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Abstract

We study the local convergence of critical Galton—Watson trees and Lévy trees under
various conditionings. Assuming a very general monotonicity property on the mea-
surable functions of critical random trees, we show that random trees conditioned to
have large function values always converge locally to immortal trees. We also derive
a very general ratio limit property for measurable functions of critical random trees
satisfying the monotonicity property. Finally we study the local convergence of critical
continuous-state branching processes, and prove a similar result.
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1 Introduction

The local convergence of conditioned Galton—Watson trees (GW trees) has been stud-
ied for a long time, dating back to Kesten [14] at least, see Lemma 1.14 therein. Over
the years, several different conditionings have been studied, in particular, the condi-
tioning of large height, the conditioning of large total progeny, and the conditioning of
large number of leaves. Recently, Abraham and Delmas [1,2] provided a convenient
framework to study the local convergence of conditioned GW trees, and then they
used this framework to prove essentially all previous results on the local convergence
of conditioned GW trees and also some new ones. Later, in [11], we studied the local
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convergence of GW trees under a new conditioning, that is, the conditioning of large
maximal outdegree. An interesting phenomenon is that under any of the conditionings
considered in those papers, a conditioned critical GW tree always converges locally to
a certain size-biased tree with an infinite spine, which we call an immortal tree in this
paper. Naturally, one would want to ask: Is it true that conditioned critical GW trees
always converge locally to immortal trees, under any “reasonable” conditioning? Is it
possible to prove such a general result?

The answer turns out to be a partial yes. More specifically, we need to distinguish two
different formulations of local convergence. We call one formulation the fail versions
of local convergence, and the other the density versions. For example, letus consider the
classical conditioning of large height: If we condition GW trees to have height greater
than a large value, then we are considering the tail versions; if we condition GW trees
to have height equal to a large value, then the density versions. For the tail versions, if
we assume a very general monotonicity property on the functions of GW trees, then we
can prove that critical GW trees conditioned on large function values always converge
locally to immortal trees. For the density versions, such a general result seems to be
unattainable. Nevertheless, we may impose a more restrictive additivity property on
the functions of GW trees and argue with several specific conditionings in mind, to
get the density versions under any of the classical conditionings. At this point, let us
mention that there are some more recent works on local convergence of random trees,
which cannot be readily fitted into the framework of the present paper, see [3] for the
local convergence of GW trees conditioned on the n-th generation to be of size a,,
and [20] for the local convergence of GW trees rerooted at a random vertex, under
the conditioning of large total progeny. See also [4,19] for the local convergence of
conditioned multi-type GW trees, which is closely related to the local convergence of
random planar maps, about which [6] is a seminal work.

Now we review our results on the local convergence of critical GW trees. In The-
orem 2.1, we prove our general result on the tail versions of local convergence of
conditioned critical GW trees. Although this result shows that critical GW trees always
converge locally to immortal trees under essentially “any” conditioning, we only apply
it to the conditioning of large width in Corollary 2.2, which is one of our main motiva-
tions of this paper. Next we study the corresponding density versions in Theorem 2.3,
where we require a more restrictive additivity property on the functions of GW trees.
Then we apply Theorem 2.3 to four specific conditionings, which are the conditioning
of large maximal outdegree, the conditioning of large height, the conditioning of large
width, and the conditioning of large number of nodes with outdegree in a given set.
Finally we take the argument in the proof of Theorem 2.1 further to derive in Theo-
rem 2.7 a very general ratio limit property for functions of GW trees satisfying the
monotonicity property. In particular, we give in Proposition 2.8 two ratio limit results
for the width of GW trees.

We have to admit that several results in this paper on the local convergence of condi-
tioned critical GW trees are already known from [1,11]. Note that a unified framework
for the local convergence of conditioned critical GW trees has been proposed and used
in [1] and also used in [11] later. The reason that we revisit all these results here is
that we have a different approach. Compared to the approach in [1], we feel that our
approach has some advantages: First it seems that our approach is somewhat more
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direct and intuitive; second it seems that our approach is more natural for the proofs
of our general results Theorems 2.1 and 2.7; finally our approach can also be used for
the local convergence of conditioned critical Lévy trees, which is also one of our main
motivations of this paper. Recall that Lévy trees are certain scaling limits of GW trees,
see Aldous [5] for his seminal work on Brownian trees, and Duquesne and Le Gall
[9] for their seminal work on Lévy trees. Although technically Lévy trees are more
involved than GW trees, we are able to get essentially all the corresponding results for
Lévy trees.

Now let us review our results on the local convergence of conditioned critical
Lévy trees. Here we only consider the tail versions of local convergence. Recall that
Duquesne [8] proved the tail versions of local convergence of critical or subcritical
Lévy trees to continuum immortal trees, under the conditioning of large height. We
prove in Theorem 4.1 that critical Lévy trees conditioned on large function values
always converge locally to continuum immortal trees, as long as the measurable func-
tion of Lévy trees satisfies a very general monotonicity property. We apply this general
result to three specific conditionings, which are the conditioning of large width, the
conditioning of large total mass, and the conditioning of large maximal degree. Next
by taking the argument in the proof of Theorem 4.1 further, we derive in Theorem 4.4
a very general ratio limit property for measurable functions of Lévy trees satisfy-
ing the monotonicity property. Finally by adapting the proofs of Theorems 4.1 and
4.4, we prove in Corollary 4.6 that conditioned critical continuous-state branching
processes (CB processes) always converge locally to certain continuous-state branch-
ing processes with immigration (CBI processes), again only assuming a very general
monotonicity property on the measurable functions of CB processes.

Our approach in this paper depends crucially on the criticality of random trees,
so consequently it cannot be directly used for the local convergence of subcritical
random trees (however, see Corollary 2.6). Recall that relying on the framework and
approach of [2], it has been proved in [11] that under the conditioning of large maximal
outdegree, the local limit of a subcritical GW tree is a condensation tree, which is
different from an immortal tree but closely related to it. Naturally, we expect certain
continuum condensation trees to be the correct local limits of subcritical Lévy trees
under the conditioning of large maximal degree; however, it seems that the desired
proof is much more involved and currently, we do not have it yet.

This paper is organized as follows: In Sect. 2, we study both the tail versions and
the density versions of local convergence of conditioned critical GW trees. In Sect. 3,
we review several basic topics of Lévy trees. Finally Sect. 4 is devoted to the local
convergence of conditioned critical Lévy trees and CB processes.

2 Local Convergence of Critical GW Trees

In this section, first we review several basic topics of GW trees. Then we study the local
convergence of conditioned critical GW trees, assuming a very general monotonicity
property for the tail versions and a more restricted additivity property for the density
versions. Finally we derive a very general ratio limit property for functions of GW
trees satisfying the monotonicity property.
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2.1 Preliminaries of GW Trees

This section is extracted from [1]. For more details refer to Sect. 2 of [1]. Denote by
Zy = {0, 1,2, ...} the set of nonnegative integers and by N = {1, 2, ...} the set of
positive integers. Use

u=UN"

n>0

to denote the set of finite sequences of positive integers with the convention N° = {#}.
Forn > landu = (uy,...,u,) € N, let [u| = n be the height of u and |@| = 0 the
height of @. If u and v are two sequences of U, denote by uv the concatenation of the
two sequences, with the convention that uv = u if v = ¥ and uv = v if u = ¢. The
set of ancestors of u is the set

A, ={v el : thereexists w € U, w # ¥, such that u = vw}.

A tree t is a subset of U/ that satisfies:

e Jet.

o Ifu et ,then A, Ct.

e For every u € t, there exists k, (t) € Z4 such that, forevery i € N, ui € tif and
only if 1 <i <k,(t).

The node ¢ is called the root of t. The integer k,, (t) represents the number of offsprings
of the node u in the tree t, and we call it the outdegree of the node u in the tree t. The
maximal outdegree M (t) of a tree t is defined by

M(t) = sup{k,(t) : u € t}.
The height H (t) of a tree t is defined by

H(t) = sup{|u| : u € t}.

Denote by T the set of trees, by T the subset of finite trees, and by T the subset of
trees with height at most 7,

TMW ={teT: H(t) < h}.
Finally a forest of k finite trees is just a sequence of k finite trees.
Forany t € T and h € Z_, write Y, (t) for the total number of nodes of the tree t
at height h. Also write t(,) = (t5),;, 1 <i < Y, (t)) for the collection of all subtrees
above height h. For h € Z, the restriction function r;, from T to T is defined by

rn(t) ={u e t:|ul <h}.
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We endow the set T with the ultra-metric distance

d(t, 1) = 27 3Pl m®=n (1))

Then a sequence (t,, n € N) of trees converges to a tree t with respect to the distance
d if and only if for every h € N,

rp(t,) = rp(t) for n large enough.

Let (T,,n € N) and T be T-valued random variables (with respect to the Borel o-
algebra on T). Denote by dist(7") the distribution of the random variable 7', and denote
by

dist(7,,) — dist(T) asn — oo

for the convergence in distribution of the sequence (7;,, n € N) to T'. It can be proved
that the sequence (7;,,n € N) converges in distribution to 7 if and only if for any
heNandteT®,

lim Plry(Ty) = t] = Plr(T) = t]. ey

Let p = (po, p1, P2, - -.) be a probability distribution on the set of nonnegative
integers. We exclude the trivial case of p = (0, 1, 0, .. .). Denote by u the expectation
of p and assume that 0 < p < oco. A T-valued random variable T = t(p) is a Galton—
Watson tree (GW tree) with the offspring distribution p if the distribution of ky(7) is p
and forn € N, conditionally on {ky(7) = n}, the subtrees (t(1),1, T(1),2 - - -, T(1),n) are
independent and distributed as the original tree . From this definition, we can obtain
the branching property of GW trees, which says that under the conditional probability
P[-|Y,(r) = n] and conditionally on rj(7), the subtrees (t(u),1, T(h),2; - - - » T(h),n) are
independent and distributed as the original tree . The GW tree is called critical (resp.
subcritical, supercritical) if w = 1 (resp. © < 1, > 1). In the critical and subcritical
case, we have that a.s. 7 belongs to Ty.

Immortal trees can be defined for critical or subcritical offspring distributions. We
recall the following informal but intuitive description from Sect. 1 of [2], which is
adapted from Sect. 5 of [13]. Let p be a critical or subcritical offspring distribution.
Let t*(p) denote the random tree which is specified by:

i) There are two types of nodes: normal and special.
ii) The root is special.
iii) Normal nodes have offspring distribution p.
iv) Special nodes have offspring distribution the size-biased distribution p on Z4
defined by py = kpy/u fork € Z..
v) The offsprings of all the nodes are independent of each other.
vi) All the children of a normal node are normal.
vii) When a special node gets several children, one of them is selected uniformly at
random and is special while the others are normal.
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Notice that a.s. T*(p) has one unique infinite spine. We call it an immortal tree. By
the definitions of GW trees and immortal trees, it can be shown that for any h € Z,
andt € TO,

1" E[1{r, (t*(p)) = t}]1 = E[Y, (1) 1{ra(r) = t}]. (2)
2.2 The Tail Versions of Local Convergence

Let A be a nonnegative integer-valued function defined on Ty. Recall that for any
t € To, we write (t(,),;, 1 <i < Yj(t)) for the collection of all subtrees above height
h. We introduce the following monotonicity property of A:

A(t) > A(tp,;), foranyte Tp, heN, and 1 <i < Yj(t). 3)

The meaning of this monotonicity property (3) should be clear: For any & € N, the
value of A on the whole tree is not less than that on any subtree above height 4.
Define v, = P[A(r) > n] € [0, 1] and P,,[-] = P[-|A(t) > n] when v, > 0. The
following theorem asserts that if the monotonicity property (3) holds for A, then under
the conditional probability P,,, the GW tree 7 (p) converges locally to the immortal tree
*(p). We write T* = t*(p) if the offspring distribution p is clear from the context.

Theorem 2.1 Assume that p is critical and v, > 0 for all n. If A satisfies the mono-
tonicity property (3), then as n — 00,

dist(t|A(t) > n) — dist(r™).
Proof By (1), we only need to prove that for any # € Nand t € T,

lim P, [7(v) = t] = Plry(r") = t].

Recall from (2) that when u = 1, forany h € Nand t € T,
Plry(t*) = t] = E[1{r;(r*) = t}] = E[Y4 (1) 1{r(v) = t}].
So it suffices to show that for any 4 € Nand t € T,

Tim_E,[1{r(v) = t}] = E[¥, (0)1{r:() = t}]. )

To prove (4), first recall that if the value of A on a subtree above height £ is greater
than n, than the value of A on the whole tree is greater than n, by the monotonicity
property (3). Then recall from the branching property in Sect. 2.1 that under P and
conditional on 7, (7) the probability that the value of A is greater than n on at least
one subtree above height % is

1— (1 — v,
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So the monotonicity property and the branching property imply that

E[1{A(®) > n1{m () =t} = E[ (1= (1 = 0" ) 1 (o) = 1}
Thus we get
lim inf E,, [1{r(t) = )]
1
> liminf - E [(1 — (1 - vn)YW)) ry(7) = t}]

= E[Y,(O)1{rn(v) = t}],

where the second inequality follows from Fatou’s lemma. Note that v, — Oasn — oo.
Finally note that

Y EMn@=tl=1 and Y EN@Un{) =t]=1,

teT" teT™

since E[Y,(7)] = 1 by (2). This implies (4), since by Fatou’s lemma for sums we get

limsup E, [1{r;(z) = t}]

n—0o0

= limsupE, | 1 — Z 1ry(z) =t}
oo ' eTM\ ()

<1- ) linniiorcl)fEn[l{rh(t)zt/}]

t'eTM\{t}
<1- Y E[M@®ln) =t}]
t'eTM\{t}
=E[Y (D) 1{rp(z) =t}]. o

Note that it is easy to think of a conditioning under which the local limits of
conditioned critical GW trees are not immortal trees, such as the conditioning of
large minimal outdegree, where the minimal outdegree of a tree is defined to be the
minimum of positive outdegrees of all nodes in the tree. It should be clear that the
minimal outdegree does not satisfy the monotonicity property (3).

Although Theorem 2.1 holds for any A satisfying the monotonicity property (3),
one of our original motivations for this result is the local convergence under the
conditioning of large width. So right now we will only apply Theorem 2.1 to this
specific conditioning. Here the width W (t) of a tree t is defined to be SUPyez., Y (t).
Note that P[W(7) > n] > 0 for any n if and only if pg + p; < 1. Recall that we
exclude the trivial case of p = (0, 1,0, ...). Then Theorem 2.1 immediately gives
the local convergence of critical GW trees to immortal trees, under the conditioning
of large width.
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Corollary 2.2 Assume that ® is critical. Then as n — oo,
dist(t|W(r) > n) — dist(t™).

2.3 The Density Versions of Local Convergence

The density versions automatically imply the corresponding tail versions, since the tail
versions can be written as sums of the corresponding density versions. More precisely,
we have

P[A(7) = m]
P[-|A(t) > n] n;P[ |A(T) = m] ORI
To get the density versions, we have to impose a more restrictive additivity property
on the function A, which is similar in spirit to the additivity property (3.1) of [1].
Let A be a nonnegative integer-valued function defined on the space of finite forests.
Recall that t(;) is the sub-forest of the tree t above height & and ry (t) is the subtree of
the tree t below height 4. We introduce the following additivity property of A: There
exists a nonnegative integer-valued function B on Ty, such that for any fixed 7 € N
ands € T there exists n’ € N (n’ may depend on / and s) such that for any t € Ty
with 7, (t) = s and A(t) > n’, we have

A(t) = A(tp)) + B(s). %)

Define v,y = P[A(t) = n] € [0, 1] and P,y[-] = P[-|A(r) = n] when v, > 0.
Lett® = (11, ..., ©) be the forest of k i.i.d. GW trees with offspring distribution p.
Write v, (k) = P[A(r(k)) = n]. The following theorem asserts that if the additivity
property (5) holds for A and some additional ratio limit properties hold for v,y and

v(n) (k), then under the conditional probability P, the GW tree t(p) also converges
locally to the immortal tree t*(p).

Theorem 2.3 Assume that v, > 0 for all n, the additivity property (5) holds for A,

lim io%f V) (k) /vy =k, foranyk € N, (6)
n—

and one of the following two conditions holds:

I p =1, andliminf,_, o v—B(t))/V@n) = 1 forany t € T.
II. 0 <pu <1, B(t)=H({) fort € Ty, and liminf,_ 00 V(n—1)/V(n) = 1/

Then as n — 00,
dist(t|A(r) = n) — dist(r™).

Note that all limits are understood along the infinite sub-sequence {n : v, > 0}.
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Proof For Case I, by the additivity property (5) and the branching property, we see
that for any 4 € Nand t € T, when n is large enough,

E [1{ry(7) = t}]
1
= F [H{Aza) =n — Bou (D (7) = t}]

1
= ” )E (V=B @) Y () Urn() = t}].

Then by our assumptions and Fatou’s lemma, we get
liminf B¢, [{r(7) = t}] = E [V, (0)l{ry(r) = t}].
n—o00

From the first paragraph and the last paragraph of the proof of Theorem 2.1, we see
that the above inequality is enough to imply the local convergence for Case I.
The proof of Case II is similar. We first argue that

lim inf B [1{r3(v) = t}]

= lim inf —E [H{A(ta) = n — W1 {ry(x) = t}]

=00 V(y)

1
= lim inf —E [Vor—m Yn (D) rp () = t}]

n—>00 Y,

> u"E [Yh(rn{rh(r) =t}].

Since . ~"E[Y},(1)] = 1, clearly the above inequality is also enough to imply the local
convergence for Case II. O

Next we will apply Theorem 2.3 to four specific conditionings, which are the condi-
tioning of large height, the conditioning of large maximal outdegree, the conditioning
of large width, and the conditioning of large number of nodes with outdegree in a
given set. First we show in the following lemma that the condition (6) in Theorem 2.3

holds when a certain maximum property holds for the function A. This result will be
applied to the maximal outdegree and the height.

Lemma 2.4 Assume that A(ty, ..., t) = maxi<;<x A(t;) for any forest (ti, ..., t),
and vy, > 0 for all n. Then for any k € N,

nll)ﬂgo vy (k) /vy =k,
where the limit is understood along the infinite sub-sequence {n : v,y > 0}.
Proof Just notice that
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v(,,)(k) = P[A(‘El, ey ‘Kk) = n]
=P[A(t),..., %) <n]—PlAGz1, ..., ) <n—1]
=1 —v)f =1 =v,)f

=vw | Y, (T—v) "0 —v, )

0<i<k—1

Then since v, — 0asn — o0,

Tim Y (1 —u) A = we) = k.
0<i<k—1

O

For the forest t*) = (t1, t2, ..., ty), again we write Y}, (t(k)) for the total number
of nodes in the forest t*) at height £, that is, ¥, (t%)) = > 1<i<k Ya(t;). Then define

wt®) = sup ¥, t®).
h€Z+

Lemma 2.5 Assume that A = W, andthe critical or subcritical p has bounded support
with po + p1 < 1. Then for any k € N,

linrgiogf V() (k) /vy > K,

where the limit is understood along the infinite sub-sequence {n : v,y > 0}.

Proof Assume that k > 2. Let N = sup{n : p, > 0} < oo be the supremum of the
support of p. Use |r] to denote the largest integer less than or equal to . We argue
that if W(z;) = n and H(t;) < logy(n/k)] for 2 < i < k, then the width of 7
strictly below generation [logy (1/k)] is less than kN 1oen/B] <y that is,

sup Y (x®) < kNtoen /bl <
h<|logy(n/k)]

which implies that W(r;) = n is achieved after generation |logy(n/k)] and
wWE®) = W) =n. Using this observation, we see that

Jim inf 2%

n—oo v(n)

kP[W(t1) =n, H(z;) < [logy(n/k)],2 <i <k]

> liminf

n—00 P[W(r) = n]
= liminf & (P[H(r) < Llogy (n/k)]])"""
=k.
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We turn to the conditioning of large number of nodes with outdegree in a given set,
which is the main topic of [1,2]. Forany A C Z., denote by L 4(t) the total number of
nodes in the tree t with outdegree in .A. For example, Lz, (t) is just the total progeny
of the tree t, and Lo (t) is just the total number of leaves of the tree t.

Now we show that when combined with several results from [1] (which are not
directly related to the local convergence), our Theorem 2.3 can also be used to prove
all the known density versions of local convergence of critical GW trees from [1,11].
For A C Z, define p(A) = ) ;. 4 Pk- Also recall that for a finite tree t, we use M (t)
to denote the maximal outdegree, W (t) the width, and H (t) the height.

Corollary 2.6 If the offspring distribution p is critical with unbounded support, then
asn — 00,

dist(t|M(v) = n) — dist(t*),

where the limit is understood along the infinite sub-sequence {n € N : p,, > 0}. If p
is critical with bounded support, then as n — oo,

dist(z|W(r) = n) — dist(r¥),

where the limit is understood along the infinite sub-sequence {n € N : P(W(tr) =
n) > O}. If p is critical or subcritical, then as n — o0,

dist(t|H(t) = n) — dist(r*).

For the critical offspring distribution p, take any A C Zy with p(A) > 0, then as
n — 09,

dist(r}LA(t) =n) — dist(t™),

where the limit is understood along the infinite sub-sequence {n € N : P(L 4(t) =
n) > 0}.

Proof For the conditioning of large maximal outdegree, clearly we may let A(t) =
M (t), thenlet A(t®)) = max;<;<x M(t;) for any forest t*) = (t;,...,t;)and B = 0.
Now the local convergence follows from Case I in Theorem 2.3, Lemma 2.4, and the
simple fact that for any n > 0, P[M(tr) = n] > 0 if and only if p, > 0.

For the conditioning of large width, we let A(t) = W (t) = sup,, Y, (t), ARy =
sup;, ¥, (t®) for any forest t®) = (t;, ..., t;), and B = 0. Now the local convergence
follows from Case I in Theorem 2.3, Lemma 2.5, and the simple fact that P[W () >
n] > 0 for any » if and only if po + p; < 1.

For the conditioning of large height, welet A(t) = H (t), At®) = max, <i<k H(t;)
for any forest th = (t1,...,t) and B(t) = H(t). Now the local convergence
follows from (4.5) of [1], Case II in Theorem 2.3, Lemma 2.4, and the trivial fact that
P[H(t) =n] > O foranyn € N.

For the conditioning of large number of nodes with outdegree ina givenset A C Z,
we only give an outline of our proof and leave the details to the reader. It is easy to
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see that when p(A) > 0, the set {n € N : P(L4(r) = n) > 0} is infinite. let
A(t) = L A(t), then let A(tW) = 3", ., La(t;) for any forest t®) = (ty,..., t)
and B(t) = L A(t) — Yy (t)1{0 € A}. First consider the case of A = Z. Then
the local convergence follows from Theorem 2.3, the Dwass formula, and a strong
ratio theorem for random walks. See, e.g., (4.6) in [1] for the Dwass formula and (4.8)
and (4.10) in [1] for the strong ratio theorem. These two results combined imply the
condition (6) and the condition I in our Theorem 2.3. Finally by Sect. 5.1 of [1], we
know that the case of any general A C Z. can be reduced to the case of A = Z in
the sense that L 4 of any critical GW tree equals Lz, of a corresponding critical GW
tree. So for any A C Z, the condition (6) and the condition I in our Theorem 2.3
hold since they hold for Z . O

2.4 A General Ratio Limit Property

Let A be a nonnegative integer-valued function defined on the space of finite forests.
For a finite forest f, we also write f(;) for the sub-forest of f above height 1. We
introduce the following monotonicity property of A:

A(f) = A(f') > A(f(,)), for any finite forests f, f' such that f' C f,and & € N.
@)

Write P[A > n] for P[A(z) > n] and P®[A > n] for P[A(t®) > n]. The
following theorem asserts that if the monotonicity property (7) holds for A, then
P®[A > n] and kP[A > n] are asymptotically equivalent as n — oo.

Theorem 2.7 Assume that p is critical, P[A > n] > 0 foreveryn € N, and A satisfies
the monotonicity property (7). Then for any k € N,

. PO[A > n]
lim ———— =
n—>oo P[A > n]

Assume additionally that for some h € N, s € T™ with Plry(t) = s] > O, there

exists some n' € N such that for any t € Ty with rj(t) = s and A(t) > n’, we get
A(t) — A(tgy) =1' > 0. Then forany k € Nandr € N,

. PP[A>n—7]
lim ——— =
n—oo P®[A > n]

Proof First as in the proof of Theorem 2.1, for any k € N,

. PO[AsSa] 1= (1—=P[A> )
liminf ———— > liminf =k. (8)

n—oo P[A > n] n—>00 P[A > n]
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Next we argue that for any k € N, if there exists somer € NwithP[Y},(r) = k] > 0,
then

. PO[A > n]
lim —— = )
n—oo P[A > n]

To prove this, pick t such that P[r,(t) = t] > 0 and Y, (t) = k. As in the proof of
Theorem 2.1, by the monotonicity property (7) and the branching property we get

. .. PO[A > p)
liminf P[r,(t) = t|A > n] > liminf ———P[r,(t) = t] > kP[r,(7) = t].
n— 00 n—oo  P[A > n]

Then again as in the proof of Theorem 2.1, we can derive from the inequalities above
that

. _ PO[A > p]
lim Plrp(r) =t|A > n] = lim ——P[r;(r) =t] = kP[r;(z) =t].
n— 00 n—oo P[A > n]

which implies (9).
Finally assume that for some k € N,

, PO[A > n]
lim sup —— >
n—soo P[A > n]

By the facts that E[Y},(7)] = 1 and a.s. limj, .o Y, (7) = 0, we can pick some k¥’ € N
such that k¥ > k and there exists some & € N with P[Y,(t) = k'] > 0. So (9) holds
for k’. However as in (8), by considering the first k trees as a whole and the next k' — k
ones separately we also have

p*) [A > n]
>1—(1=PY[A>n])(1 —P[A > n])¥*

=1—(1=P[A>n)"*+PP[A > n](1 — P[A > n]FF,
which implies that

. P(k’)[A > n| = — )+ 1 PO[A > n]
msup ——— — msup ———— >
P TPlA=n] — P PIA > ]

/
a contradiction to (9) for k.

For the second statement, again by the argument in the proof of Theorem 2.1 and
the assumptions, we have for k = Y} (s) and r’ in the assumptions,

_ . PO[A S n—/]
lim P[rp(r) =s|A >n] = lim ———P[r,(v) =s] = kP[rj(z) =],
n—00 n—00 P[A > n]
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noticing that in the middle term we use PX[A > n—r'] instead of P®[A > n]. This
implies that for k = Y} (s) and r/,

o PW[A >n -]
lim ——— = — .
n— 00 P[A > n]

Then by the first statement we have for r/,

o PWO[A > —1]
Iim ———— =1,
n—oo  P®[A > n]

which implies that for any r € N,

lim PYOTA >n —r]
1 _—_—m
n—oo Pk [A > n] o

For the probability P[A = #n], it is not possible to obtain a result as general as The-
orem 2.7. However for some specific functions, it is possible to improve the inequality
(6) in Theorem 2.3 to an equality. Recall Theorem 1 of [18] and Theorem 1 of [7].
The following proposition might be regarded as a generalization of those two results.

Proposition 2.8 Assume that p is critical. Then for any k € N,

POW > n]
im ——— =
n—oo P[W > n]

Assume additionally that p has bounded support. Then for any k € N,

PO[W = n]
Iim —— =
n—oo P[W =n]

’

where the limit is understood along the infinite sub-sequence {n : P[W = n] > 0}.

Proof The first statement is immediate from Theorem 2.7.

For the second statement, first recall Lemma 2.5 and the fact that W satisfies the
additivity property (5) with B = 0. As in the proof of Theorem 2.7, we have for any
k € N, if there exists some & € N with P[Y;,(t) = k] > 0, then

P® -
fim T W=nl_ (10)

Now assume that for some k € N,

o POW =]
limsup — > k.
n—soo P[W =n]
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As in the proof of Theorem 2.7, there exists some k' € N such that &’ > k and (10)
holds for k’. However as in the proofs of Lemma 2.5 and Theorem 2.7, by considering
the first k trees as a whole and the next k€’ — k ones separately we also have

PEW = n] > PO[W = n] (P[H < [logy (n/k)]])*

+(' — PLW = n] (P[H < Llogy (n/k)1])" "

which implies that

PE[W = n]
limsup———— > k+ (K —k) =K,
n—>oop P[W = n] ( )

a contradiction to (10) for k’. This completes the proof. O

We mention that when the offspring distribution has unbounded support, it seems
to be much more difficult to study the quantity P® [W = n], compared to the quantity
POIW > n].

3 Preliminaries of Lévy Trees

This section is mainly extracted from [8]. For more details refer to Sects. 1.2, 3.1, and
3.3 of [8].

3.1 Branching Mechanisms of Lévy Trees

We consider a Lévy tree with the branching mechanism

D(A) = ak + BA2 +/ 7(d0)(e ™ —14+20), 1>0, (11)
(0,00)

wherea > 0, B > 0, and the Lévy measure 1 is a o -finite measure on (0, o) satisfying
f(o ) w(df)(O A 92) < 00. When we talk about height processes of Lévy trees (see
Sect. 3.3), we always assume the condition

o0
/ 1/®(A)dr < oo, (12)
1
which implies that
B >0 or / O (do) = oo. (13)
(0,1)

We then consider a spectrally positive Lévy process X = (X;,t > 0) with the
Laplace exponent —®, that is, for A > 0,
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Elexp(—AX;)] = exp(t® (1)), > 0. (14)

We also consider a bivariate subordinator (U, V) = ((U;, V;),t > 0), that is, a
[0, 00) x [0, oo)-valued Lévy process such that (Uy, Vo) = (0, 0) (see, e.g., page 162
of [15]). Define ®(p, ¢q) by

(p)— @
¢(p,q)=%—a for p#q. and @(p,p)='(p) —a.

Then the distribution of (U, V) is characterized by the Laplace exponent @ (p, ¢): For
r.q =0,

E[exp(—=pU: —q V)] = exp(=1®(p.q)), t=0. 15)

3.2 The Excursion Representation of CB Processes

We also consider a continuous-state branching process (CB process) ¥ = (¥;,t > 0)
with the branching mechanism & given by (11). The branching mechanism and the
corresponding CB process and Lévy tree are called subcritical if « > 0 and critical if
o = 0.LetP,[Y € -]be the distribution of Y started from x, and E, the corresponding
expectation. It is well known that the distribution of Y can be specified by ® as follows:
For A > 0,

E,[exp(—AY;)] = exp(—xv; (X)), ¢t >0,

where v; (1) is the unique nonnegative solution of

t
vr(A) = —/ D (vs(A)ds + X, t=>0.
0

The excursion representation of CB processes is crucial in this paper. Take a CB
process Y with the branching mechanism @, we can define an excursion measure
N and reconstruct Y from excursions. Let ID([0, co), R ) be the standard Skorohod
space. Let Dy ([0, 00), R;) be the subspace of D([0, co), R4), such that all paths in
Dy([0, 00), Ry ) start from O and stop upon hitting 0. Under the condition (13), we
can define a o -finite measure N on Dy ([0, c0), R, ) such that:

1. N({0}) = 0, where 0 denotes the trivial path in D([0, o0), R}), thatis, 0, = O for
any t > 0.

2. Let Z be a Poisson random measure on Dy ([0, co), R) with intensity x N. Define
the process e = (e;,t > 0) by ¢p = x and

e; =/ w Z(dw), t>0.
Do ([0,00),R+)

Then e is a CB process with the branching mechanism ®.
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3.3 Height Processes and the Branching Property of Lévy Trees

The height process H = (H;,t > 0) is introduced by Le Gall and Le Jan [16] and
further developed by Duquesne and Le Gall [10], to code the complete genealogy of
Lévy trees. It is obtained as a functional of the spectrally positive Lévy process X with
the Laplace exponent —®. Intuitively, for every ¢ > 0, H; “measures” in a local time
sense the size of the set {s < ¢ : Xy = inf,¢[5,;) X, }. It is known that the condition
(12) holds if and only if the height process H has a continuous modification. From
now on, we only consider this modification, still denoted by H. For any &4 > 0, the
local time L" = (Lﬁ’, t > 0) of H at height & can be defined, which is continuous
and increasing. Intuitively, the measure induced by L” is distributed “uniformly” on
all “particles” of the Lévy trees at height /. Note that all processes introduced so far
are defined under the underlying probability P, so that all these processes correspond
to a Poisson collection of Lévy trees.

In order to talk about a single Lévy tree, a certain excursion measure N needs to
be introduced. Recall the spectrally positive Lévy process X = (X;, t > 0) with the
Laplace exponent —®, and its infimum process I = (I;,t > 0) defined by I, =
infs<; Xs. When the condition (13) holds, the point 0 is regular and instantaneous
for the strong Markov process X — I. We denote by N the corresponding excursion
measure, and by ¢ the duration of the excursion. We also denote by X the canonical
process under N. Note that normally we need to specify the normalization of N, but
for our purposes in this paper this normalization always cancels out.

In general, H is not Markovian under P, but H; only depends on the values of X — 1,
on the excursion interval of X — I away from O that straddles 7. Also it can be checked
that a.s. for all #, H, > 0 if and only if X; — I, > 0. So under N we may define H as
a functional of X (recall that X is the canonical process under N). Consequently we
may also define the local time L = (Lh, 0 <t <¢)of H atany height 7 > 0, under
the excursion measure N. Note that it is then standard to define the Lévy tree with the
branching mechanism & as a random metric space 7 (®) from the height process H.

The branching property of Lévy trees is crucial for us in this paper. For any & > 0,
define the conditional probability N as the distribution of the canonical process X
conditioned on having height greater than #, that is,

Nul-] = N[-|sup H > h].

Then intuitively the branching property says that under N(;,) and conditional on all
information below height £, all the subtrees above height / are distributed as i.i.d.
copies of the complete Lévy tree under N, and the roots of all these subtrees distribute
as a Poisson random measure with intensity the measure induced by L = (Lh, 0<
t < ¢). Define L? = 0, then the process L; = (Lh, h > 0) has an rcll modification
(still denoted by L) and it is well known that

N[(L",h > 0) €] = N[].

So consequently from the excursion representation of CB processes, we see that
under N(;) and conditional on all information below height £, the real-valued process
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(LZ"H’,, h e |0, oo)) distributes as a CB process with initial value Lé’. For a rigorous
presentation of this branching property, refer to Theorem 4.2 of [9] and Proposition
3.1 of [8]. Note that Theorem 4.2 of [9] is formulated in the real tree framework, while
Proposition 3.1 of [8] is formulated in the height process framework. Although the
former is more intuitive to understand, we will mainly rely on the latter, since in this
paper we use the height process framework.

3.4 Continuum Immortal Trees

Recall (14) and (15). Let H be the height process associated with the Lévy process
X with the Laplace exponent —®, and let (X', H') be a copy of (X, H). Let I =
(Iy,t > 0)and I’ = (I, t > 0) be the infimum processes of X and X', respectively.
Let (U, V) be a bivariate subordinator with the Laplace exponent ®(p, ¢). Let U~ =
(U,_l, t > 0) and vyl = (V,_l, t > 0) be the right-continuous inverses of U and V,
respectively. Assume that (X, H), (X', H'), and (U, V) are independent. We define
(17 and FI) by

T _ —1 o _ g -1
H =H +UZ, and H,=H +V). 120
t

<« —
The processes H and H are called, respectively, the left and right height processes of
the continuum immortal tree with the branching mechanism ®. Then one can proceed
to define the continuum immortal tree as a random metric space 7 *(®) from the height

processes <17 and ﬁ For details refer to page 103 of [8].

Forw = (wy, t > 0) € C([0, 00), R;), define ¢ (w) = inf{r > 0 : w; = 0} with the
convention that inf # = oco. Denote by Cy ([0, c0), R) the subspace of all excursions
in C([0, 00), Ry), that is, w € Cy([0, c0), Ry) if and only if ® € C([0, 00), Ry),
(w) € (0,00), w; > O whent € (0,¢), and w; = 0 otherwise. For v = (wy, t >
0) € C([0, 00), R4) and & > 0, define rp(w) = ((rp(w))s, s > 0) € C([0, 00), R4)
by (rp(w))s = wy,, where

t
sh:inf{tzo:/ dal{a)afh}>s}
0

when [ dal{w, < h} > s, and @y, = h when [;~ dal{w, < h} <.
Introduce the last time under level £ for the left and the right height processes:

((?h:sup{tzo:(ﬁtfh} and ?h:sup{tzO:T{)tSh}.

It is easy to see that (o_h < oo and 7;1 < o0 a.s. Define 7}’ = (7?,t > 0) by
(ﬁ)? = <I7, when ¢ € [0, (U_h], (ﬁ)i’ = ﬁ(gh+7h7,) when r € [<U—h, <G—h + ?h],
and ?f =0whent > <c7h —1—7;,. Consider ry, ?h , we denote it by 7y, (ﬁ) for
clarity. Now let us recall Lemma 3.2 of [8], which relates the distribution of a Lévy
tree and that of the corresponding continuum immortal tree.
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Lemma 3.1 For any nonnegative measurable functions F and G on C([0, c0), Ry),
and any h > 0,

¢ <« —
N [/O dL{F (H.ns) G (H@—-)A(c—s))] = ¢ ""E [F (Hmn) G (H.Am)] :
For any nonnegative measurable function F on Cy([0, 0c0), R}) and any h > 0,
_ <~
N[LEF@u) | = e E[F (n (H))].

Proof The first statement is from Lemma 3.2 of [8]. Then we have

N [/0; dL"F (rj,(H.75)) G (rh(H(;_.)A@_X)))i|
e [F (1 (,5,)) 6 (n (T, )]

<> < —
Recall that we have constructed ry, ( H ) from ry, (H</\<(7h) and ry, (H _A?h). By

Theorem 4.2.(i) of [9], N a.e., then for dL" a.e. s, we can construct r;,(H) from
rn(H.Ag) and rp (H(;,‘)A(;,S)) in exactly the same way. So the second statement
follows from the above formula. O

Note that taking /' = G = | in Lemma 3.1 gives

NIL{l=¢*" h>0. (16)

4 Local Convergence of Critical Lévy Trees and CB Processes

In this section, first we study the local convergence of conditioned critical Lévy trees.
Then we derive a very general ratio limit property for certain measurable functions of
critical Lévy trees. Finally we treat the local convergence of conditioned critical CB
processes. Recall that when we talk about height processes of Lévy trees, we always
assume the condition (12).

4.1 Local Convergence of Critical Lévy Trees
Let A be a nonnegative measurable function defined on the excursion space
Co([0, 00), Ry). For an excursion @ € Cy([0, 00), R), write o)y = (wm),i,i €

Zn)) for the collection of all sub-excursions above height 2. We introduce the follow-
ing monotonicity property of A:

A(w) = A(wpy,i), forany w e Co([0,00), Ry), h >0, andi € Zy. (17)
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Suppose that v € Cy([0, 00), R4) codes a real tree, then the monotonicity property
(17) says that for any 7 > 0 the value of A on the whole tree is not less than the value
of A on any subtree above height /.

Define v, = N[A(H) > r] € [0,00] and N,[-] = N[:|A(H) > r] when v, €
(0, 00). The following theorem asserts that if the monotonicity property (17) holds for
A, then under the conditional probability N,, the Lévy tree 7 (P) converges locally
to the continuum immortal tree 7*(®), as r — oo. More specifically, we see that
combined with Lemma 2.3 of [9], the following theorem says that for any &7 > O,
under the conditional probability N,, the subtree of the Lévy tree 7 (P) below height
h converges as r — oo to the subtree of the continuum immortal tree 7 *(®) below
height &, with respect to the (pointed) Gromov—Hausdorff distance on the space of all
equivalence classes of rooted compact real trees.

Theorem 4.1 Assume that ® is critical and v, € (0, 00) for large enough r. If the
function A satisfies the monotonicity property (17), then for any h > 0, as r — 00,

<>
rn(H) under N, —> rp, ( H)
weakly in Co([0, 00), R). Also as r — o0,
— -
(Hines He—py, st > 0) under N, — (Hy, Hy;t > 0)

weakly in C([0, 00), R?).

Proof For the first statement, it suffices to prove the following convergence for any
bounded measurable function F on Cy([0, 00), R4),

lim Ny [F(rp(H))] = E [F (rh (?))] . (18)
r—00
Clearly we may assume that 0 < F' < 1. The by Lemma 3.1, it suffices to show that
lim N, [F((H))] = N[ LEF (. (H) | (19)
r—00
To prove (19), first recall that if the value of A on a subtree above height 4 is greater
than r, then the value of A on the whole tree is greater than r, by the monotonicity
property (17). Then recall the branching property from Sect. 3.3 (more precisely, we
use Proposition 3.1 of [8]) and note that under N, and conditional on all information
below height £, the number of subtrees above height 4 having the value of A greater
than r is distributed as a Poisson random variable with parameter

LIN[A(H) > r] = L}v,.

So the probability that the value of A on at least one subtree above height A is greater
than r is

1 —exp (—L?vr> .
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So the monotonicity property and the branching property imply that
Ny [HAH) > r}Fu(H)] = Noy [ (1= e ) Py |
which further implies that
NHAH) = P}y (D] = N[ (1= 7)) Fon ()]
Thus we get

liminf N, [F(r (H))] > lim inf -N [(1 _ e‘L?”f) F(rh(H))]
r—00 r—oo v

r

= N[ LEFa(H)),

where the second inequality follows from Fatou’s lemma.
Now recall that 0 < F < 1. Then we apply the above inequality to 1 — F' to get

liminf N, [1 — F(ry(H))] > N [L’g — L?F(rh(H))] ,
r—0o00
which implies that

limsup N, [F(rp(H))] <N [L?F(Vh(H))] )

r—00

since N[L'Z] = 1 by (16). Thus we have proved (19).
For the second statement we introduce t;(w) = inf{s > 0 : w(s) = h} for
w € C([0, 00), R4). To simplify notations we set

~ . ~ - «— — —
H=H¢ ), in=w(H), Th=t(H), Tp=1t(H), and 7T,=r1,(H).

To get the second statement, we only have to prove the following convergence for any
bounded measurable function F on C([0, 00), Rz),

. ~ <« —
lim N, [F(Hpg,, Bag)] =E [F(H HAA?h)] L b>0, (20

‘/\<T_h )
since it implies that for any ¢ > 0,

lim lim Ny[t, AT, <t]= lim P[T, AT, <t]=0.
h— 00— 00 h—o00

Finally notice that (18) implies (20). |

Next we will apply Theorem 4.1 to three specific conditionings, which are the
conditioning of large width, the conditioning of large total mass, and the conditioning
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of large maximal degree. We first introduce the conditioning of large width. Under N,
define the width of the Lévy tree H by W (H) = sup;~ L’g. Consider N[-|W(H) > r]
when N[W(H) > r] € (0, 00), this is the conditioning of large width. Then let us
consider the conditioning of large total mass. Under N, define the tofal mass of the Lévy
tree Hbyo (H) = fooo Lé’dh. ConsiderN[-|o (H) > r]whenN[o (H) > r] € (0, 00),
this is the conditioning of large total mass.

Finally we introduce the conditioning of large maximal degree. Recall from Sect. 3.3
that N is the excursion measure of the strong Markov process X — I at zero. Also recall
that we write X for the canonical process under N, which is rcll. Finally recall from
Theorem 4.6 of [9] that Lévy trees have two types of nodes (i.e., branching points),
binary nodes (i.e., vertices of degree 3) and infinite nodes (i.e., vertices of infinite
degree). Infinite nodes correspond to the jumps of the canonical process X under N,
and the sizes of these jumps correspond to the masses of those infinite nodes. We
call the mass of a node its degree. Then define the maximal degree of the Lévy tree
Hby M(H) = SUPg<y<¢ AX;. Note that under N we can write maxg<s<; AXy as
a measurable function of H, since jumps of X correspond to jumps of the process
(Lé’, h > 0), which is a measurable functional of H. Consider N[-|M (H) > r] when
N[M(H) > r] € (0, 00), this is the conditioning of large maximal degree.

Since the monotonicity property (17) is trivial to check, we then only have to check
that v, € (0, oo) for large enough r. In the following lemma, we only assume (13).
Note that to define W, o, and M, we only need the real-valued process (Lh, h > 0),
which when (13) holds can be defined by the excursion representation of CB processes,
so the introduction of the height process H and its local times is not needed. Also note
that the measurable functions W, o, or M can be similarly defined for CB processes.
We write P, for probabilities of CB processes with initial value x.

Lemma 4.2 Assume (13). Then for any x > 0, if « > 0, then Py[W > r] > 0 and
N[W > r] € (0,00) for any r € (0,00), and Py[c > r] > 0 and N[oc > r] €
(0, 00) for any r € (0, 00). Again for any x > 0, if « > 0 and the Lévy measure
7 has unbounded support, then Px[M > r] > 0 and N[M > r] € (0, oo) for any
r € (0, 00).

Proof For the width, first we argue that for any x € (0, co) and r € (0, 00),

P W >r] <2
r

When « > 0, for the CB process Y we may define Yo, = 0 and regard Y as a
supermartingale over the time interval [0, oo]. Then by optional sampling, it is easy
to get the above inequality. Now by the excursion representation of CB processes and
the above inequality, we get

I —exp (=@ /2)N[W >r]) < Prp[W >7r] < 1/2,

which implies that N[W > r] < oo for any » > 0. Next by Corollary 12.9 of [15]
and the fact that scale functions are strictly increasing, we see that P, [W > r] > 0
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for any x > 0 and r > 0. Finally by the Markov property of the excursions under N,
forany r > O and & > 0 we have

N[W >r] = N [Py, [W > r]] > 0,

since N[wy, > 0] > 0 for any & > 0.

For the total mass, first denote by ®~! the inverse function of @, then recall that
for A > 0, N[1 — exp(—Xro)] = d1(1) (see, e.g., the beginning of Sect. 3.2.2 in
[10]), which implies that N[o > r] < oo for any r > 0. Also clearly N[o > r] > 0
for some r > 0, then by the excursion representation of CB processes, we see that
P.[o > r] > Oforany r > 0. Finally by the Markov property of the excursions under
N, forany r > 0 and h > 0, we have

Nlo >r] = N [Py,[oc > r]] > 0.

Finally the statement on the maximal degree follows from Corollary 4.2 of [12], the
excursion representation of CB processes, and the simple observation that different
excursions do not jump at the same time, P, a.s. O

Now Theorem 4.1 and Lemma 4.2 immediately imply the local convergence of
critical Lévy trees, under any of the three conditionings we introduced above.

Corollary 4.3 Assume that ® is critical and h > 0. Then for A = W and A = o,
respectively, as r — 00,

rp(H) under N, — ryp, (?)

weakly in Cy([0, 00), R). The above convergence also holds for A = M under the
additional assumption that the Lévy measure w has unbounded support.

4.2 A General Ratio Limit Property

Denote by C3°([0, 00), R;) the product space of countably infinitely many copies
of Cp([0,00),R;). Let A be a nonnegative measurable function defined on
C5°(10, 00), R4 ), which is invariant under permutation. For any , o e C5°(10, 00),
Ry), we write o' < w if o = (w1, w2,...), ©' = (0], @), ...), and @), < w, for
any n > 1. For any o € C3°([0, 00), R,), we also write oy € C5°([0, 00), Ry)
for the collection of sub-excursions of w above height . We introduce the following
monotonicity property of A:

Alw) > A(@) > A(a)éh)), for w, o' € CJ°([0, 00), Ry) with o’ < w, and h > 0.
(2D

Let N® bea Poisson random measure on Cy([0, co), R ) with intensity xN[H €

.]. Write ™ = (0™, i € ZW) for the collection of all excursions in N . Also

write N[A > r] for N[A(H) > r], and P¥[A > r] for P[A(0™) > r].
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Theorem 4.4 Assume that © is critical, N[A > r] € (0, c0) for large enough r, and
A satisfies the monotonicity property (21). Then for any x > 0,

PY[A > r]
m — =
r—oo N[A > r]

Proof First as in the proof of Theorem 4.1, for any x > 0,

L PW[AS ] 1 —exp(—xN[A > r])
liminf ——— > liminf =x
r—o00  N[A > r] r—00 N[A > r]

Also note that as in the proof of Theorem 4.1, for any Borel subset B of R,

N[P*O14 > r); 12  B]
lim

_ h. 1h
Tim. N =N [L{, Lhe B]. (22)

Now recall a basic property of Poisson random measures, which asserts that for
0 < x < y, if we add a Poisson random measures with intensity xN to another
independent Poisson random measures with intensity (y — x)N, we get a Poisson
random measures with intensity yN. So

PYYA>r]1=1—(1=PY[A > r])exp(—(y — x)N[A > r])
=1—exp(—(y — x)N[A > r]) + PP[A > rlexp(—(y — x)N[A > r]),

which implies that

POrA PXrA
limsupM > (y — x) + limsup [4 > 1]

rsoo  N[A >r] rooo N[A>7r] 23)

Suppose that we can pick some x” > 0, such that for some § > 0,

i P(x’)[A >r] s
msuyp —— — X .
r—>oop N[A > r] N

Recall from Lemma 4.2 that W = sup,, L? has unbounded support, so we can pick
some i > 0 and x” > x’, such that for any ¢ > 0,

N [L’g e’ —e x" + e)] > 0. (24)

Fix a strictly decreasing sequence (&,),>1 such thate; < x” —x’ and lim,, . &, = 0.
For any n > 1, we know from (23) that
. P(x”_s")[A > r] p
limsuyp ——— —

—&n) = 6.
r—00 N[A > r] 8”) -

(x
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Then pick an increasing sequence (r¢)r>1 (may depend on n) such that limg_, o rx =
oo and

PO =1 A

& _ (x” — &) > 8/2.
N[A > r¢]

Clearly for any y > x” — &,

PO[A > r]

NIA = ] (x" —ep) =68/2.

So we get

N [P(L?)[A > el |L2’ —x"| < en]
lim sup

> "o 82N|:Lh_ " ]
PR NIA > 1] > (x en +8/2) |; x| < &y

Since trivially
N [Lé’; |Lé’ —x"| < 8n] < &" +¢,)N [|L? —x| < 8,,] ,
by (22) we can derive that
(" — &, + 8/2N [|L§ x| < sn] < (" + )N [|L’g x| < g,,] :

thus we get x” — &, + 8/2 < x” + &, by (24), that is, § < 4¢, forany n > 1, a
contradiction to 6 > 0. This completes the proof. O

In the next subsection, more specifically, in the following Proposition 4.5, we will
apply Theorem 4.4 to both width and total mass of Lévy forests. Here we only mention
that we do not need to apply Theorem 4.4 to the maximal degree of Lévy forests since
it is the trivial case. Assume that for any o™ = (w1, w2, ...) € <C8°([0, o0), R4), the
measurable function A has the property that

A(@™) = sup A(w;). (25)
ieN

Then clearly
PYTA > r] =1 — exp(—xN[A > r]),
which implies that

PY[A > r]
m — =
r—o00 N[A > r]
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The maximal degree and the height of Lévy forests are two examples of measurable
functions satisfying (25). Clearly for the maximal jump and the height of CB processes,
we have a similar situation, just notice that in the excursion representation of CB
processes, different excursions of any CB process do not jump at the same time.

4.3 Local Convergence of Critical CB Processes

In this subsection, we first discuss the corresponding result of Theorem 4.4 in the
setting of CB processes and then use it to treat the local convergence of critical CB
processes.

Let A be anonnegative measurable function defined on D([0, co), R ), the standard
Skorohod space. For any @ € D([0, 00), R), we write w;y € D([0, oo), R,) for the
sub-path of w after time 4. We introduce the following monotonicity property of A:

A(w) > A(0') = A(w(,), forw, o €D([0,00), Ry) withw' < w, and h > 0.
(26)

Let Y = (Y;,t > 0) be a CB process with the branching mechanism & and write
(Ft, t = 0) for the filtration induced by Y. Recall from Sect. 3.2 that we use P, [Y € -]
to denote the distribution of ¥ with Yy = x and N the excursion measure.

The following result is just the corresponding version of Theorem 4.4 in the setting
of CB processes, plus two applications. The first application is about the width of CB
processes and the scale functions of Lévy processes. For the definition of the scale
function WO = (WO ), r > 0), see, e.g., Sect. 8.2 of [15]. Note that we use W
to denote the width and W@ to denote the scale function. The second application is
about the total mass of CB processes. In the first application, it might be interesting
to note that the convergence of the scale function W(® below also has an intuitive
meaning for the first passage times of Lévy processes, see (8.11) in [15].

Proposition 4.5 Assume that ® is critical and satisfies (13), N[A > r] € (0, co) for
large enough r, and A satisfies the monotonicity property (26). Then for any x > 0,

. Py [A>r]
lim —— =x,
r—oo N[A > r]

where we write P[A > r] for P.[A(Y) > r]. In particular, for any x > 0,

. Py[W > ]
Iim —— =x
r—oo N[W > r]

Expressed in terms of the scale function W© = (W@ (), r > 0), the above conver-
gence means that for any x > 0,

WO —wO@ —x)
1m =X
r—>o00 WO (r) — w (0) r—1
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Also for any x > 0,

. Pylo>7]
lim — =

r—o0o N[o > r]
Proof For the first statement, note that Theorem 4.4 is about height processes of Lévy
trees, so we have to assume the condition (12) to get continuous height processes.
However the proof there does not rely on any specific property of height processes.
In fact, if we are interested only in the real-valued process (L}g, h > 0), not in the
height process and its local times, then as long as the branching mechanism satisfies
the weaker condition (13), we can make the same proof work by using the excursion
representation of CB processes. The first statement now follows from the fact that

N[(L",h > 0)e-]=N[].

The other statements follow immediately from the first statement, Lemma 4.2 in
the present paper, and Corollary 12.9 of [15]. O

The following result asserts that if the monotonicity property (26) holds for A, then
under the conditional probability P,[-|A(Y) > r], the CB process Y converges locally
to a certain CB process with immigration (CBI process), such that the branching
mechanism of this CBI process is still ® and the immigration mechanism is ®’, the
derivative of @, see Remark 4.7.

Corollary 4.6 Assume that ® is critical and satisfies (13), Px[A(Y) > r] > O for any
x,r > 0, and A satisfies the monotonicity property (26). Then for any h > 0 and any
bounded Fj,-measurable random variable F,

1
lim E([F|A(Y) > r] — —E,[Y} F].
r—00 X

Proof We consider only F > 0. The monotonicity property (26) of A and the Markov
property of the CB process Y imply that

Ec[F; AYg) > r] _ Ex[Py, [A(Y) > r1F]

E [FIA(Y) >r] >
P.[A(Y) > r] P.[A(Y) > r]

The first statement of Proposition 4.5 and Fatou’s lemma imply that

limin 2P0 tA®) > AFL_1p o py
r—00 P.[A(Y) > r] X

Recall that E,[Y;,] = x. As in the proof of Theorem 4.1, the above two inequalities
are enough to imply that

1
lim E,[F|A(Y) > r] = —E,[Y, F].
r—00 X O
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Remark 4.7 Define a new probability P} by
. 1
EX[F] = ;Ex[YhF]a

for any 42 > 0 and any bounded F},-measurable random variable F. It is well known
that P}[Y < -] is the distribution of a CBI process Y* with the branching mechanism
® and the immigration mechanism ®’, where @’ is the derivative of ®. See, e.g., Sect.
3.3 of [17] for some details on CBI processes. Then Theorem 4.6 implies that for
any h > 0, (Y;,t € [0, h]) under the conditioning of {A(Y) > r} converges weakly
to (Y5, ¢t € [0,h]) as r — oo. In this case, we say that under the conditioning of
{A(Y) > r} the critical CB process Y converges locally to the CBI process Y*.

Now Theorem 4.6 and Lemma 4.2 imply immediately that the critical CB process
Y converges locally to Y*, under any of the three conditionings introduced in Sect. 4.1.
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