N
N

N

HAL

open science

Emergence of homogamy in a two-loci stochastic
population model

Camille Coron, Manon Costa, Fabien Laroche, Hélene Leman, Charline Smadi

» To cite this version:

Camille Coron, Manon Costa, Fabien Laroche, Héléne Leman, Charline Smadi. Emergence of ho-
mogamy in a two-loci stochastic population model. ALEA : Latin American Journal of Probability

and Mathematical Statistics, 2021, 18, pp.469-508. 10.30757/ALEA.v18-21 . hal-02043536

HAL Id: hal-02043536
https://hal.science/hal-02043536
Submitted on 21 Feb 2019

HAL is a multi-disciplinary open access
archive for the deposit and dissemination of sci-
entific research documents, whether they are pub-
lished or not. The documents may come from
teaching and research institutions in France or
abroad, or from public or private research centers.

L’archive ouverte pluridisciplinaire HAL, est
destinée au dépot et a la diffusion de documents
scientifiques de niveau recherche, publiés ou non,
émanant des établissements d’enseignement et de
recherche francais ou étrangers, des laboratoires
publics ou privés.


https://hal.science/hal-02043536
https://hal.archives-ouvertes.fr

EMERGENCE OF HOMOGAMY IN A TWO-LOCI STOCHASTIC
POPULATION MODEL

CAMILLE CORON, MANON COSTA, FABIEN LAROCHE, HELENE LEMAN,
AND CHARLINE SMADI

ABSTRACT. This article deals with the emergence of a specific mating preference pattern
called homogamy in a population. Individuals are characterized by their genotype at two
haploid loci, and the population dynamics is modelled by a non-linear birth-and-death
process. The first locus codes for a phenotype, while the second locus codes for homogamy
defined with respect to the first locus: two individuals are more (resp. less) likely to
reproduce with each other if they carry the same (resp. a different) trait at the first
locus. Initial resident individuals do not feature homogamy, and we are interested in the
probability and time of invasion of a mutant presenting this characteristic under a large
population assumption. To this aim, we study the trajectory of the birth-and-death process
during three phases: growth of the mutant, coexistence of the two types, and extinction of
the resident. We couple the birth-and-death process with simpler processes, like branching
processes or dynamical systems, and study the latter ones in order to control the trajectory
and duration of each phase.

KEY WORDS AND PHRASES: Birth and death processes with interactions, multitype branching
processes, large population limits, mating preferences

MSC 2000 subject classifications: 60J80, 60J27, 37N25, 92D25.

1. INTRODUCTION AND MOTIVATION

Assortative mating is a mating pattern in which individuals with similar phenotypes re-
produce more frequently than expected under uniform random mating. Such a reproductive
behaviour is widespread in natural populations and has an important role in the shape of
their evolution (see for instance [19, 16l 21] or the review [I7] on assortative mating in ani-
mals). In particular assortative mating is expected to be a driving force for speciation, which
is the process by which several species arise from a single one [I4]. Here we ask the ques-
tion of assortative mating emergence in a population: if at some point in time, one mutant
starts mating preferentially with individuals of the same type, while the other individuals
still choose their mate uniformly at random, can this mutant invade the population? A key
feature to answer this question is how the assortative mating mutation affects the total re-
production rate of individuals. The existence of a preference for a given phenotype is often
associated with a decay of reproductive success when mating with other phenotypes. As a
consequence, if the proportion of preferred individuals is low in the population, the assorta-
tive mating mutation may be detrimental because it decreases the total reproduction success.
Consequently, we expect that an assortative mating mutant will be able to invade only if its
choosiness is compensated by an increased number of potential mates or if the advantage
given by the preference is high enough.

In this work we aim at quantifying the conditions on the trade-off between advantage and
cost for assortative mating and on the phenotype composition of the existing population
needed for the mutation to invade the population. In order to reach this goal, we build
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a stochastic individual-based population model with varying size, which explores how the
relationship between increase in the number of mates and mating bias towards individuals of
the same type affects the long time number of individuals having mating preferences in the
population.

The class of stochastic individual-based models with competition and varying population
size we are extending have been introduced in the 90’s in [3, 9] and made rigorous in a
probabilistic setting in the seminal paper of Fournier and Méléard [I1]. Initially restricted to
asexual populations, such models have evolved to incorporate the case of sexual reproduction,
in both haploid [22, 18] and diploid [6, [7, 20} 23] populations. Taking into account varying
population sizes and stochasticity is necessary if we aim at better understanding phenomena
involving small populations like invasion of a mutant population [4] or population extinction
time. Assuming that individuals initially have no preference and choose their mate uniformly
at random, we suppose that a mutation arises in the population: individuals carrying the
mutation (denoted P) have a higher (resp. smaller) reproductive success when mating with
individuals of the same (resp. different) phenotype than individuals without the mutation.
We study under which conditions on the parameters (birth and death rates, competition,
mutational effects, initial population state, ...) the mutation P has a positive probability to
invade the population, and how to identify this probability. We also characterize the time
needed for the mutation to get fixed in the population when it happens. Finally, we provide
the invasion dynamics as well as the final population state, when the mutation gets fixed.

In order to obtain our results, we study the population process at two different scales.
When one sub-population is of small size the stochasticity of its size has a major effect on
the population long time behaviour, and we study its dynamics on N := {0,1,2,...}. This
is for example the case of the mutant population when it arises. When on the contrary all
sub-populations sizes are large, we approximate the stochastic process by a mean field limit
which is a dynamical system.

2. MODEL AND MAIN RESULTS

We consider a population of individuals that reproduce sexually and compete with each
other for a common resource. Individuals are haploid and are characterized by their genotype
at two loci located on different chromosomes. Locus 1 presents two alleles, denoted by A and
a, and codes for phenotypes. Locus 2 presents two alleles denoted by P and p, and codes
for assortative mating, which is defined relatively to the first locus (similar models were
introduced in Biology, see for example [14]). More precisely, we assume that all individuals
try to reproduce at the same rate. To this aim, they choose a mate, uniformly at random
among the other individuals of the population. Next, individuals carrying allele p reproduce
indifferently with their chosen partner, while individuals carrying allele P reproduce with a
higher probability with individuals carrying the same allele at locus 1. Note that reproduction
is not completely symmetric: only the genotype of the individual initiating the reproduction
determines the presence or not of assortative mating.

The genotype of each individual belongs to the set G := {AP, Ap,aP,ap} and the state of
the population is characterized at each time ¢ by a vector in N* giving the respective numbers
of individuals carrying each of these four genotypes. The dynamics of this population is
modeled by a multi-type birth-and-death process

(N(t),t 2 0) := (Nap(t), Nap(t), Nap(t), Nap(t), t > 0)

with values in N*, integrating competition, Mendelian reproduction and assortative mating.
More precisely, when the population is in state n = (nap,nap, Nar, Nap) € N* with size
N ="naAp + Nap + Ngp + Ngp, then the rate at which the population looses an individual with
genotype ¢ € G, is equal to
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d;(n) = n; (d + %n) . (2.1)

The parameters d € R™, ¢ > 0 and K > 0 respectively model the natural and the competition
death rates of individuals and a scaling parameter of the total population size. This parameter
quantifies the environment’s carrying capacity, which is a measure of the maximal population
size that the environment can sustain for a long time. In the sequel we will be interested in
the behaviour of the system for large but finite K.

When the population is in state n, the rate b;(n) at which an individual with genotype
1 € G is born, is defined by

bar(n) = b [nap + :L (Bimap (nar+ %) B (nap (nap + T) in AP”ZP» . AQZP]
bap(n) =b :nAp % (Binap™a" = By (nap™a" +nap™@®)) = A{;LP]
bap(n) = b :nap + % (mnap (nap + %) s (nap (nAp + %) + M”%P)) _ A;ﬂ
) =g 1 (i (142 ) 4 Bo2],

(2.2)

where
Agp = NaPNAp — NAPNap-

The parameter b(1 + 1) with b > 0 and 1 > 0 is the rate at which any individual (called
first parent) reproduces, and each reproduction leads to the birth of a new individual with
probability 1/(1 + (1) when the first parent carries allele p, with probability 1 if the first
parent carries allele P and both parents carry the same allele at locus 1, and with probabil-
ity (1 — 52)/(1 + (1) if the first parent carries allele P and the two parents carry different
alleles at locus 1. The parameters 87 and (9 respectively quantify benefits and penalties for
homogamous individuals. Table [I] in Appendix [B] summarizes the different rates at which a
pair of parents with given genotypes gives birth to an offspring with a given genotype. This
explains how the birth rates are obtained.

Throughout the paper, we will make the following assumptions on the parameters:

(1) b>d

(2) 1 >0

(3) 0<p <1
The first assumption ensures that a population of individuals mating uniformly at random
is not doomed to a rapid extinction because of a natural death rate larger than the birth
rate under uniform random mating. The second (resp. third) assumption means that choosy
individuals have a higher (resp. smaller) probability to give birth when mating with an indi-
vidual with the same (resp. different) trait (A4 or a).

We assume that at time 0, all individuals mate uniformly at random (no sexual preference,
all individuals carry allele p), and that the population size is close to its long time equilibrium,
(b — d)K/c (see on page [5| for details). A mutant (or a migrant) appears in the population,
with genotype aP, where a € 2 := {4, a}. The goal of our main theorem (Theorem [1)) is
to study a step in Darwinian evolution, that consists in the progressive invasion of the new
allele P and loss of initial allele p in the population. The proof of this theorem relies on the
study of three phases in the population dynamics trajectories (mutant survival or extinction,
mean-field phase, and resident allele extinction) that are respectively defined and studied in
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Subsections The statement of Theorem [I] requires the introduction of several
quantities that we define now.

Our first goal is to determine conditions under which the mutant population has a positive
probability to survive and invade the resident population. In order to answer this question,
we will compare the mutant population with a branching process during the first times of
the invasion. This comparison follows from the following observation that will be proved
in Proposition as long as the mutant population size is negligible with respect to the
carrying capacity K, the dynamics of the resident population will not be affected by the
presence of the mutants and will stay close to its initial state. In other words, the size and
proportions of the resident population will remain almost constant and the dynamics of the
mutant population will be close to the dynamics of the process N = (N4, N,), which is a
bi-type branching process with the following transition rates:

(NA,NG) (NA—l-l ]\7) at rate  SaaN4 + BaaN,
(NAa Na) (NA7 N + 1) at rate 6AaNA + ﬁaaN (2 3)
(NA,Na) (NA ) at rate b]\_fA .
(Na,Ng) — (Ny Na 1) at rate bN,,
where for « € A, a =2A\ a,
> b B2 = b B2
Pl | Dpa — —pa), o = (| 1—— & 2.4
B 2<+(51+)p 2p> B 2< 2);} (2.4)
e N,(0) 0
4p(0 Nop(0
pA = and pg:=1—ps= (2.5)
Np(0) Ny(0)

are the initial proportions in the resident population. The rates of this branching process
have been obtained by considering the dynamics of (Nap, N,p) described by ([2.1) and ( .

when (Nap, Nyp) = (KpA d K(1- )b;d), N = K% and the second order terms in Nyp
and N,p are neglected. We denote the extinction probabilities of the process N by
qo = P(3t < 00, N(t) = 0]N(0) = e,), (2.6)

acA es=(1,0) and e, = (0,1), meaning that the process starts with only one individual
of type A or a. Classical results of branching process theory (see [2]) ensure that these
extinction probabilities correspond to the smallest solution to the system of equations

uA(SA,Sa) = b(l — SA) + BAA(S,Qq — SA) + ,BAQ(SASa — SA) =0 (2.7)
UQ(SA, Sa) = b<1 - Sa) + Baa(sg - Sa) + BaA(SAsa - Sa) = 0.
Moreover, the process N is supercritical (and in this case g4 and ¢, are not equal to one)

if and only if the following matrix, which corresponds to the infinitesimal generator of the
branching process, has a positive eigenvalue

J = ( BABf:A_b Binb ) (2.8)

that is to say if and only if

B1(B2 +2)
2(81 + B2) (1 +2)
(see the proof of Proposition . We denote by A the maximal eigenvalue of , which
is thus positive when holds and which will be of interest to quantify the time before
invasion. Notice that J can be written as b times a matrix only depending on (pa, f1, 52).

1> P2 or pa(l—pa)< (2.9)

As a consequence, A can be written A = bj\(p A, 81, B2). We will use this notation in Theorem
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to make appear the dependence on the parameters, and use A elsewhere for the sake of
readability.

If the mutant population invades and its size reaches order K with K large, the population
dynamics enters a second phase during which it is well approximated (see Proposition
for a rigorous statement) by a mean field process. More precisely, if we define the rescaled
process

(ZK(t),t > 0) — <NAP(t) NAP(t) NaP(t) Nap(t),t > 0) 7

K ' K ' K ' K
then it will be close to the solution of the dynamical system
Zi=0bi(z) — (d+cz)z, 1€G, (2.10)

where z = z4p + zap + ZaP + Zap is the total size of the population and the functions b; have
been defined in Equation (2.2)). This dynamical system has a unique solution, as the vector
field is locally Lipschitz and that the solutions do not explode in finite time [5]. If we denote
by

(2 (), > 0) = (2ap(t), 2p(1), 2ap (1), 2ap(1),t > 0)
this unique solution starting from z(0) = z° € R, we have the following result, which derives
from Theorem 2.1 p 456 in [10].

Lemma 2.1. Let T € RY.. Assume that the sequence (Z*(0), K > 1) converges in probability
to some deterministic vector z° = (zap(0), 24p(0), 2ap(0), 2ap(0)) € RL when K goes to
infinity. Then

lim sup ||Z"(s) — z(zo)(s)Hoo =0 n probability,

K—oo s<T

where || - ||oo denotes the L°°-Norm in R*,

Notice that when there are only individuals of type p in the population (no sexual prefer-
ences), the dynamical system ([2.10) is

Zap = 24p(b— d — c(zap + zap))
{ Sap = zap(b — d — ezap + 2ap))
This system admits an infinity of equilibria:
® (2Ap, Zap) = (0,0), which is unstable
e (zap, zap) = (p(b—d)/c,(1 — p)(b—d)/c) for all p € [0,1], which are non hyperbolic.
However, if we consider the equation giving the dynamics of the total population size z =
ZAp t Zap, We get
Z2=2z2(b—-d—cz).
Its solution, with a positive initial condition, converges to its unique stable equilibrium,

(b —d)/c. That is why we will assume that the initial population size, before the arrival of
the mutant, is (b — d)K/c.

A fine study of the dynamics of the solutions to (2.10)) with our particular initial conditions,
that is to say few individuals mating assortatively at the beginning and a majority of A (or
a) in both resident and mutant populations (see Section, will allow us to show that the
dynamical system converges to an equilibrium where some of the variables z;,i € G are equal
to 0. When the population size of these i becomes too small (of order smaller than K before
rescaling), the mean fields approximation stops being a good approximation, and we will
again compare the dynamics of the small population sizes with these of branching processes
(now subcritical). The birth and death rates of these branching processes will provide the



6 CAMILLE CORON, MANON COSTA, FABIEN LAROCHE, HELENE LEMAN, AND CHARLINE SMADI

time to extinction of these small populations (see Section |3.3]).

Combining all these steps, we are able to describe the invasion/extinction dynamics of the
mutant population, which is the subject of the main result of this paper, Theorem [I| Before
stating it, we need to introduce some last notations: a set of interest for the rescaled process
ZX for any p > 0

_[o(1+pB1) —d b(1+ 1) —d

S, = - — - + | x {0} x {0} x {0}, (2.11)

a stopping time describing the time at which Z¥ reaches this set,
Ts, = inf{t > 0,Z"(t) € S,.}. (2.12)

as well as a stopping time which gives the first time when the rescaled P-mutant population
size reaches any threshold (from below or above): for any £ > 0,

T :=inf {t > 0,Np(t) = |eK |}, (2.13)
where |z] is the integer part of x.

Theorem 1. Assume that A # 0,

b—d b—d
K K
(#50.250) o (e 000" 7
in probability with pa > 1/2 and that

(Nap(0), Nap(0)) = (1,0), o€

Then there exists a Bernoulli random variable with parameter 1 — q,, B, such that for any
0<p<®1+p1)—d)fe:

Ts, NTYE 1 2
li —£ =1 =B -+ —1 2.14
Kgnoo < InK 7 {TSM<T§}> ) <b)‘(pz4761762) " bﬁl’ ) ’ ( )
where the convergence holds in probability.
Moreover,
N(T) b— : -
1{TOP<TSH} H KO —(0,p4,0,1—pa) oI, Pand 0 in probability, (2.15)

where ||(a,b)|l1 = |a| + |b|.

Notice that if condition does not hold, g, = 1, and the convergence in is
an almost sure convergence to (0,0) meaning that the mutant population dies out in a time
smaller than In(K). In this case, the allelic proportions in the resident population do not vary.
Condition gives two possible sufficient conditions for the mutant population to invade
with positive probability. The first one imposes that the trade-off between the advantage
for homogamous reproduction (1) and the loss for heterogamous reproduction (f2) has to
be favourable enough. The second condition requires a low level of initial allelic diversity at
locus 1 (alleles A and a). In particular, even if the advantage for homogamy is very low, very
asymmetrical initial conditions (p4 close to 0 or 1) will ensure the invasion of the mutation
with positive probability. As expected, these conditions are the same as the conditions for
the approximating branching process N defined on page 4| to be supercritical. In fact, as we
will see later in the proof, the random variable B will be the indicator of survival of a version
of N coupled with the mutant process.

Let us emphasize that our result ensures that when the mutant population invades, then
the final population is monomorphic, and all individuals carry the allele a or A which was
majority in the resident p—population. Only the mutant invasion probability depends on the
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allele carried by the first P individual.

We were not able to obtain an explicit formula in general for the extinction probability g,
of the assortative mating mutation, solutions of . However, in the particular case when
there are only A or a-individuals in the population before the arrival of the mutant, we can
derive the invasion probability (see the proof in Section

Proposition 2.1. Assume that there are only A individuals before the arrival of the mutant
(pa =1). In this case,

and

Lo 6—51ﬁ2+461—62_\/(6—/3152+4ﬁ1_52>2—4(2—62)

2— 2+ 3 2+ B

Results obtained with the help of the software Mathematica show a complex dependency
with respect to parameters. We performed numerical simulations of the extinction proba-
bilities (g4, q,) using Newton approximation scheme starting from (0,0). We computed the
values of ¢4 as a function of p4 for different values of 51 and B3. Using the symmetry of our
model, we have that q¢,(pa) = qa(l — pa). We observe on Figure [I| that g4 is a continuous
function of p4 but that it is not differentiable near criticality.

SN

1.001

1.001

0.95 -
0.98 -

0.90 -

< 0851 < 0.96 1
o —— beta_1=0.2000 o —— beta_2=0.0000
0.80 beta_1=0.3333 beta_2=0.1667
—— beta_1=0.4667 0.941 —— beta_2=0.3333
0.75{ — beta_1=0.6000 —— beta_2=0.5000
—— beta_1=0.7333 —— beta_2=0.6667
0.70 1 — beta_1=0.8667 0.921 — peta_2=0.8333
beta_1=1.0000 beta_2=1.0000
0.65 +— - : - - - . . . . . .
0.0 0.2 0.4 0.6 0.8 1.0 0.0 0.2 0.4 0.6 0.8 1.0
rho_A rho_A

FIGURE 1. Values of g4 as a function of p4 for different values of 81 and fs.
On the left, By is fixed to 0.7 and By varies. On the right £ is fixed to 0.2
and B varies. In both cases b= 1.

Remark 1. We assumed that the initial population state is close to the equilibrium state of
the population when all individuals mate uniformly at random, because any neighbourhood of
such an equilibrium is reached within a finite time as soon as the initial population size is of
order K. We thus could relax this assumption and only assume that the p-population size is
of order K and N,(0) > Ngp(0). This would however require more complex notations.

The rest of the paper is devoted to the proof of Theorem [I] Notice that for the sake of
readability, we will not indicate anymore the dependency of the rescaled process Z¥ on K
and will instead write Z.

3. PROOF OoF THEOREM [

3.1. Probability and time of the mutant invasion. The first step of the proof of The-
orem [1| consists in studying the population dynamics when a mutant of type P appears in a
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well-established population of types ap and Ap. We would like to know under which condi-
tions on the parameters the mutant population may invade the resident population and what
is the probability that the invasion happens.

We will show in particular that when the mutant appears and as long as the mutant
population size is negligible with respect to the carrying capacity K, its dynamics is close
to the dynamics of the process N, which has been introduced in Section I Next, as long as
the P-population size is small compared with K, that is, as long as its dynamics is close to
the one of N, we prove that the p-population size and the proportion of A-individuals in the
p-population will not vary considerably from their initial values.

In order to state rigorously these results, let us recall definition (2.13)) and introduce two
more stopping times. The first one gives the first time when the genetic proportions in the
p-population deviate considerably from their starting values: for any € > 0,

(1) Nap(0)
M)~ Ny(0) ‘>}

The second one concerns the total p-population size: for any € > 0,
t b—d
pt) _b—d >z~:}. (3.2)

c
Note that these stopping times depend on the scaling parameter K. However, to avoid
cumbersome notations, we drop the K dependency.

We recall that ¢, is the extinction probability of this process and that A is the principal
eigenvalue of the matrix J defined in , which can be rewritten

b PAﬁl—(l—pA)<%2+1) pA( iy
2 (1—PA)(1—%> (1—pa)p —a %Jrl)

The main result along the route of proving Theorem [I| can now be stated. It ensures that
the probability that a mutant P generates a P-population whose size reaches the order K is
close to 1—gq,, (which is the survival probability of the process N starting from an a-individual
and has been defined in ), whereas its probability of extinction is close to ¢q,. Moreover,
the invasion or extinction of the mutant population occurs before the resident population
size deviates substantially from its equilibrium, and the time of invasion is approximately

log(K)/A.
Proposition 3.1. Let a be in 2 and assume that the initial condition satisfies

b—d ~ Nap(0)
¢ B Np(0)

U, :=inf {t >0,

(3.1)

R, :=inf {t >0,

(3.3)

Np(0) = Nop(0) = 1, Np(O):{ KJ and

and moreover that

A#£0, (3.4)

where X is the principal eigenvalue of matriz (2.8)). There exist a function n going to 0 at 0
and a positive constant Ay such that for any £ € {1/2,1},

P
. |
h;?j;lop P <T£ < TL A Rage AU1ss, ﬁ X 5)‘NP(O) = ea> — (1 =qa)| =o0:(1),
and
limsup [P (T3 < T% A Rage AU.1/6|Np(0) = eq) — ga| = 02(1), (3.5)

K—o0

where by convention, o-(1) goes to 0 when € goes to 0.



EMERGENCE OF HOMOGAMY IN A STOCHASTIC MODEL 9

Remark 2. This proposition accounts for two opposite behaviours of the mutant process.
Indeed Assumption (3.4)) ensures that either the process N is supercritical (A > 0 under
condition (2.9))) and qo € (0,1), or the process N is subcritical and qo = 1.

The end of this section will be devoted to the proof of Proposition which will be
divided into three steps.

3.1.1. Control of the proportions in the resident population. We will first prove that the
proportions in the resident population do not vary substantially before the mutant population
goes extinct or invades. More precisely, we have the following lemma.

Lemma 3.1. Suppose that the assumptions of Proposition [3.1] hold. For any A > 0, there
exist eg such that for any £ € {1/2,1} and € < &,

limsupP (U.ij6 < Rac ANTEATY) < O(A, €)'/,

K—o0

where C(A, &) is a positive constant.

Proof. The statement of Lemma [3.1]is a direct consequence of the following inequality:

Nay(t N
limsup P sup Ap(?) — 4p(0)

K—o0 thal/g/\RAE/\T:E ANTE Np(t) Np(O)

>el/0 ] < cet/t2, (3.6)

To prove (3.6, we decompose the process Nap/N, as the sum of a square integrable mar-
tingale M), and of a finite variation process V,, (see (3.10) and (3.11) for their expressions).
Using such a decomposition and introducing for the sake of readability the notation

7o = Ui ARa: NT% NTY (3.7)
we find that for & small enough,

(el %0 5w )

t<7e t<7e

/6 /6
<P | sup [Mp(t)] > — | TP | sup V()] > TN

V2
c1/12

where we applied Doob maximal, Markov, Cauchy-Schwarz and Jensen inequalities.
Hence, it remains to bound the two last expectations of (3.8). In the vein of Fournier and
Méléard [I1] we represent the population process in terms of Poisson measures.

IN

2
76 [[Mp (7)) + sup [V;(2)]

Let ( gf;)(ds,dﬂ),oz € A, p € {b,d}) be four independent Poisson random measures on
Ri with intensity dsdf representing respectively the birth and death events of Ap and ap
individuals. That is, for any a € 2, the p-population size processes can be written

t
Nap(t) = Nop(0) + /0 /R N (1{egbw(N(s—))}Q§2(d87d9) - 1{9§dw(N(S_))}Qg§2(ds,d9)) (3.9)

where the quantities b, and dqp, have been defined in and .
Let us also denote by ng;)(ds,dH) = &%)(ds,dﬂ) — dsdf the associated compensated
measure, for any o € {b,d},a € 2. From , we find, for ¢t > 0,
Nap(t) _ Nay(0)
Ny(t) — Np(0)

+ Mp(t) + Vi (t),
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with M, and V,, such that:
t Nap(5—) ~(b)
t) = 1 . » ds,df 3.10
) // 0<bar (N N Ty (N, (o 1) w8 ) (3.10)
Na (S ) ~(d)
1 14
- ., Mot sy =y Qs a0

Nap(s—) -
/ /R+ L{o<ba,(N SN (s )(;\), o) 1 1)Qa?(ds,d9)

N, ~
/ / 1{9<dap(N DN (s )(A]f[(( )) —1) Q((zcgly)(ds> do),

and

:A {bAp(N(S))Nap(S) - bap(N(S))NAp(S)}Np(S)(Np(S) + 1) (311)

Using Equation (2.2]), we obtain the existence of a finite constant C' such that

NpN?

bap,(N)Nyy — bap(N)Ng,| < C——=—.
|Ap() p p()Ap’ CNp—i—Np

Hence,
Te Np(s)
Vo) <C — < ds. 3.12
sup [Vo(t)] < /0 No(s) + Ny() (3.12)

This will help us bounding the last term of inequality (3.8]). On the other hand, to deal with
the penultimate term in (3.8), we use the quadratic variation of the martingale M, which
equals

- N2,(9) - N3()
e = PN e T N e

- N3 (5) e N3,(s)

# [ bl sz(s)(Np(S)+1)2dS+/o AN Tz, ) — 170
I bap(NDNE(5) + bop NN (5) | dapNING(6) + NN )
=, N2(3)(Ny(s) + 17 NE() Ny () — 12

To handle the first term, let us remark that b4,(IN) and bg,(IN) can be bounded from above
by C'N,, for a positive constant C'. Therefore
bAP(N)N(%p + baP(N)Nzlp <
NZ(Np +1)2

C
N
For the second term we have

dap(N)NZ, + dap(N)N3, _ (d+ eN/EK)NuyNay
N2(N, — 1) = N,(N,-1)?
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Since, for N, > 2,
NapN ap
Np(Np — 1)?
we obtain that, if C' and K are sufficiently large,

(M), < /OTE N;L(S) [é+d+ %(NP(S) + N,y(s))| ds

o1 e Np(s)
< C/ ds < C ds.
o Np(s) o Np(s)

From (3.12) and (3.14)), we get that there exists a finite C' such that

\/IWJr \/E LS;E \Vp(t)\] < \/EE UOT Np(s)ds]~ (3.15)

In view of (3.8), the problem is thus reduced to show the following property:

51/6\/015 [/ ) Np<8>d8:| < C'eV12,
K Lo

for a finite C’, or equivalently,

4
<77
_Np

(3.14)

E [/OT Np(s)ds] < C'Ke'/?, (3.16)

To this aim, we will prove that there exist two real numbers v; and 72 such that the function

f on N* defined by

F(N) :=v1Nap + vN,p, (3.17)
satisfies that there exists € sufficiently small such that for any ¢ < 7. (recall equation (3.7))),
LHN(E) > Np(b). (3.18)

Here £ is the infinitesimal generator of N. Indeed, if (3.18]) holds, it will imply that

e[ wetos| < S| [ crovinal
C

= ZE[f(N(7)) — £(N(0) (3.19)

C .
S ? (max{’n,’yz}ﬁgK - mln{’ylu/—)?}) )

which is sufficient to obtain (3.16)), whatever the signs of 7; and ~s.

The last step of the proof consists in proving the existence of v; and 7, satisfying (3.17))
and (3.18)). Let us now apply the infinitesimal generator of N to the function f defined in
(13.17)):

LFN(t)) =71 [bap(N) —dap(N)] + 72 [bap(N) — dap(N)]

= Nar(®) |1 (B32() = 3(6)) +7285, (1) (3.20)
+ Nap(®) [1807 (1) + 2 (85 (1) - 8(1)) |
where 0(t) = d+ c¢N(t)/K and for a € A,

- B1 2Nup(t) + Nup(t) 2 ANap(t) + Nap(t) 1
B&ﬁ)(t)—b<1 5 Ne() + N,(t) 4 Np(t)+ Ny(t) 2Np(t)—l—Np(t)> (3:21)




12 CAMILLE CORON, MANON COSTA, FABIEN LAROCHE, HELENE LEMAN, AND CHARLINE SMADI

and
(P) b B2 Nap(t)
St)==(1——F ) —————————. 3.22
w0=3(-3) mortme 522
Then we see that to obtain (3.18)) it is enough to choose I' = (71, 72) such that V¢ < 7.

et (B0 =8t s ) (1
7o '_<Ai‘3§§)(t) 6&5)3)—5@) <w>>(1>

where the inequality is applied to each coordinate.

Note that J(F)(t) is not easy to study. We will thus approximate this matrix by a simpler
one as soon as t < 7.. More precisely, we will prove that there exists a constant C' such that
for every t < 7,

(19 P@) - a1) < ces, ije{1,2} (3.23)
ij
where the matrix J given in (2.8)) is the infinitesimal generator of the branching process N
(defined in ([2.3])) which approximates (Nap, N,p) near the equilibrium of the resident pop-
ulation.

First, as t < 7. < TSIEK A R 4., we have

Np + N, b—d N,

<ec
_’c K

Secondly, using also that ¢ < U,1/s and recalling that pg = Na,(0)/Np(0), we find that for e
small enough,

’b —d—c < cAe + ceb. (3.24)

Np
+C'K

WartNay | War | Ny | Ny [Ny
Np + N, ~ Np+ N, Np + N, Np+ N, | N,
NP 1
< (2 —_ /8 3.25
_(+pA)NP+Np+6 (3.25)
£
ec 1/8 1/8
<3 — <
S doeae T =G

where C is a finite constant and £ € {1/2,1}. Similarly, we prove that, if C; is sufficiently
large,

4NaP+Nap 1/8 Nap 1/8
—_— — (1 - < d |————(1-— < . 3.26
ol | <ot || scie
Using (3.24)), (3.25)) and (3.26)), we can find a positive constant Cy such that
(P) _5_ (B _b‘< b NPt Np| 0P |2Nap + Nap
‘BAA (Bar = 0)] < ‘K |72 | NN,
52 4NaP+Nap 1 Nap 1/8
" _(1- " —(1- < Coel/
7l ey v G2V Bt ey vl SR 2 R
and
P)_ 5. | < b(2 — Bs) Nap 1— < 1/8
’BACL /BA‘I — 4 NP +Np ( PA) = 6126 .

The last terms in (3.20) can be bounded using similar computations, which yields (3.23]).

Let us finally choose (71,72). Recall the definition of J in (2.8)). In particular, the matrix
J + bld has positive coefficients and we can apply Perron-Frobenius Theorem: J + bId pos-
sesses a positive right eigenvector I' = (71, 42) associated to the positive principal eigenvalue
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A+ b and thus (J 4+ bId)TT = (A4 b)T'7, and
JIT =TT,

Since both coordinates of T' are positive and A # 0 , we can define T' = 20(A(51 A 72)) ! =
(71,72)- It is solution to

JIT =TT where My; >2, Vie {1,2}.
Combining with (3.23)), we deduce
I (B2 = 8) + 285 (6) = M |= | [BY26) = 6 = (Baa = 0)] + 22 [0 () — Bad]
< (In ]+ hl) Cos®.
Finally, as Ay; > 2, if € is sufficiently small, for any ¢t < 7,
P P
71 (B0 = 80)) +2810) 1) = 1,

which leads to (3.18]) and ends the proof of Lemma using similar computations for the
second term. O

3.1.2. Control of the resident population size. Lemma ensures that the proportions of
types A and a in the p-population stay almost constant during the time interval under
consideration. We now prove that it is also the case for the total p-population size.

Lemma 3.2. Under the assumptions of Proposition there exist two finite constants Ag
and gg such that for any € € {1/2,1} and € < g,

lim sup P (RAoe < U.is /\T£ /\T(fj) =0.

K—o0
Proof. Recall that Z = N/K. As long as t < T(fD A T£ , we couple the process Z,,, which
describes the total p-population size dynamics, with two birth and death processes, Z; and
Z:g such that

Z)t) < Zy(t) < Z3(t), as. Vt< Ty ATE.

To this aim, we use bounds on the birth and death rates of Z,. Once again, everything
depends on K, but for the sake of readability, we drop the K dependency. Since §o < 1,
processes Zg and Zg may be chosen with the following birth and death rates

Zy: & — S atrate K (bg —bet)
+ = 2L oatrate K& (d+cet + k)
and
ZZ: & — Hoatrate K (b% + bEE%)
£ = 21 atrate K& (d+c).

We will first prove that processes Z) and Z? stay close to the value ¢ := (b —d)/c for at
least an exponential (in K) time with a probability close to one when K is large. To this
aim, we will study the following stopping times

R, :=inf{t>0,2Z, &[C—n,¢+nl}, (3.27)

for n > 0 and i € {0, 1,2} (by convention Zg = Zp).
Let us first consider the process Z;. When K is large and according to [10, Chapter 11,
Theorem 2.1 p. 456], the dynamics of Z; is close to the dynamics of the unique solution to

%z =2(b—d — ce® — cz) — bet. (3.28)
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The differential equation (3.28)) admits two positive equilibria:

b—d—cet++/(b—d— cet)2 — 4bee
Cl,:ﬁ:(g) — \/( o ) .

A direct analysis of the sign of z(b —d — ce¢ — cz) — be¢ shows that for any fixed £ > 0, any
solution with initial condition on ]¢1'~(e), +oc[, converges to the stable equilibrium ¢ (g)
when ¢ goes to infinity. Moreover, using

(Va+Vb)(va—vb)=a—b (3.29)
yields, if € is sufficiently small (such that (1'% (g) > (b — d)/2c¢),
bet 2b
1’_ = < 5 < 2 £
GO = e Spoat S %
Then, we can find two constants Ag and eg such that, for any ¢ < g,

() — ¢ < (Ao — 1)eb and 285 & [¢ — Aoe’, € + Apet].

Moreover, using a reasoning similar to the one in the proof of Theorem 3(c) in [4] (see also

Proposition 4.1 in [§]), we construct a family (over K) of Markov jump processes Z; whose
transition rates are positive, bounded, Lipschitz and uniformly bounded away from 0, and
for which the following estimate holds (Chapter 5 of Freidlin and Wentzell [12]): there exists
V > 0 such that,

1 KVy _ Dl KV
P(Ry,>e" ") =P(Ry,.>e )K:koo 1, (3.30)
where R717 is defined similarly as R,ll but for the process Zt
Using a similar reasoning for process Zg and if € and V are small enough and Ay is large
enough, we have that

P(R%,. > ™) T b (3.31)

Finally, note firstly that R4,. > R}%E A Rio . on the set {R 4, < TE A T;; }. In addition
with (3.30]) and (3.31), we deduce that

KV P P
P(RA05§€ 7R.A()€STO /\Tag) K_t)t'_ooo

Secondly, for € small enough,
P(Raye < Ty ANTE AUL1s6)
<P(Rage < eV, Rage < Ty NTE AUsijs) + P(Rage NTd ANTE NUoijs > e5V)
<P(Rape <™V, Rape <T§ NTE) + e *VE [Rage NTE NTY ANULys] -
Thirdly, Equation implies that for a finite C' and € small enough,

E [Rape NTEX NTY AULys] <E

Usl/g/\RAos/\T:z/\Té’
/ Np(s)ds| < C(EK +1).
0

The three last equations imply the statement of Lemma [3.2] which ends its proof. Il

3.1.3. Proof of Proposition[3.1. Lemmas[3.I]and [3.2]give us a control on the p-population size
and the proportions of A and a individuals in this population. It will allow us to approximate
the mutant population size by a bitype branching process at the beginning of the invasion
process. We will assume along the proof that Np(0) = N,p(0) = 1, with o € 2, but we
drop the conditioning notation for the sake of readability. Combining Lemmas [3.] and
we obtain that the p-population size and the genotypic proportions in the p-population stay
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almost constant as long as the P-mutant population size is small. More precisely, if (3.4) is
satisfied, there exist two constants Ay and eg such that for any £ € {1/2,1} and ¢ < &,
liminf P (TX AT < Rage AU.ise) > 1— C(Ag, €)e/12, (3.32)

K—oo

where C'(Ap, &) is a positive constant. Hence, in what follows, we study the process on the
event
2. ={TENTS < Rape NU.ss },

which has a probability close to 1. On this event, the death or invasion of the mutant popula-
tion will occur before that the p-population deviates substantially from its initial composition.
Thus, we can study the mutant population dynamics by approximating the resident popula-
tion dynamics with a constant dynamics. More precisely, we couple the process (Nap, Nop)
on X, with two multitype birth and death processes N =) and N(&1) with values in N2 such
that almost surely, for any ¢ < TEIZ ANTE NRpye NU.1ss and a € 2,

NE(t) < Na(t) < NED(@),

(3.33)
N (t) < Nap(t) < NED (1),
For * € {4, —}, the process N&*) may be chosen with the rates:
NEX s N(Ex) +e, atrate /BI(LXE&*)NIE?*) +6L(12*)N§5,*)
NE#* 5 NE*) e, at rate 5&5’*)N,§f’*)
where
2¢¢ 15} 1 ¢ — Age
) _p(1o™ e 2 N (P2 LN ) G~ Ace
B < T\t e T A 1 (p“ ¢ )§+Aos+eé
e b
Bl = 5 <1 - B;) (pa +¢'/%),

5 = b— cAge,

(e,-) — ﬁl(pa_gl/ﬁ)(C_Aoe)_@? 1) ey Pt
faa _b<1+2 ¢+ Age + €8 4+2 (pa +&77) ¢ — Age

) _ b (1 B2 (pa—e)(C = Ape)
o 2 2 ¢+ Ape + g€

5 =b+e (Aos + 55)

and ¢ = (b — d)/c. Note that for (a,a’) € 22 and * € {—,+}, the applications ¢ BSC’;)
(e:%)

and € — &4 are continuous and converge respectively as e — 0 to Ba,a/ and b which are
the birth and death rates of the process N introduced in (2.3). Moreover BSO’;F) and 5&6’_)

(resp. ﬂé‘z,—) and 5&6’4_)) are increasing (resp. decreasing) when ¢ increases.

Let us denote for x € {—,+} and a € 2 by q((f’*) the extinction probability of the process

N(E*) with initial state e,. As the extinction probability of a supercritical branching process
is continuous (see Appendix [A.3)) with respect to the birth and death rates of this process,
increases with the death rate and decreases with the birth rate, we find for a € 2 that

0 =g 3 0 334

e—0

and
g < go < g7

= Yo )
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where we recall that g, has been defined by (2.6) for the process N. In other words, for
* € {*’ Jr}a

qgf’*) — quo| = 0:(1). (3.35)

Since the coupling is only valid on 3., we still need to prove that the probabilities of
extinction and invasion of the actual process N are also given by ¢, and 1 — ¢, respectively.
To this aim, let us introduce the following stopping times, for * € {—, +},

Ve e RT, T :=inf{t >0,N&(t) = |[Kz]}. (3.36)

T

Recall that, on Y, the coupling (3.33) is satisfied and thus
(157 <17, 5) < P(1E < 1, 2) <P (T < 1, 2. (3.37)

Indeed, if a process reaches the size K before extinction, it is also the case for a larger
process. However, Y. is independent from N&~) and N&+1)| thus with (3-32)),

timsup P (757 < 777, 2.) = limsup P (757 < 777 ) P(22)

K—oo K—o0

> (1—q5)) (1~ (A0, O)12).

Then letting K go to infinity in (3.37)), we find

(1= (o )1 = C(Ao )/12) <Timsup P (T < T, 52) < (1= (7)1 = C(Ao, €)e/12).
—+00

Finally, adding (3.32)) and (3.35) we get

lim sup ‘IP’(T;; < TS ANRage NUoiss) — (1 — qa)‘

K—oo

< lim sup ’]P’(T;z <Tf 3) - (1 - qa)} + li}r{nsup IP(2.9)| = o0-(1).
—00

K—oo

Equation (3.5) is derived similarly.

It remains to prove that in the case of invasion (which happens with probability 1 — g,),
the time before reaching size K¢ is of order log K/ ), where we recall that ) is the maximal
eigenvalue of the matrix J defined in , and that in the case of invasion, A is positive.

We denote by A&*) the maximal eigenvalue of the mean matrix for the process NE*).
This eigenvalue is positive for € small enough, and converges to A when & converges to 0.
In other words there exists a nonnegative function 7 going 0 at 0 such that, for any & small
enough,

(3.39)

Thus, let us fix € small enough such that the previous inequality holds. Then from the

coupling (3.33|), which is true on X,
E,— g,— an an
P (Te(s’ P A — (1 +n(), Eg> <P (T£ <TE A — (), 25> . (3.40)

Once again, with independence between Y. and N*) using classical results on bitype
branching processes (see [2]), and (3.39), yields that for e small enough (at least such that
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n(e) < 1),

o InK
hmsupIF’( (5’ ) STO(‘E’ )/\n—(l—i-n(es)),ﬂ6
K—o0 A

= limsup P (T(8 < ln)\K(l + 77(6))) P(X,)

K—o0
In K
> limsup P (§+) < A 1—@ (1+n(e)) | P(X:)
K—o0 A(E’i) 2
In K —n?
> limsup P T(E+)< - 1+M P(X,)
(1) (- )
In addition with (3.40]), we deduce that
: P P p_ K
limsupP | T < Ty A Rage ANUgiys, Te < T(l +n(e)) ) >1—qa — 3k,
K—o0

as soon as ¢ is small enough.
We can prove in a similar way, using the upper bound Z&1) of the coupling, that

K—oo

In K
lim inf P ( < TE A Rage AUL1ys, TE < HT(I — (e ))) <1—qo+ 3k
Putting all pieces together, we conclude the proof of Proposition

3.2. Mean-field phase. Once the mutant population size has reached an order K, the mean-
field approximation becomes a good approximation for the population dynamics (cf
Lemma. An important question however is the initial condition of the dynamical system
used as an approximation. Indeed, depending on the initial state, the system (2.10) may
converge to various equilibria (see Appendix for a study of these equilibria). The initial
state to be considered for the dynamical system and the convergence to a stable equilibrium

are the subjects of Sections [3.2.1] and [3.2.2] respectively.

3.2.1. Mutant A/a proportions. We have seen that when is satisfied, then the mutant
population dynamics is close to that of the supercritical bitype branching process N defined
in . For such a process we are able to control the long time proportion of the different
types of individuals. More precisely, Kesten-Stigum theorem (see [13] for instance) ensures
the following property, if A is positive:

(Na(t), Na(t))

NA(t) 4+ N, (t) t—s (7TA77T¢1) almost surely
a

on the event of survival of N, where 7 is the positive left eigenvalue of J associated to A such
that w4 + 7, = 1.

The next proposition states that with a probability close to one for large K, if the mu-
tant population reaches the size e K, we may choose a time when the proportion of type A
individuals in the P-population belongs to [r4 — d,m4 + d], with 6 > 0 small.

Proposition 3.2. Let C > 2 be such that

. max{qa, ¢a } 1_1/C<1
Cc-1 '
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Assume that pa > 1/2 and that (2.9) holds. Let 6 > 0 such that 74 — 9 > 1/2. Then under
the same assumptions as Proposition |3.1

K—oco

lim inf]P’(EIt Al % < Np(t) < VEK,

Nap(t) P P
ma =0 < T < matd ‘ Th < T A Rage AUjo ) = 1 0:(1).
Proof. If
Nap(TF)
TA—0< ———=2 < g+
NP(Tap)
there is nothing to show. Thus we assume that
NAP(TEP)
————= <14 —0.
Np(TF)

The symmetric case, when Nap(T)/Np(TF) > ma + 6 can be treated with similar argu-
ments. Then, we introduce the event
Ez-: = {T\I/Dg < TOP A RAOa A U€1/6}
on which all calculus will be done.
Our first aim is to prove that the time interval [T ,T\I/Dg] is large when ¢ is small and that

the mutant population size is not too small on this interval. Precisely, we introduce, for any
€ > 0, the stopping time

TS, = inf{t > TF, Np(t) < eK/C},

where C' is the constant introduced in Proposition[3.2] and we want to prove that the stopping
time T\% is larger than 7 + Inln(1/¢) and smaller than TE(/% On the one hand, we obtain

from coupling (3.33)), satisfied on X, and Lemma that

lim P ( CL < Tf;g|f:€) = 0. (3.41)
On the other hand, we obtain from Lemma that
lim P (Tf; <TP +Inln1 /e|25) < Ve (In1/e)P A (3.42)

since the process of the total size of P-individuals is always stochastically bounded from
above by a Yule process with birth rate b(1 + 31). Notice that Lemmas and can be
applied here because, as we assumed , the mutant P invades with a positive probability
and the approximating process N is supercritical.

With this in mind, we are now interested in the dynamics of the fraction of A-individuals
in the P-population. Our aim is to find a suitable lower bound to Nap(t)/Np(t) to prove
that this fraction cannot stay below 74 — & on the interval [T, T\I;g] with a probability close
to 1. The fraction is a semi-martingale and can be decomposed as

Nap(t)  Nap(TY)
Np() ~ Nprr) TMPOFVRE),
for any ¢t > TX'| with Mp a martingale and Vp a finite variation process.

Let us start with the martingale part, Mp. Its predictable quadratic variation can be
obtained as in with P replacing p and by integrating between TSP and t instead of 0
and T . Tt gives the bound

1
Mp) < Cy t—TEP) sup ————,
< ) ( TP <s<t Np(s) —1
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where Cj is a finite constant. Hence

Colnlnl/e

<MP>(TEP+ln1n1/5)/\T€(j)C =CK/C—1 (3.43)

and

limsup P sup |Mp(t)] 26‘25

K—oo TP <t<(TP+Inln1/e)

<limsup |P sup |Mp(t)] > 6‘25 +P (Ta(;)c’
K—oo TP <t<(TF+InIn1/e)ATLS),

z] T VE (In1/2) ) = /2 (In1 /)45,

(3.44)
using Doob’s martingale inequality to obtain the third line, and (3.41)), (3.42]) and (3.43) for
the last one. In particular, the martingale is larger than —e with a probability close to one.

It remains to deal with the finite variation process Vp. [td’s formula with jumps gives the
following formulation of Vp:

_ " o [Nar(s)]  Np(s) .
VP(t) /TPP I: Np(s) ] Np(s) + 1d ’

€

<TF +ln1n1/s‘£’6)

1
< limsup E

Mp
K—oo € |:< >T€P+ln1n1/€/\T€(;)c

with
POLX] = (B (N(s) X+ 81 (N() (1-X) ) (1)~ (B8 (N(5)) (1 X)+ 8, (N(5)) X ) X,

and ﬁf&) and 5%2) are defined by (3.21)) and (3.22)). Notice that, when e is small, the
polynomial function P() is close, on the interval [0,1], to the polynomial function

PX]:= (BAAXJrBaA(l —X))(l - X) - (Baa(l - X) +BAQX)X

where the functions §;,i € G are defined in ([2.4)). Since P[0] > 0, P[1] < 0 the equation
& = P[z] has a unique positive equilibrium in (0, 1]. Since (74,1 — 74) is a left eigenvector
of matrix , direct computation ensures that m4 is a root of P and thus corresponds to
this equilibrium. Moreover, since pg > 1/2 we obtain that P[1/2] > 0, and we deduce that
ma > 1/2 (therefore, § is well defined) and that there exists a positive 6 such that for any
x < mq — 9, P[] > 6. Using the continuity of polynomial functions with respect to their
coefficients, we deduce the following property conditioning on Y. and for ¢ small enough:

6
Vs € [TEP,T\%] Vae(Oma—38), POR=Z>0. (3.45)

Let us introduce

© i d > pp Nar() o
T, =in {t_ N () >maa—0p.

From (3.44) and (3.45), we thus obtain that, conditioning on X, for any t € [T.F, (T +
Inlnl/e) A rﬁf)]

Nap(t)
ZRLES N

with a probability higher than 1 — /e (In 1/5)b(1+51). Since %ln In1/e — € converges to +o0o

with e, Tﬁf) is smaller than T EP + Inln1/e and so it is smaller than 7' 55 with a probability

> % (1n Inl/e A () — Tf)) —e (3.46)

close to one (conditioning on X.), as soon as ¢ is sufficiently small, according to ([3.42).
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Finally, notice that each step of the process Nap(t)/Np(t) is smaller than (eK/C +1)71,
hence it is smaller than § as soon as K is sufficiently large. Thus, after time Tﬁf), the process
will belong to the interval [m4 — d,m4 + J], at least for some times, if K is sufficiently large.
This ends the proof of Proposition [3.2

g

3.2.2. Convergence of the dynamical system. In this section, we will study the behaviour of
the dynamical system ([2.10)) after the ’stochastic’ phase.
The following proposition states that the equilibrium without mutant is unstable under

condition ([2.9), and Proposition states the convergence of the solution to (2.10) under
suitable conditions.

Proposition 3.3. Assume that (2.9)) holds. Then for every ps € [0,1],
e the equilibrium (0, pa(b—d)/c,0,(1 — pa)(b—d)/c) is unstable
e the branching process N whose transition rates are given in (2.4) is supercritical

On the opposite, if (2.9)) does not hold, the largest eigenvalue of the Jacobian matriz for (2.10))
is 0. In any case, the equilibrium (0, pa(b—d)/c,0,(1 — pa)(b—d)/c) is non-hyperbolic.

Proof. We compute the Jacobian matrix of system (2.10) at the equilibrium (0, pa(b —
d)/c,0,(1 —pa)(b—d)/c), and obtain when reordering lines and columns (zap, zaP, 24p, Zap)

pabi—(=pa) (2+1)  —pa(B-1)
—(1=pa) (%— ) (1= pa)Bi = pa (%2+1)
0 J=—(b-ad <PA pa>

PA  Pa

J:

[Nl

*

Therefore the eigenvalues of this matrix are the eigenvalues of the two sub-matrices J and J.
The eigenvalues of J are 0 and —(b —d) < 0.
Let us notice that the matrix J admits a positive eigenvalue if and only if either T'r(J) > 0

or A(J) < 0 where
Tr()) = § (8- (% +1))
AW) =5 (pall = pa) (Br + B2) (51 +2) = 3 (B2 +2))

We thus obtain that the equilibrium under consideration is unstable if one of the following
conditions is satisfied:

Bo Br1(B2 +2)
o= (2 " 1) or pall=pa) < 2(B1 + B2)(B1 +2)

But from a functional study, we can prove that the function 51 — B1(82+2)/(2(81 4 B2) (51 +
2)) is larger than 1/4 for any 31 €]82, f2/2 + 1]. This concludes the proof for the stability of
the equilibrium point (0, pa(b—d)/c,0,(1 — pa)(b—d)/c). Concerning the bitype branching
process N, recall that J is also the mean matrix associated to it. As a consequence, N is
supercritical if and only if the maximal eigenvalue of J is positive, and the conditions are the
same. U

Proposition 3.4. Let us consider an initial condition z° such that za,(0) > 24,(0) and
24p(0) > z4p(0). Let us furthermore assume that one of the following conditions is satisfied:

a02(0)  BuBa+2)
R 1) T T sy

Then the solution z(®") of the system ([2.10|) converges as t — oo toward
(14 p1)b—d)/c,0,0,0).

(3.47)
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Proof. To prove the convergence we will consider the diversity at locus A/a using the quantity

ZAZa
22

D =

and prove that this quantity converges to 0. The differential equation followed by D is:

Ba

D= Z% <(ZAPZa + 24%ap) (D(ﬁ1 +202) — 2) — Dpi(zapza+ ”aPZa))

= z% <(ZAPZ“ * ZAZ“P)% (4D — 1) = DB1(24p — Zap)® — DBi(2ap — 2ap)(24p — zap>)
bB:

>~ _D?(ZAP - zaP)(ZAp - zap)a

(3.48)

since D is always less than 1/4. Let us introduce the function

1) := (zap(t) = 2ap(t)) (z4p(t) = 2ap(t))-

Under the assumption of Proposition I1(0) > 0. We want to prove that II(¢) > 0 for all
t > 0. We start by computing the derivative of this quantity :

dIl
b(zap — 24 z Zq
+ W [Bl(ZAP(ZAP + 7;1?) — 2aP(2aP + 7]))) + (2ap2ap — 2aP%ap) | (3:49)
blzap — 24 z Zq
+ (AP—P) [Bl(zAp—;P - zaPTP) — (2apP22p — ZAPZap)} :

By reorganizing the terms, we find

dll 3 2
L (oh— 2d 4 ppy AP T 2ZaP F Zap  ZaP ¥ Zap o
dt 2z z
b
+ %[ZAP(ZAp - Zap)2 + ZaP(ZAP - ZaP)2] + ;[ZaP(ZAP - Zap)2 + ZGP(ZAP - ZGP)2]
> (b — 2d — 2cz) 11.
(3.50)
We thus need information on the dynamics of z to conclude. From (2.10]), we obtain
dz(t
di ) =zb—d—cz)+ b%(ZAPZA + zaPZq) — b%(ZAPZa + zapPzA)

< () (b(1+ B1) — d — e2(2)).
In other words, for any t > 0,

Z(t) < 2(0) \Vi w

Combining with we deduce that as long as II(¢) > 0,
dljlf) > <b 94— 2 <z(0) v W)) (),
and thus
II(t) > I(0)e “* >0,  Vt>0.
Combining this result with , we deduce that D is a positive and decreasing quantity

and converges to a nonnegative value where its derivative D vanishes. We deduce from the
fact that all three terms of the second line of (3.48)) are negative that D(zap — z4p)? = 0.
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From Proposition the possible limits are the points

1 b d
(0,0,0,0), XAP:—(( +81) ooo)

(b(l + (81— B2)/2) —d 0 b(1+ (B 52)/2 )

2c
and the line

(0,7Tb_d,0, (1- w)b_ d) with 7 € [1/2,1].
& &

The proof of Proposition (i) ensures that no positive trajectory converges to the null

point. Moreover, we proved that D is decreasing. As it starts from D(0) = 24(0)(2(0) —
24(0))/2(0)? < 1/4, the set of possible limits is thus restricted to the point x ap or the line

(o,wb_cd,o,aw)b_d), 7 € [24(0)/2(0), 1]. (3.51)

C

As D is decreasing, the trajectory cannot oscillate close to the line of (3.51). Hence, if it
approaches the line in large time, it should converge to a point of this line. Assume that it
converges to (0,7(b—d)/c,0,(1 —m)(b—d)/c). Note that, from Assumption (3.47]),
B1(B2 +2)

2(B1 + B2)(B1 +2)

meaning that the equilibrium (0,7(b —d)/c,0,(1 —7)(b—d)/c) is unstable. Hence, from
Perron-Frobenius Theorem and Proposition there exists (v1,72) left positive principal
eigenvector of the matrix J (see the proof of Proposition which is positive and associated
to a positive eigenvalue . Using similar computations, we obtain that in the neighbourhood

of (0,7(b—d)/c,0,(1 —m)(b—d)/c)

B1> (B2 or 7T(1—7T)SD<O)<

) ) A
Y1ZAP + V2Zap > 5(71ZAP + Y224pP).

Thus, as soon as z4ap and z,p are not equal to 0, the quantity v1zap + y22,p Will grow expo-
nentially fast when the trajectory is close to (0,7(b —d)/c,0,(1 — w)(b — d)/c), and therefore
it cannot converge to this state. Il

3.3. Extinction. After the deterministic phase, the process is close to the state ((b(81+1) —
d)/c,0,0,0). In this subsection, we are interested in estimating the time before the extinction
of all but AP-individuals in the population. We also need to check that the AP-population
size stays close to its equilibrium during this extinction time. We recall here the definition

of the set S; and the stopping time Ts_ in (2.11)) and (2.12)), respectively:

S = [b(H’Bl)_d—e,b(Hﬂl)_dﬂ x {0} x {0} x {0},

& &

Ts. = inf{t > 0,Z%(t) € S.}.

Proposition 3.5. There exist two positive constants g and Cy such that for any € < gq, if
there exists n €]0,1/2[ that satisfies

b(1+ 1) —d

Zap(0) — -

<e and ne/2 < Zyp(0) + Zgp(0) + Zop(0) < /2,

then
for all C > 2/(bB1) + Coe, P (Ts. < Clog(K)) X i 1,
——+o00

for all0 < C < 2/(bB1) — Coe, P(Ts, < Clog(K)) — 0.

K—+o0
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Proof. This proof is very similar to the proof of Proposition 4.1 in [§]. We thus only detail
parts of the proof that are significantly different.

Following these ideas, we prove that as long as the sum Za, + Z4, + Z,p is small (lower
than ¢), the process Z4p stays close to (b(1+ 81) —d)/c.

Then, we can bound the death and birth rates of Z4,, Z,, and Z,p under the previous
approximation and compare the dynamics of these three processes with the ones of

<NAp<t) Naplt) Nar(t) - 0> ,

K ' K ' K

where (Nap, Nop, Nop) € N3 is a three-types branching process with types Ap, ap and aP
and such that

any Ap-individual gives birth to a Ap-individual at rate b(2 + 51)/2,
any aP-individual gives birth to a aP-individual at rate b(1 — f32),
any individual gives birth to a ap-individual at rate b(2 — 32) /4,
any individual dies at rate b(1 + f31).

The goal is thus to estimate the extinction time of such a sub-critical three type branching
process. According to [2] p. 202 and Theorem 3.1 in [15],

P((Wap (1), Naplt), Nap (1)) = (0,0,0)) = (1= ™) ZArOK (1 o) OK (1 gty Far OF,

(3.52)
where c¢1, co and c3 are three positive constants and r is the largest eigenvalue of
-p 1-% 0
Sl 0 —2-1-7 0 :
0 1-2 —281 — 2B

which is r = —b/31 /2. From (3.52)), we deduce that the extinction time is of order (2/b5 ) log K
when K tends to +oo by arguing as in step 2 in the proof of Proposition 4.1 in [§]. This
concludes the proof. O

3.4. Proof of Theorem (1. The proof strongly relies on the coupling (3.33]). More precisely,
we consider a trajectory of N (defined in (2.3)) coupled with the mutant process. The random
variable B of Theorem [is then defined as

B = I{TQZOO}’

which equals 1 if the process N survives and 0 otherwise. In particular, B is indeed a
Bernoulli random variable with parameter 1 — ¢, where a € 2 is the genotype of the first
mutant individual.

Let the function 7 be defined as in Proposition [3.1] The convergence in probability claimed

in (2.14) is equivalent to

l}gg&fﬂ” (H ( p {TsH<TP}> ()\ + 57517 1) B

As ¢ is as small as we need, we can assume without loss of generality that n(e) < 1. In
the sequel, we divide the probability into two terms according to the values of B using that

< n(e)) >1+o0:(1). (3.53)
1
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< n(&f))

{B =1} = {Ty = +o0}, we obtain

T, NTF 1 2
<H< In K {TSH<TOP}> - <)\ + %71> B

TSM 1 2 P

= ( K < + %)‘ (6),TgM <Ty,Tp = —|—OO> (3.54)
TP

+IP’(1K ()T0<TS,T0<+oo>

= F(K,e)+G(K,e).

Let us first consider G(K, ¢), which is simpler to deal with and which represents the case of
extinction of P-individuals. We introduce Ag, C' > 2, 6 > 0 and z(0) as in Propositions
[3:2] and [34] First of all, notice that

P

TO

Then if ¢ is chosen small enough such that ¢ < ((b(1+ f1) —d)/c—pn) A 2,(0)/ Ao and
considering our initial conditions, we have

< 77(6),T({3 < TS#,TO < —|—OO,T(§D < TEP A Rpge N U€1/6> .

TEP AN R.Aoe A UE1/6 < ITSM a.s.,

hence
(T4 < Ts,, Ty <TE NRage NUoijo} = {Ty < TF NRape ANULiss} ass.
and
G(K,e) > P Té) < (o). T PP
,E) = < 77(6), Th < 400, Ty <T. ANRpge A U51/6 . (355)

Moreover from (3.32)) to , and reasoning as in to, we obtain

lim sup P ({T0 < oo} ATY < Tf A Ruage NU.1s6}) = 0(1) (3.56)

K—o0
and

lim sup P ({Tg < oo} {TO(E’JF) < Téj’”}) = 0.(1).

K—oo

In addition with (3.55]), we thus deduce

\TE

liminf G(K >liminfP | | —=—
iminf G(K, €) > lim in (\IK

<n(e), T < Té?”) +o0.(1)

(e,+)
> limi 0 < (e:+) (e,+) (3.57)
> 1}?1}13;]? ( k| S n(e), Ty " < T +0:(1)

>liminf P (T < TED) +0.(1) = ga + 0.(1),
K—o00

where the second inequality comes from coupling . This allows the case of extinction

to be processed.

Let us now deal with F(K,¢), which represents the case of survival and invasion of P-

individuals. Firstly, reasoning as for but with £ = 1/2, we can get

lim sup P ({T() = oo} A {T\I/Dg < TOP A Rpge N USI/G}) = o0-(1).

K—o0
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Hence

liminf F(K,¢e) =
K—o0

.. TS 1 2 P P P
l%n_glof]}”< ln;( - ()\—l_l)&)' <n(e),Ts, < Ty T <Ty AN Rage NUgys + o:(1).
(3.58)
We introduce two sets for any € > 0, u > 0,
b—d b—d
Ki=[ra—06ma+0d]x [%\/5} X [PA_51/67PA+51/6} x [C—Aos +Aoe],
bA+pB1)—d p bA+p5)—d p Gk
2 |4+ p1)—a pold+b)—a | H
IC“_[ c 2’ c +2 X{O’Z}'

as well as the stopping times
. Nap(t) Np(t) Nap(t) Np(t)
T} =inf{t>0 P 4 Kl
. m{ = 7(Np(t)’ K "N K )t
T =inf {t > T}, Z5(t) e K2} .
Our aim is essentially to prove that the only path to S, is through Kl and ICZ, as presented

in the introduction of the paper. Then, using the Markov property and the previous propo-
sitions, we want to estimate Ty, , by dividing [0,7%,] into three parts: [0,T7], [T2, T3] and

ertpu
[Tﬁ,TSH]. From ({3.58)),
liminf (K, )
K—o0

Ts 1 2
> liminf P L=+ )| <
= R ( In K <)\ * b51>' < n(e),
Ts, < T(f,T\]/Jg < Ty ARage AU, Ty < T5H> + 0.(1)
L -7 Tg — T2
> lim inf P Ie L < (6), < n(8)7 S n_ 2 < @7
K—o0 mK A\ 3 In K 3 In K bs1 3

Ts, <Tg Tz < Ty ARage NUass, Ty < Ty A Tgu) + 0-(1)

Then, since for ¢ sufficiently small, Ra,c AU.1/6 < Tg, a.s. and using the Markov property
at times Tﬁ and T we obtain

liminf (K, )
K—o0

> lim inf []P’(
K—oco

T 1] n(e
5 —‘S (€) T51<TOP,T\%<TOP/\RA06/\U€1/6>

InK A\ 3’
: (3.59)
" ek ( mi| S 3 0 Te <To |2(0) =2(0)
i Ts 2 77(5) P
£ P( | <18 o < TP|Z(0) = N
Xz(ol)neicg < K bB 3 48 < 1o (0) =2z(0) | | +o0(1)

To complete the proof it remains to show that r.h.s of (3.59) is close to 1 — g, when K goes
to oo and ¢ is small. Let us start with the first term. Our aim is to prove that

T 1
InK A\

hm mf P <

' < ngj),T; < T{,T\% < TOP/\R_Aog/\Ugl/6> =1—¢qa+o0:(1). (3.60)
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To this aim, let us notice that the following series of inequalities holds:

AT}
P (‘]n;( — 1‘ < n(e),T\% < T(fa A Rppe N US1/6>

AT, AT% n(e) )‘T% n(e)
= c < —1| < 2 T < TP ARA AU,
o ( hK K|~ 2 ’'|InhK = 9 17yE <1y Aoe c1/6

AT P ATY
Ve AT _n(e) p 1 P Ve n) p P
Zp(an Tk = 2ot S sl g TS T e < o AR Al

Now, if A, B,C and D are events, we have
P(ANBNCND)=P(CND)-P((AnB)“NCND))
>P(CND)-P(A°ND)-P(B“ND).
Applying this to the previous series of inequalities yields

AT}
P< 2 —1‘ §n(€),T\};g<T(fDARAOEAUa1/6) >
T
Ve <@ P
]P’( e 1‘_ T\@

In K
\TE P
_P< Ve XY ) Lp

<TE A Rype A Usl/e)

P
mK k= 2 tve<To ARAos/\Usl/‘f)
—P (T ¢ |17, 70 T, < T A Rage AUoija)  (361)

Proposition implies that the first term in the right hand side of (3.61)) satisfies

T 1
. n(e)
l%n_gloﬂ?’ ( ln\/Ii' DY < T,T\% <TE ANRyye A U€1/6> >1—qo —o0:(1).

From Lemma we deduce that the second term of the right hand side of (3.61)) satisfies

P
)‘T\/E_)\Tap > n(e) TP
InK InkK = 2 Ve

lim inf P < TE A Rage A U€1/6> = o0:(1).
—00

Finally Proposition implies that the last term of the right hand side of (3.61)) satisfies:
liminf P (72 ¢ |77, 70, T, < T A Rage A Usije ) = 0:(1).

This leads to (3.60)).

Then we deal with the second term of by using Proposition Using the continuity of
flows of the dynamical system (2.10)) with respect to the initial condition and the convergence
given by Proposition [3.4] we get that there exist €9, dg > 0 such that for all € < g, § < dy,

there exists a ¢, 5. > 0 such that for all t > ¢, 5.

1 _
HZ(ZO)(t) _ <b(+fl)d70,070> H < %’

for every initial condition z° = (29, 20p, ng, zgp) such that (zap/zp, 2p, 24p/2p, 2p) belongs
to K.
Now using Lemma, we get that for any p > 0, and € < g,

m P (77— T} <t,5|Z(0) € K}) = 1.

K—oo
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In other words, the second term of (3.59) is close to 1 when K converges to co and ¢ is small.

Finally, we deal with the third term of (3.59)). Applying Proposition we obtain that
there exists p (defined by e¢ in Proposition [3.5) such that for u < pg and £ small enough,
TSM 2

lim P
Koo ( InK  bb
By combining (3.60)), the convergence of the second term of (3.59) to 1 and (3.62)), we get
liminf F(K,e) > 1 — qo + 02(1).
K—oo

In addition with (3.57) and (3.54)), we deduce (3.53)). Finally (2.15) derives from (3.5) which
ends the proof of Theorem

_1e)
- 3

Z(0) € /C,i) =1. (3.62)

APPENDIX A. TECHNICAL RESULTS

A.1. Equilibria of dynamical system (2.10). In this section, we study the existence and
the stability of some equilibria of the dynamical system (2.10]). For the sake of readability,
we explicitly rewrite the dynamical system below

Zap = bzap +g [,312,413 (ZAP + Z#) — ﬁQ (ZAP (ZaP + %) + ZApzaTPﬂ

+% (zaszp - ZAPzap) - (d —+ CZ)ZAP .
bap = bzap+ ; [Brzap™st — Ba (2ap*f + 24P )]

— g5 (2aPZap — 24Pzap) — (d + €2)24p (A1)
. ) . .
ap = bt [Brzar (rar + ) — Bo (s (24 + 22) + 20y 42)]

+% (Z@Pzap — ZapZAp) — (d+ c2)zqp .
Zap = bzgpt > [/Blzap Z%P — Ba (ZapZATP + ZaP%)]

_% (2APZap — 2aPZAp) — (d + c2)zap

where 2z = zap + 24p + Zap + Zqp is the total size of the population.

Proposition A.1. The dynamical system (A.1)) admits the following equilibria, with at least
a null coordinate:

(1): The state (0,0,0,0), which is unstable.
(7i): Any state where only allele p remains at locus 2,

b—d b—d
<07p0707(1 _p)C> y PE [07 1]

The stability of these equilibria has been studied in Proposition[3.3
(#i7): The three following states for which only allele P remains at locus 2

1 b—d 1 b—d
XAP:<( ) ,0,0,0>, xap=<0,0,( =0 ,0>
c c
and

b(L+ (81— B2)/2) —d b1+ (81— B2)/2) —d

) 07 ) 0 *

2c 2c
The first two equilibria are stable, whereas the last one is unstable.
Proof. (1): The state (0,0,0,0) is an equilibrium, from Equation (A.1]). To prove that

it is unstable, let us consider € > 0 and assume that the initial condition zg satisfies
2(0) = ||zo||1 < e. We denote by t. = inf{t > 0, 2(t) > €} which would be infinite if
z lies in the basin of attraction of (0,0,0,0). From (A.1)), we find

b
Za—2a=(0b—d—c2) (24— 24) + %(ZAPZA — Z4PZa)-
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Thus, we obtain that Vt < ¢,
ZA— 24> (24 — 24)(b—d — ce) — bBe.
Let ¢ be the unique solution to the linear differential equation
b= d(b—d—ce) — bbe.
Then
O(t) = (¢(0) — e(b—d — ce)™H)elb=d=) L pBie(b—d — o)7L

Using classical results on differential inequalities we deduce that if (24 —2,)(0) = ( )
then for all ¢t < t., z(t) > (24 — 24)(t) > ¢(t). Since for € small enough ¢(¢)
t — oo, we deduce that t. is finite. In other words, (0,0, 0,0) is unstable.

(7i): Let us assume that za4p = z,p = 0. Then, can be reduced to

Zap = (b—d —cz)zap
Zap = (b—d — c2)zqp.

Therefore, the set of points (0, z4p,0, (b — d)/c — z4p) With zap, € [0, (b — d)/c] corre-
sponds to the set of non null equilibria such that zap = z,p = 0.
(#4i): Let us assume that za, = 24 = 0. Then from (A.1]),

b b
Zap=0=zap <(b—d—CZ)+SIZAP_f2ZaP> ) (A.2)
and
b
Zap = 0= zqp ((b —d—cz)+ % ZaP — ﬁQZAP) (A-3)

If zap =0, then z,p = ((1 4 f1)b — d)/c, and similarly when exchanging A and a.
For these equilibria, the eigenvalues of the Jacobian matrix are:

(bﬁl (81 + ).~ 2(2+ 481 + o), b <+m>+d).

Since b > d, these eigenvalues are negative and these equilibria are therefore stable.
If za4p > 0 and z,p > 0 then by dividing (A.2) by zap and (A.3) by z.,p and
making the difference between both expressions, we get:

% B+ B2) (ap — up) = 0.

Then

b(1+ (B ;cﬁz)/2) - from (A.2).

The eigenvalues of the Jacobian matrix in this equilibrium are:

b

(;(ﬁl + B2), (52 - 1), —*(2 + B1 — 2B2), —g@ + 81 — B2) +d) :

The first eigenvalue is positive, therefore this equilibrium is unstable.
We finally show that there is no other equilibrium with at least a null coordinate. To this
aim, we first consider the case where z, = 0. Then

ZAP = Zap =

b
Za=((b—d—c2)za+ ﬂZAPZA =0,

and z4 = 0 (which is the trivial equilibrium (7)) or b —d — ¢z + bf1zap/z = 0. In the second
case, from the equation satisfied by z4p, we deduce that bﬁlepzAp/(Qz) = 0. Hence either
zap = 0 or z,p = 0 (which corresponds to Equilibrium (4¢)). Similar equilibria are retrieved
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by assuming z4 = 0.

Finally consider the case where z,, = 0. Then from the equation satisfied by z4, given in

(A1),

Therefore z,p = 0 (then z, = 0 which corresponds to the case that has just been consid-
ered) or z4p = 0 (which corresponds to Equilibrium (i74)). Similar arguments can be made
assuming za, = 0 or zop =0 or z4p = 0.

O

A.2. Proof of Proposition In the particular case where p4 = 1, the transition rates
of the bitype branching process N are equal to

BAA:g(Z—'_/Bl)a Baa:BaA:g (1_622> and BAaZOv

and the system (2.7) giving the extinction probabilities of the branching process N takes the
simpler form:

wa(s4,50) = B(L = 54) F 2 (24 51)(5h — )

b B2 b B2
Ua(SA4,8q4) =b(1 —s)+ = [1— = (sz —Sa)+ = 1= (8480 — Sa)-
2 2 2 2
Recall that the extinction probabilities we are looking for are the smallest solution to uq(s4, Sq) =
0, a € A. We easily obtain from the first, linear, equation an expression of ¢4. Then replac-
ing it with its expression in the second equation gives that ¢, is the root of a second order

polynomial function. This gives the result.

A.3. Probabilistic technical results.

Lemma A.1. Let (Na, N,) be a two type supercritical birth and death process. We recall
that, for a € A, qq s the extinction probability of the process when the initial individual is of
type o

(o = IP’(EIt >0, Na(t) + No(t) = O‘(NA(O),NQ(O)) - ea> <1,

where we denote by (ea,e,) the canonical basis of R?. Let C > 2 satisfying

max{qa, .} \ "¢
c <C’ 7 > <L (A.4)

Then
lim (/o) < 00| Na(0) + No(0) = k) =0,
where the stopping time Sy is defined for any l € N by
Sy :=1inf{t > 0, Na(t) + N,(t) = 1}.

Proof. Let us first remark that it is possible to choose such a constant C' > 2 since the map
z +— z(max(qa, ¢a)/(x — 1))*~/* is continuous and goes to max(qa, ¢a) < 1 as & — oo.

There are initially k individuals and we want to lower bound the probability that the pop-
ulation size reaches |k/C|. If this happens at a finite time, then it means that, at least,
k — |k/C] individuals alive at time 0 have a finite line of descent. But we know that each
individual has a finite line of descent with a probability smaller than ¢ := max(qa, g,). Then
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using the branching property, the probability that exactly ¢ initial individual out of k£ have a
finite line of descent is smaller than (lf) q'(1 — q)**. Hence

_ _ k A .
P(Si/c) < oolNa(0) + No(0) = k) < 37 @g%(l—q)’“‘l-

i=k—|k/C|

Since i + ¢* and i — (]:) are decreasing functions as soon as i > k/2 , we deduce that for
C > 2 and k large
k

_ _ k _ —i
]P)<5Uc/6’j < 00| Na(0) + No(0) = k) < (k: B Lk/CJ)qk el N (1= g)f
i—k—[k/C|
1 kit K=1k/C)

q ([k/CDI(k — [k/CH

Moreover, using Stirling’s formula we get

k! ]
(Lk/CDIk — [k/C])!

Rk /€]
koveo V21 k/C|(k — |k/C])|k/C|*/Cl(k — | k/C])k—1k/C]

C kq k k—|k/C| Lk/C] o

k—oo \| 2k(1 —1/C) \k — |k/C| |k/CJ(1—XaAX) k—oo
under assumption (A.4]). This ends the proof. O
Lemma A.2. Let us consider a one dimensional pure birth process X with birth rate b.

Denote for k > 0 by 1 the hitting time of | k| by the process X. Then there exists a finite C
such that

llmSupP(T\[K < Tex +1nln 1/5) < Cve(ln1/e)®.

K—o0

Proof. Using the Markov property of the process, we find
IP’(T\@K < Tex +Inln 1/5) = P(T\/gK <Inln 1/5‘X(0) = LeKJ)
- P(X(TﬁK)e*’”ﬁK > | VK] (lnl/a)_b‘X(O) - W(J).

Now using Markov Inequality and the fact that conditioning on {X(0) = |eK |}, X (t)e™" is
a martingale with expectation |eK |, we obtain

K|
[VEK (I 1/e) "

This concludes the proof. O

~e(In1/e)’, for K — oo.

]P’(T\[K < T.x +1Inln 1/5)

Lemma A.3. Let us consider a family of two-type branching processes (Nj, NE e € R) whose
transition rates are given by

(NS, NZ) — (N§ +1,N%)  at rate EANj—i—bflANE
(N, NE) — (NS, NE+1)  at rate  b5,N§ + b5, NE,
(N§,NZ) — (N§ —1,NZ)  at rate d°N§,
(N5, NZ) — (N3, N; — 1) at rate d°Ng,

and let us denote by ¢° q

= (¢5, ) the extinction probabilities of the process N with initial
state an individual of type A or



EMERGENCE OF HOMOGAMY IN A STOCHASTIC MODEL 31

(i) Let us assume that the functions ¢ — b > 0 for i € A2 (resp ¢ — d* > 0) are of class
CF for k > 0 ine = 0 and that the process (N9, N9 is supercritical. Then the application
e q° is of class C* ine =0.

(i1) Let us assume furthermore that the functions € — b > 0 fori € A2 (resp e — d° > 0) are
non decreasing (resp. non increasing), and consider €1 < g9 then the extinction probabilities
q’' = (¢5,4¢5) (i € {1,2}) of the two branching processes (N5, NEt) satisfy

q' <’
where the inequality applies to both coordinates.

Proof. (i) The proof relies on Theorem 6.2 of [I] that considers multi-type discrete time
branching processes. The process (N5, N:,e € R) is a continuous time multi-type linear
birth-and-death process in which for all a;, as € Ay, individuals with genotype «; die at rate
d® and produce an offspring with genotype az at rate bf, ,,. For all a1, ag € Ap, the random
variable Nq, o, giving the number of offsprings of type as of a given individual of type aq
satisfies

&‘1 2 ’ d-
P(Ny, o, = k) = Qo
( 1,02 ) bzlA—i_bgqa—’_dE bzlA_i_bglla_i_da

which is assumed to be C* in € at 0. Let us consider the discrete time stochastic process
with values in N2 giving the number of individuals of each type at each generation, whose
extinction probability is equal to q°. Then for any (s4,s4) € [0,1)2,

by G A —bE 451 — e

To apply Theorem 6.2 of [I], we therefore need to find s = (s4,5,) € [0,1)? such that

NCX Naa de
E(s,"sa ™)

E(SJXD“ASQVD““) < 8o forall aefA.

This condition is sufficient to check Assumption 6.1 of [I] (in which « is now denoted (s1, $2))
because we use here the particular framework of constant environment. Therefore, by taking

Na Na,a
E(SA ’Asa ' )‘I'Sa
Sq = 5 :
we get
No wa -
E(s 4 VASQV ") < 3q < Sq forall a e A?

which is exactly Assumption 6.1 of [I]. For any (s1,s2) € [0,1)2, let
b(s1,52) = (s1(b11 + b1z +d — 51011 — S2b12) — d, s2(ba1 + baa + d — s1b21 — s2b22) — d).

We have ¢(1,1) = (0,0) and we seek (s1,s2) € [0,1)? such that ¢(s1,s2) > (0,0) where
the inequality applies to both coordinates. This is possible if the jabobian matrix of the
application ¢ in (1,1) which is equal to

d—>bi1  —bi2
—ba1  d— b

has a negative eigenvalue and this condition is equivalent to the supercriticality of the process
(NG, NO).-
(7) The proof relies on a coupling argument. Let us construct the two processes using the
same Poisson point measures. Then we have that almost surely

N}Y>N3 and N!>NZ
Therefore, for every ¢t > 0,

P(N'(t) = 0) < P(N?(t) = 0),



32 CAMILLE CORON, MANON COSTA, FABIEN LAROCHE, HELENE LEMAN, AND CHARLINE SMADI

which gives the result, by letting t — oo.

APPENDIX B. TABLE FOR BIRTH RATES

In this table we present the birth rates and the possible offspring of every couples in the

population. When a P individual is involved, we differentiate whether it is the choosing
parent (Ist parent) or the chosen one (2nd parent). Let us briefly recall how the table is
constructed.
For the possible offspring, we assume Mendelian reproduction meaning that for each gene
independently an allele is chosen at random among the two alleles of the parent. As an
example, in a mating AP x Ap the offspring will necessary receive allele A and then choose
with equal probability between p and P, and we note in the third column 1/2AP and 1/2Ap.
For the birth rate of the same couple, since the choosing parent carries allele P, mating occurs
with a preference at rate b(1 4 [31) since both parent carry allele A.

1st parent 2nd parent | Descendant Rate

Ap Ap Ap plArTAp

ap ap ap prertar

ap Ap 1%ap hertan
5Ap bin‘””s’*p

Ap ap %ap hertAe
5Ap -

AP AP AP b(1+ p1) nAPT:LAP

aP aP aP b(1+ B1) rallal

aP AP I%ap b(1 — ﬁg)n“PgAP
ZAP b(1 — fBp) RelnAR

AP aP %aP b(1 — fBp) felnal
;AP b(1 — o) ePRAE

AP Ap %AP b(1 4 ) —Atae
Pp | b1 et

Ap AP AP b%
%Ap b"”;L"A”

aP ap %aP b(1+ )2tz
Lap | b4 ) neies

ap aP %aP pelzer
fap prdi

AP ap %AP b(1 — (y) AL ar
4D R
§oP e
1ap b(1 — (y) 2Atlar

ap AP 1AP e
1A nApNap
ialg %
Lap prafres

aP Ap IAP b(1 — [By) Mall4e
% n
%Ap b(1 — o) “etAr
%aP b(1 — o) et ar
7ap b(1 — ﬁz)nap,zmp

Ap aP TAP prerTap
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1st parent 2nd parent | Descendant | Rate
I MaPMA

%Ap b Pn -

%aP binaP',;nAp

NaPNA

18P b=

TABLE 1. This table gives the rates at which two parents with given genotypes
give birth to an offspring with given genotype, for all possible values of these
genotypes. By convention, the first parent is assumed to be responsible for
homogamy, when carrying allele P.
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