S,€_1>t—>\,kgq+mo—}}
k>1
5 (Sk-1)
< 2¢C™ ZQI |: (IE) 1{Sk—l>75—)\,k<7't+/\'r0}:|
k>1
o
= 2C C_é Q;‘ Z 1{Sk71>t_)\}
k=1
T+
Observe that Q7 [2,;: ) 1{Sk_l>H}} Q [2 o(Sp—1—(t- AD} which by (8.33) is

smaller than some constant ¢ = ¢(\, z) < oco. Going back to (8.36), we get that

QF (T°(t,K)) < 2e+2cC™° + C K n(t).
Letting t — 0o, C' — oo and then € — 0 (0 being fixed), we prove Lemma 10. O
Proof of Lemma 11: Firstly, note that there is nothing to prove in the subcritical case

[since Z(t) = 1 by (5.4)]. It remains to consider the critical case, thus ¢ = p. and Z(t) =t
for all ¢ > 0. For notational convenience, write

K m(®)
A = exp{ - f(tO)ljl K Z 1@1 K Z(fa ﬁ(:_i)to_x(i)>}a
=1 7=1 ! J
K m® )
- 0+t g*z (4.3
B et 5 [
i=1 j=
K m®
- oxt g*z—
D := tpe O—I—lel/ze S_to m(l)(dz).
i=1j

Then
SOt,K(750,51,...,SK,H(I),...ﬁ(K)) = E[L

Lpqu(to,sl,...,sK,H(l),...,H(K)> — E|:7 .
Since f > 0, A <1, and we get that

o (toosr s 00 099) — o e (10,50, spe, 00, 0%} | < TB[ 2],

We are going to prove that

D 1
ﬁ S E, a.s.
Indeed, notice firstly that the non-killed branching random walk V' goes to —oo, u(z’] ) @ (dz)

—to—x
is an a.s. finite measure on Ry, and tpe*t0 < g—l* e2e<t for any tg > 0. Secondly, let ¢;; :=

sup{a > 0: f[aoo (@:3) o (dz) > 0}. Note that ¢;; < Q%eg*clﬁj < i - [ e?? ey o (dz).

—to— s;—to— Z‘J
It follows that fzeg*zﬁ( ’]) »(dz) < Gy feg*"’* 3) o (dz) < (feg*zf(m) (dz)) :

si—to— a:J s;i—to— zj si—to— xj
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Hence
K m®
D < g2exto + E E / *Z* (d ))2 < —Bz
Z b
- i=1 j=1 SFtO & o

yielding that ‘{5157;((7?', S%t), e Sﬁ?) — Pooic (T, S%t), ce S}?)‘ < % and proving Lemma

11. (]

Proof of Lemma 12: We prove the following stronger statement: For any K > 1,
. ~ ¢ t
Jim QF [Foe (T 517, S0

exp{ - f(Uga')l-@l,K - Zi:l 1%‘ K ZVZ.:l( ﬁé )US X(Z)>}

(837) = Q ~ ’
USs K 5 —
SRED YD VRN LD

which implies Lemma 12 by letting K — oco. Define
£Li(s,0) = min (s; —log#(9;)), 1<i<K,

i<j<K

m®

A(to,s,0) = eXP{ — f(to) 1, (s,0)>t0) — Z Li£:(s,0)>t0) Z n _to A },

K m®

Blto,s,0) = e@t0+22/e92 W (de),
=1 j=1 S_to x
for s := (s1,...,8K), 0 := (01, ...,0k), with 0; = Z;":(Zl) 5{33(1-)}, 1 <i < K. Denote by O(s) a
j

random variable taking values in Q;‘?K with law Hfi 1 Zsi—s,_, (d0D). Then [recalling sq := 0]

K
8/5007[{ (to,S) _ / [A to, S, 9 :| H»—‘slfsl . d9 z))
i=1

t(),S 9

Alto,s, O(s)) .
E[m] (to,s) € R% x RE.

Plainly the function ¢ g is bounded by 1. Therefore Lemma 12 will be a consequence
of Lemma 4 if we have checked that for any fixed s € ]Rf , the function tyg — Yoo K (t0,s) is
continuous excepted from a set at most countable.

To this end, we study at first the continuity of y — (f, ﬁgj’j )> which are i.i.d. copies
of (f,1,). Recall that (f,7,) = Zue% f(V(u) — y) for any fixed y > 0. Let us consider

7, (u) == inf{k : V(us) > t} and define the associated optional line %, just like (3.7). B
the definition of the stopping line %, and the continuity of f, we immediately obtain
(838) hinsup ’<fa ﬁyk> (fa Hy | < f Zl{’f'*‘ lul,V(w)=y} — f(O) Z 1{V(u):y}7

e uG‘gy
for any sequence (yk)g, such that yx — y when & — oo. On the other hand, Corollary 1

(ii) also holds for this family of optional lines by replacing n by 7, . Then we take the
expectation (under P) in (8.38) and obtain that

(8.39) B lmsup {£,7,) — (7.7 | < 700 QS5 =)

k—o0
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where 7, := inf{n > 0 : S, > y}. Denoting as before by (Hy)n>1 the (strict) ascending
ladder heights of S, we remark that

Ay = {y : Q(Sﬁ =y) > 0} C U {y :Q(Hn =y) > 0} is countable.
=1
Then by (8.39), y — (f, 1) is continuous (in L' hence a fortiori in probability) on y & Aj.
The same holds for y — (f, ﬁg’j )> with any 4,7 > 1. Now we write explicitly O(s) by

a random vector ©(s) = (01, ...,0k) with 6, := Zj]\/i(li) o and the associated random

X"
variables £;(s,0), 1 < i < K [The random variables M) take values in N, X J@ in R, and
£Li(s,0) in RU {oo}]. Observe that all the following three events are countable:

K
Ay = U {l‘ : P(:n:X](.i), for some 1 < j < M(i)) > 0},
i=1

Ay = U{ £i(s, 9))>o},

Ay = A3 U U{si—x—y:xEAg,yEAl}.
=1

We claim that ¢ i (fo,s) is continuous on ty & A4. To check this, we fix tg ¢ Az and

take a sequence t,, — tp as n — oco. Let

K M '

E:={] |J X €si—to— A} U{£i(s,0) = to}.

i=1 j=1
Since tg ¢ A4, we deduce from the definition of Ay that P(E) = 0. Observe that on E€,
s; —tog — XJ@ Z Ay and tg # £i(s,0), hence A(t,,s,0)1ge — A(to,s,f)1ge in probability. In
other words, A(t,,s,0) — A(to,s, ) in probability and the same holds for B(t,,s,f). By
the dominated convergence theorem, when n — oo,
Alt,2.008)| _ g A5, 0(5)

B(tp,s,0(s)) B(to, s, 0(s)) = Yoo,k (t0,8),

Poo, K (tna S) =E

proving the desired continuity at any tg € As. Then we can apply Lemma 4 and get Lemma
12. O

8.5. Proof of Lemma 16. Throughout the proof, § > 0 is taken to be sufficiently small.

Proof of (i): Let us write f(z) := —logEe~*!1 for x > 0; By Tauberian theorem,
x
f(f]f) ~ Qa m, r — 0.

Let A, := {maxj<;<¢ Y; < :fl*%} (maxg = 0). Then for z > 0,

£
IP(A;) < sz(uzsxkg)yﬁa — (D=3 — o(z'F/3), z -0,
since > 0 is small. By independence of (I';), we have

(8.40) E [e—IZf:IYiFi} - E[e_Z§:1 f@¥s) ] E exp + o(z1913),

Zfa:Y
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Define ¢
log(1/x
T, ;:(x/) > @Yl 0<az<l
i=1
Plainly as ¢ — 0, T, — aZleYi almost surely. Notice that on A,, zY; < 29/2, which

together with the asymptotic of f implies that for all 0 < x < xg with xq sufficiently small,

Y; 4 Y; ;
flay;) < 2alog(1z/(zyi)) < #log”zl/x), for all 1 <1 < £. Hence

§
log(1/x) (1_6—@(%“) <7, < 4—QZY¢-

T

By the dominated convergence theorem,

7log(1/1:) (1 — Eexp

x

£

=Y f@Yi)la,

=1

¢
) — aEZYi.

i=1

This and (8.40) yield that as & — 0, 1280/2) (1 _E [e—wazlYiFiD — aEY | Y; which

implies (i) by Tauberian theorem.

Proof of (ii): Define W := Zle Y; and let A > 1 and 0 < € < a/2. By conditioning on
(Yi)1<i<¢ and using the tail of I';, we have that for large ¢,

¢
P(; Yil“i>t> > IP( max (Y; T;) >t,W§>\>

1<i<é
¢ oy
> E[l{ng}(l -[Ia- (at;)z))}
=1
3
> (a— 25)E[1{W§)\} > Yip} tr,
=1

which implies that

lim int 7 P Zg: Yili > 1) = (0 — 20)E 1wy i v?).
=1 i=1

t—o0

Letting ¢ — 0 and then A — oo yields the lower bound.

To prove the upper bound, we remark that by considering C+CYZ' instead of Y; (with ¢ > 0),

we can assume without loss of generality that almost surely Y; > 1 (if i < ¢&).

By the Markov inequality (6 being small),

(8.41) P(W > 179/2) < =+ =0/ R[yp+d] — o(47P),
Let € > 0 be small and define
(8.42)
S
Awgaz) = {1H<1?<X£(Y’Fl) < 575}, B(g.42) = {ZYZD > t}7 Cga2) == {W < 751_5/2}-
== i=1

By conditioning on Y := o{Y;,1 < i < &, £}, we get that

3
P<A(8.42) N Bg.42) N 0(8.42)> <t P°E [10@.42)1@[(2 YiFi)leA(su) |YH
=1
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By convexity, (Zle y [P < (Zle y;)Pro—1 Zle yiFfH for any y; > 0. Observe that
by using the tail of I';,

et/y; 2p + 5
B[] < [ (0 920 B > e < 25D ey
for all large ¢t and y; < t1-0/2 Tt follows that for any 0 < e < 1,
3
(8.43) P<A(8.42) N Bg.42) N C(s.42)) <cpst PR [Wp+5—1 Z Yil"s} .
i=1

Since Y; > 1, the above expectation is less than E[WP+°] which is finite.

Pick up 1 < ¢ < p and p — ¢ < 1/2. Using the Markov inequality and conditioning on Y,
we obtain

P( {Ell < g et < FZY; < (1 — S)t} N B(8.42) N 0(8.42))

IN

P({3i <&: T >et, > Vil > et} 1 Cla )
J#

3
< (é‘t)_l_q E Z Yze<Z erj)qlc(s.u)
i=1 i

D VY T QYT Lo,
i=1 ki j#i

< () IR EIYE (WG, |,

< (et) TR

since (35, Y1) < (D Yk)qfl(z#i YJ-I‘?) for all ¢ by the convexity inequality and since
the I';’s are i.i.d. and independent from Y. Furthermore, observe that £ [WH‘IlC(MQ)] <
E [Wp+5] t(+a=p=0)(1-0/2) Therefore, we obtain

]P’({Eli <Eiet <TWY; < (1—e)t} N B N 0(8.42)) < et P (Hap/2,

This combined with (8.41) and (8.43) yields that, for all large ¢,

IP’(B(SAQ)) < ]P’( max (ViT;) > (1—&)1, 0(8_42)) + P+ oft)

€ P
a+e¢e)Y: _ _
]E|: E El_giptlpl{wgtl—S/Q}} + C;’(;t p 56 + O(t p).

IA

It follows that

13 £ P
Y.
limsuptp]P’(Z YT > 75) < E[Z (c(?—ei);} + 02,6567
t—00 i=1 =1 N

where 6 > 0 is fixed. Letting ¢ — 0 yields the upper bound and completes the proof of the
Lemma. U
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