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Upper large deviations for Branching Processes
in Random Environment with heavy tails
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Abstract

Branching Processes in Random Environment (BPREs) (Z, : n > 0) are the generalization of
Galton-Watson processes where ‘in each generation’ the reproduction law is picked randomly in
an i.i.d. manner. The associated random walk of the environment has increments distributed
like the logarithmic mean of the offspring distributions. This random walk plays a key role in the
asymptotic behavior. In this paper, we study the upper large deviations of the BPRE Z when the
reproduction law may have heavy tails. More precisely, we obtain an expression for the limit of
—logP(Z, = exp(6n))/n when n — oo. It depends on the rate function of the associated random
walk of the environment, the logarithmic cost of survival v := —lim,,_,, logIP(Z, > 0)/n and the
polynomial rate of decay f of the tail distribution of Z;. This rate function can be interpreted
as the optimal way to reach a given "large" value. We then compute the rate function when the
reproduction law does not have heavy tails. Our results generalize the results of Béinghoff &
Kersting (2009) and Bansaye & Berestycki (2008) for upper large deviations. Finally, we derive
the upper large deviations for the Galton-Watson processes with heavy tails. .
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1 Introduction

Branching processes in random environment have been introduced in [3]] and [21]]. In such pro-
cesses, for each generation, an offspring distribution is chosen at random, independently of other
generations. As an example, we can consider a population of plants in which each plant has a one
year life-cycle. Every year the weather conditions (the environment) vary affecting the reproductive
success of the plant. Given these conditions, all the plants reproduce independently according to
the same mechanism.

BPREs have originally been studied under the assumption of i.i.d. geometric -or more generally
linear fractional- offspring distributions [[1},[I7]. Later on, the case of general offspring distributions
has attracted attention [2, 4} [8] [11]].

Recently, several results about the large deviations of branching processes in random environment
for offspring distributions with weak tails have been proved. More precisely, the exact asymptotics
of P(Z, > exp(0On)) for geometric offspring distributions are computed in [[18]] and [19]. In [5],
the authors present a general upper bound for the rate function and compute it in the special case
of each individual leaving at least one offspring, i.e. IP(Z; = 0) = 0. Finally, in [[9] an expression of
the upper rate function is derived when the reproduction laws have geometrically bounded tails.
This obviously excludes heavy tails.

Upper large deviations of BPREs correspond to the exceptional growth of these processes and can be
due to an exceptional environment and/or to the exceptional reproduction in a given environment.
Thus the motivation is not only to compute the rate function but also to understand the effect of
environmental and demographical stochasticity. The way both effects can contribute to atypical
events is a challenging question in theoretical ecology.

In this paper, we focus on the large deviation probabilities when the offspring distributions may
have heavy tails and the exceptional reproduction of a single individual can contribute to a
large deviation event. For the proofs, new auxiliary power series and higher order derivatives of
generating functions are used.

Let us now state the formal definition of the process (Z,, : n € IN), N = {0, 1,2, 3,...}, by consid-
ering a random probability generating function f and a sequence (f,, : n > 1) of i.i.d. realizations
of f which serve as the random environment. Conditioned on the environment (f,, : n > 1), the
individuals at generation n reproduce independently of each other and their offsprings have gener-
ating function f,,;. Let Z, denote the number of particles in generation n and Z,,,; is the sum of
Z, independent random variables with generating function f,, ;. That is, for every n > 0,

E[SZ"+1|ZO:~~-:ZH; froes o] = fn+1(5)z” a.s. (0<s<1).

In the whole paper, P, denotes the probability associated with k initial particles. Then, for all k € IN
and n € IN, we have

Ee[s% | fiem fol = [fro -0 fu()]F as.  (0<s<1).

Unless otherwise specified, the initial population size is 1.
We introduce the exponential rate of decay of the survival probability
1
y := lim ——loglP(Z, > 0). (D
n—oo n
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The fact that the limit exists and 0 < y < oo is classical since the sequence (—logP(Z, > 0)), is
subadditive and nonnegative (see [[15] p. 38, Lemma II1.29). Essentially, if E[log f'(1)] > 0, then
Z is supercritical or critical and y = 0. Otherwise, Z is subcritical and

y = —log(inf{E[(logf'(l))s] (s € [0,1]}) > 0.

More precisely, y = —log(E[f’(1)]) in the strongly or intermediately subcritical case, i.e.
E[f'(1)logf’(1)] < 0, whereas vy > —log(IE[f/(1)]) in the weakly subcritical case, i.e.
E[f’(1)log f'(1)] > 0. We refer to [[12] for more precise asymptotic results on the survival proba-
bility of subcritical BPREs. For large deviations without heavy tails, it has been already observed in
[9] that y is of importance in the limit theorems only in the strongly subcritical case.

Many properties of Z are mainly determined by the random walk associated with the environ-

ment
So =0, Sn=S-1 = X, (Tl = 1):

where
X, = logf(1) (n=1),
are i.i.d. copies of the logarithm of the mean number of offsprings
X = logf’(1).
If Z, =1, we get for the conditioned means of Z,
E[Z,|f1,....fa] = €5 as. (2)

In the whole paper, we assume that there exists a A > 0 such that the moment generating function
[E[exp(AX)] is finite. Then the rate function 1) of the random walk (S,, : n € IN) is given by

P(o) = iup{le—log(E[exp(lX)])}‘ (3)
>0

As 1 is convex and lower semicontinuous, there is at most one 6 > 0 with ¥(9) # ¥ (6+). In
this case, Y (6+) = oo (see e.g. [[10], [15]). Usually, v is defined as the Legendre transform of
log(IE[exp(AX)]) and the supremum in is taken over all A € R. Here, we are only interested in
upper deviations, thus setting 1(8) = 0 for § < E[X] is convenient.

Notations: In the whole paper, we denote by IT := (f1, f», .. .) the entire sequence of environments.
We write L = L(f) for the random variable associated with the probability generating function f:

E[s" | f] = f(s) (0<s<1) as.
and by m = m(f) we denote its expectation:
m := f'(1) = E[L|f] <o a.s.

Unless specified otherwise, we start the branching process with a single individual and denote by
PP the underlying probability measure. We denote by P, the probability measure when the initial
size of the population is k. As a matter of fact, large deviation results do not depend on the initial
number of individuals if the latter is fixed (or bounded).

For notational convenience, we use the symbol <. to indicate that the inequality holds up to a
multiplicative constant (which does not depend on any variable).

Throughout the paper, we use the convention 0 - co = 0.
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2 Main results and interpretation

In this paper, we will describe the upper large deviations of the branching process (Z,, : n € IN)
when the offspring distributions may have heavy tails. This means that the probability that one
individual gives birth to an exponential number of offsprings is ’only of exponentially small order’.
Throughout this paper we will work with the following assumption. It ensures that the tail of the
offspring distribution of an individual, conditioned to be positive, decays at least with exponent
B € (1, 00) uniformly with respect to the environments.

Assumption S2(f3). There exists a constant 0 < d < oo such that for every z > 0,

P(L>z|f,L>0) < d-(mA1)-z7F as.

The rate function y that we establish and interpret below depends on y, § and v and is defined by

1@ = inf Loy +Bs+1- 00 —5)/(1= D} (= 2,,5,4(0)). @

te[0,1],5€[0,6]

We will actually prove that, apart from the strongly subcritical case, y simplifies to

x(0) = sei[%fe]{ﬁ8+¢(9 —s)}

Theorem 1. Assume that for some 3 € (1,00), log(IP(Z; > 2))/log(z) = —fB and that additionally
() holds. Then for every 6 > 0,

1 n—o0o
~log(P(Z, = ¢'™)) =% —5(0).
n

The assumptions in this theorem essentially ensure that in a positive probability set of environments,
the offspring distributions have polynomial tails with exponent —f3, and no tail distribution exceeds
this exponent.

The lower bound is proved in Section 3, while the proof of the upper bound is presented in
Sections [4] and [5] by distinguishing the case 8 € (1,2] and the case 8 > 2. The proof for § > 2
is technically more involved since it requires higher order derivatives of generating functions to
get the divergence of the power series % ZiozoskIP(Zn >k),s— 1. In Section we adapt the
arguments of the proof for 5 € (1, 2] to the case 8 > 2.

Remark: Let us note that we can relax Assumption #(f3) by letting d depend on the environment.
But this would make the proof more tedious.

Moreover, Theorem [1|still holds if we just assume that there exists a slowly varying function [ such
that

IP(L>z|f,L>O)§d-(m/\1)~l(z)~z_/3 a.s. (5)

instead of Assumption (). Indeed, the properties of slowly varying functions (see [7],
Proposition 1.3.6, p. 16) imply that for any € > 0, there exists a constant d, such that
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P(L>z|f,L>0)<d.-(mA1)-27P*¢ as. For fixed 6 > 0, Xyp,p 1S continuous in §. So letting
€ — 0 yields the upper bound in the theorem. Finally, the proof of the lower bound only requires

that E[Z; log+(Zl)/f1’(1)] < 00 (see p. which is assured by . O

Let us state two consequences of this result. First, we will derive a large deviation result for
offspring distributions without heavy tails by letting f — oo, which generalizes Theorem 1 in [9].

Corollary 1. If Assumption 5(f3) is fulfilled for every [3 > 1, then for every 6 > 0,

1 1
p(8) < ligng)lf—; log(P(Z,, > eQ”)) < limsup ——log(PP(Z, > 69”)) < @(06+),

n—o0 n

where ¢(8) = infoefo 1) { £ + (1= Oy(6/(1 - )},

For example, this result holds if the offspring distributions are bounded (P(L > a | f) =0 a.s. for
some constant a) or if P(L >z | f, L > 0) < cexp(—2?®) a.s. for some constants c, a > 0.

Secondly, Theorem [I]also covers the Galton-Watson case, when the environment is not random
and f is deterministic. We refer to [6 [20] for the precise large deviations results without heavy
tails.

Corollary 2. Assume that Z is a Galton-Watson process. If log(IP(Z; > 2))/log(z) - —f3, then for
every 8 > E[Z;]=m

1 - _ :
losk = " gto)= { LONE 0 IR

Indeed, in the Galton-Watson case, for 8 + ¢ > f3, results from log(IP(Z; > 2))/log(z) - —B.
Then, we let € — 0 to derive this corollary from Theorem |1} Moreover ¢(6) = oo for 8 > logm
and y(logm) = 0. For the rate of decay of the survival probability, it is well-known that
y = —log(f’(1)) = —logm in the subcritical case (m < 1) , and y = 0 in the critical (m = 1)
and supercritical (m > 1) case. In the subcritical case, 1(s) = oo for s > 0, implying t = 1 in
(4). The only way to grow can come from an individual having exceptionally many offsprings. In
the supercritical case, y = 0 implies t = 0 in the infimum in (4), meaning that the process starts
growing right from the beginning. It remains to minimize y(0) = infic(o 97{fs + (0 —s)}, where
P(60) = 0 for 6 < logm and (6) = oo for 8 > logm. Hence, y(0) = (0 —logm). The critical
case is obtained similarly.

We give now some complements and interpretations of the results.

The quenched approach The asymptotic behavior of the large deviation probabilities is now con-
sidered conditionally on the environment.

Proposition 1. If limsup,_, logP(Z; > z | f1,Zy = 1)/logz = —f a.s. for some f3 € (1,00), then
for every 6 > (E[X] Vv 0),

1
lim —loglP(Z, > efn | f1,f2,...) =

n—oo n

a.s.

—BO+E[X] , ifE[X]<O0
—BO—-E[X]) , ifE[X]=0
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Essentially, this is a modification of the rate function given in Corollary |2 for the Galton-Watson
case. Here logm has been replaced by E[X], since S,,/n — E[X] a.s. Indeed large deviations
cannot rely on the stochasticity of the environments any longer and will essentially be realized by
one individual having exponentially many offsprings. The upper bound in Proposition [1| follows
directly from Theorems[2|and |3| The lower bound can also be easily proved by slightly adapting the
proof in Section 3 with the help of the Paley-Zygmund inequality. We defer the details of the proof
to Christian Boinghoff’s thesis.

Path interpretation of the rate function. Following the terminology in [[15], if for a measurable
set A,
IP(Zn EA) — e—an+o(n)

then a will be referred to as cost for A.
In this terminology, the rate function describes the cost of reaching exceptionally large values,
namely

P(Z, > e") = exp(~x(6)n+o(n).

We now describe the paths which lead to exceptionally large values, i.e. paths which realize
{Z, > exp(On)} for n > 1 and 6 > E[X]. In the subcritical case, at the beginning, up to time
Ltn], t € [0, 1], there is a period without growth, during which the process just survives. The prob-
ability of this event decreases as exp(—y|tn]). At time | tn], there are very few individuals and one
individual has exceptionally many offsprings, namely exp(sn)-many, s € [0, 0]. The probability of
this reproduction event is given by P(Z; > exp(sn)) ~ exp(—fBsn). Then the process grows expo-
nentially according to its expectation in an exceptionally good environment to reach exp(6n). That
is S grows linearly such that S, —S,,,,| & [6 —s]n and the probability of observing this exceptionally
good environment sequence decreases as exp(—(1 — t)yY((68 —s)/(1 — t))n). The most probable
path reaching exceptionally large values exp(9n) at time n is then obtained by minimizing the sum
of these three costs yt, s and (1 — t)y((6 —s)/(1 — t)). The rate function y results from this
minimization:

1O@= _inf  fep+Bs+1-0p(0-5)/(1- D)} = toy+Bse+(1—to)p((0—s)/(1—t5))
te[0,1],5€[0,60]
and thus corresponds to a strategy described by the function

|0 if t <ty
folt) = [559—|-ﬁ(t—t9), if t > tg.

Figure 1. Representation of t € [0,1] — f(t).
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More precisely, following [5], we expect that

sup {|10g(Zjen)/n— fo()|} = 0
te[0,1]

in probability. But the proof becomes very technical and cumbersome and we refrain from giving it
here.

Actually, convexity arguments given below ensure that the jump occurs either at the beginning or
at the end (except in a degenerated case which is explained below). Then t = 0 or t = 1 in the
last picture and the corresponding paths are given by the four paths plotted in Figure More
generally, we will describe the most probable trajectories realizing the large deviation events and
their depending on 6. For that purpose, we need a new characterization of the rate function .

Graphical construction of the rate function. It turns out that y is the largest convex function
satisfying for all x, 6 > 0 (see appendix, Lemma [3)

x0) =v, x(O)<y(0), x(0+x)=<x(0)+px.

The first condition plays a role iff 1)(0) > y, which corresponds to the strongly subcritical
case. This can be seen in the following way: if E[X exp(X)] < 0, then the derivative of the
map s — E[exp(sX)] in s = 1 is negative and ¢ (0) = sup{—Ilog(E[exp(sX)]) : s = 0} >
—log(E[exp(X)]) = v. If E[X] < 0 and E[X exp(X)] > 0, the results in [12] and the definition
of v ensure that both y and 1(0) are equal to —log(IE[exp(vX)]) and v is characterized by
E[X exp(vX)] = 0. Finally, if Z is critical or supercritical, i.e. IE[X] > 0, then ¢(0) =y =0.

Resulting from this characterization, y can be constructed in three pieces separated by 6* and 67
(see appendix, Lemma {4)).

Figure 2. Illustration of y in the strongly subcritical case:
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More explicitly, let us define ¢ as the largest convex function that satisfies ¢(0) < y and p(0) <
(60) for all & > 0. As proved in [9]], this function is the rate function of Z in the case of the
offspring distributions having geometrically bounded tails and is given by

p(0) = {V(l‘%)Jr%w(@*) . ifo <o

Y(6) , else
where 0 < 0% < 0o is defined by
6*)— 0)—
YOI-r O —1 ©
0* 6>0
Next we define
o7 = sup{@ > max{0,E[X]}: ¢'(0) < B and ¢(0) < oo}. 7
Then
[ e® . ife <ot
2(0) = { BO —log(E[efX]) , else ®

and we get the following expression (see appendix, Lemma [4)):

y(1— &)+ Zy(6") , if6 <06
2(0) = < ¥(6) , ifor<0<of
BO -0 +y(") , ifo>0f

Thus the trajectories have the following form.

Figure 3. Representation of the possible trajectories of the path associated with upper large deviations.
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Phase Transitions Let us first describe the phase transitions (of order two) of the rate function y,
which correspond to discontinuities of the second derivative of y and the associated strategies when
0" > 0.

For 6 < 6%, the rate function y is identical to ¢, which is a convex combination of y and
v (and not ). Thus, conditioned on the event {Z, > exp(6n)}, the process first ’just survives
with bounded values’ until time |tgn] (ty € (0,1)). Then it grows in a good environment such
that S;, — S|;,n) & On (see Figure 3|a)). When 6 increases, the survival period decreases while the
exponential growth rate of the process remains constant and is equal to 6*. Large deviation events
are typically not realized by a reproduction event with exponentially many offsprings.

For 0* <0 < 07, y is equal to ¢. Thus, conditionally on the large deviation event, the process
grows exponentially (respectively linearly at the logarithmic scale) from the beginning to the end
(see Figure[3|b)). This exceptional growth is due to a favorable environment such that S,, ~ 0n.

For 6 > 07, the trajectory associated with the optimal strategy begins with one individual
having exponentially many offsprings: Z; ~ exp(sn). Then it grows exponentially in a favorable
environment such that S, ~ (6 —s)n (see Figure |3|c)). When 6 increases, the initial jump increases
while the rate of the exponential growth is still equal to 0.

The case 67 = 0 corresponds to ¥(0) = y + B6. Here the optimal strategy consists in just

surviving until the end and one individual having exp(6n)-many offsprings in one of the last
generations (see Figure [3|d)).
Finally, we note that in the case 0 < 0 = 6* = 67, the optimal strategy is no longer unique. Indeed,
for any t € (0, 1], there exists an s € [0, 8] such that all the following trajectories have the same
probability: First, the process remains positive and bounded until time | tn| (survival period), then
it jumps’ to exp(sn) and grows exponentially with a constant rate (see Figure [1)).

Figure 4. Representation of t € [0,1] — fo(t) in the strongly subcritical case for 6, < 05 < 03 = 0* <
94 < 95 = Qi- < 96 < 97.
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In the next sections, we will prove the results. In Sections 3,4,5 and 6, relations stated conditioned
on the environment hold a.s. with respect to the underlying probability measure. We refrain from
indicating this in every equation. Section 7 is the appendix which contains several technical results
used in the proof.

3 Proof of the lower bound of Theorem 1

For the proof of the lower bound of Theorem (1) we need the following result. It ensures that
exceptional growth of the population can at least be achieved by some good environment sequences,
whose probability decreases exponentially according to the rate function of the random walk (S, :
n € IN). This result generalizes Proposition 1 in [5] for an exponential initial number of individuals.
With a slight abuse of notation, we will write below exp(sn) for the initial number of individuals
instead of the integer part of exp(sn).

Proposition 2. Under Assumption #(f3), forall® >0and 0 <s <0,

1
liminf — log Pegpsn)(Zn, = exp(0n)) = —((6 —s)+).

n—oo n -

Proof. Without loss of generality, we restrict ourselves to the case Y ((6 —s)+) < co. Recall that for
every 0 > 0,

YP(0') = sup{k@’—logE[exp(AX)]}.
A>0

First, we assume that E[exp(AX)] < oo for every A > 0. Then the derivative of the map
A — E[exp(AX)] exists for every A > 0. The supremum above is achieved at A = A satisfying

E[X exp(A¢:X)]

= Eleote0)]
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Pursuing classical large deviation techniques (or more specifically the proof in [5]), we introduce
the probability IP defined by

~ Ao
Px edx) = EEXp( o)

—[exp(AQ/X)] P(X € dx).

Under this new probability measure, (S, : n € IN) is a random walk with drift E[X]=6">0and
Z, is a supercritical BPRE.

Letusfix  >0and 0<s<0.Foralln>1,0">0 —sand € >0,
IPexp(sn) (Zn 2 exp(@n))
= IPexp(sn) (Zn = exp(@n);Sn < (9/ + E)Tl)
= E[exp(A9X) ] Eexpten) [ €XP(— A0S 2 >exp(0n).s, <(6"+en} ]
= exp (n[log(E[eXp(AQ’X)] - A6’(9/ + 6)] )ﬁ'exp(sn) (Zn = eXP(Qn); Sn =< (9/ + G)Tl)
> exp(n[—(0") — A/ €]) [Pexpisny (Zn = exp(6n)) — P (S, > (6" + €)n)].

As ﬁ(Sn > (0’ +€)n) — 0 for n — oo, it remains to prove that
lig(i)rolfIPexp(sn) (Z,>exp(6n)) > 0. )

The statement of the proposition results from letting ¢ — 0 and 6’ — 6 —s.

Relation @) results from the fact that under P the population Z,, starting from a single individual
grows roughly as exp(S,) = exp(6’n + o(n)) on the nonextinction event. To prove (9), we label
the individuals of the initial population and denote the number of descendants in generation n of
individual i by Zr(li). Let us fix N € IN and introduce the ’success’ probability p,,:

pn, = Py(Z,> Nexp(n(f —s)) | II) a.s.

Then, conditionally on II, the number of initial individuals whose number of descendants in gener-
ation n is larger than N exp(n(6 —s)), given by

N, = #{1 <i<exp(sn):Z{ > Nexp(n(6 —s))},

follows a binomial distribution with parameters (exp(sn),p,). Moreover, since IE[N, | 1] =
exp(sn)p, a.s., we obtain

E[N, | H]).

I’pexp(sn) (Zn = exp(@n)) > IFexp(sn) (Nn = exp(sn)/N) > I’p’exp(sn) (Nn = Np
n
The classical Paley and Zygmund inequality (see e.g. [[16] p. 63) given for r € [0,1] by

E[Y]?
E[Y?2]’

P(Yy >rE[Y]) > (1-r)? (10)
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and the fact that E[Ni | IT] = ezmp,% +¢e"p,(1—p,) a.s., ensure

_ E[N, | 1]
IPexp(sn) (Nn = NT;
n

1
1 ]2E[Nn | ]2 . [1—1ANPJ
a.s.

Np,d E[N2|TI] — 1+e;”

‘n)z[1—1/\

Observe that under Assumption 52(f3),

E[Z;log"(Z,)/f{(1)] < co.

Theorem 1 in [3] ensures that Z, exp(—S,,) converges a.s. to a random variable which is positive on
the nonextinction event. So for every N € N,

E[p,] = P,(Z, > Nexp(6n)) => P,(VneN:Z, >0)> 0.

As the right-hand side does not depend on N and E[p,] < P(p, > a) + a for every a > 0, it follows
that for N large enough that N
6 := liminfP(p, >2/N) > 0.
n—.oo

Thus we get for such N that

liminf P
n—oo

[1-1 /\1/an]2] L 8(-1/2)

> > . . =
(Z, > exp(6n)) > lhnlg}fIE[ T+ 1/n. 7 N/2 >0,

exp(sn)

which proves (9) and finishes the proof when E[exp(1X)] < oo for every A > 0. The general case
follows by a standard approximation argument, see e.g. [9] p. 2075/2076 O

Proof of the lower bound in Theorem[I} The proof now amounts to exhibiting good trajectories
which realize the large deviation event {Z, > exp(6n)}. By Markov property, for every t € (0,1)
ands €[0,0],

IP(Zn = exP(en)) = IP(Z[tn] > O)P(Zl = exp(sn))IPexp(sn)(Zn—[tn] = eXP(Qn))-

By (1)), we get that
]- —
;log(]P(Z[m] > 0)) w =Y.

Using that log(P(Z; > 2))/log(z) —> —f yields
]. n—oo
—log(P(Z; = exp(sn))) — —sp.
n

Finally, by Proposition [2, we obtain that

1
hf{gg)lfm log(Pexp(sn)(zn—[tn] = exp(Gn))) = —111((9 - 5)/(1 - t)‘l')

since
Pexpsn)(Zn—fen] = €xp(0n)) = Pexpia—oyns/(1-)(Zn-en] = exp(n(1l —)6/(1 — t))).
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Combining the first inequality and the last three limits ensures that

linﬂ_l)glf%log(lP(Zn > exp(0n))) = — te[o,li]r,lsfe[o,e] {t}’ +Bs+(1—-t)p((6 —s)/(1 - t)+)}-

The convex nonnegative function, 1) can have at most one jump and this jump goes to infinity. Thus
the infimum above is ¥ (0). To see this, we only have to consider the jump point. Suppose that exist
sg € [0,0] and t4 € [0,1) such that

toy + Bseg + (1 —te)P((0 —s9)/(1—tp)) = x(0) <0

and Y ((0 —sg)/(1 — tg)+) = c0. Then, as (6 —sg)/(1 — ty) is the only jump point, for any € > 0
there is a & = 6(€) > 0 such that

x(0)—€e < toy+B(sg—8)+(1—te)y((0 —s9 —5)/(1 —t9)+)
= toy +B(sg —6) + (1 —tg)Y((6 —sg —6)/(1 —tp)).

Letting €, 5(e) — O proves the result and hence the lower bound of Theorem|[1] O

4 Proof of the upper bound of Theorem 1 for 8 € (1,2]

Let us now introduce the minimum and maximum of the associated random walk up to time n:

Ln:= orsnlgnsk’ My = oréllflsxnsk
By Markov inequality;,
P(Z, > 0|I1) < E[Z,|II] =exp(S,) a.s.

Furthermore P(Z,, > O|I1) is decreasing a.s. and we get the following classical inequality, which will
indeed be a good estimate of the rate of decay of the survival probability

P(Z,>0|ll) <elr as. (11)

For the proof of the upper bound of Theorem (1) we require the following key result for the tail
probability of Z,,.

Theorem 2. Under Assumption 5(f3) for some 3 € (1,2], there exist a constant 0 < ¢ < oo and a
positive nondecreasing slowly varying function Y such that forallk > 1and n>1,

P(Z,>k|lT) < cnY (kn?/(B=DeMa=Lnoln(oSn—ln /)P g5,

Let us briefly explain this result. The probability to survive until time n evolves as e’». Conditioned
on survival, a good environment sequence corresponds to large values of (S, — L,,). The possibility
of high reproduction of the initial individual is reflected by the last term, k~?. Conditioned on the
environment and survival, the expected size of the process at time n is of order e5»~t» which cor-
responds to a period of exponential growth of the process. Thus, this theorem essentially says that
conditioned on Z, > 0, the tail distribution of Z,,/e5» I decays at least polynomially with exponent
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—B.
Recalling that IT = (f1, f5, ...) and f,(s) is the probability generating function of the offspring distri-
bution of an individual in generation n — 1, we have

fon(s) = ZsklP(Zn =k|ID) = E[s%|11] as. (0<s<1). (12)
k=0

For the proofs, it is suitable to work with an alternative expression, namely for every n > 1,

ga(s) = 1=/ as. (0<s<1).
1-s

The function g, has already been introduced in [9]. As lim, ~; g,(s) = f,(1) exists, we define
g.(1) := f,(1). Using the representation of the function as power series, let us define

gonls) = Z Pz, >k|H)—M as. (0<s<1). (13)

Moreover we need the following auxiliary function defined for every u € (0,1] by

uo_ u
hui(s) = ! ! __ &)~ &) as. (0<s<1). (14

A—f)  FHEOA-F  (g)gls) —s))»

Finally, we define for all 0 < k < n,

U = (AFD) " = f 07 = e, 0<k<n; Up:=1
fk,n = fk+1°fk+2°"'ofn: 0<k<n; fn,n i=id as.

By a telescoping summation argument similar to the one used in [[11]], we get that

v U
A forF (= foue)

n—1

_ Ul‘iﬁ-l
T - fnn(s)w*;)((l Fen (1—fk+1,n(s))u)

Uy +§U“ 1 ~ 1 )
I CED = RN CE A AO) N NV C A O)N ]

Uy n
D Z U byt (Frenn(s)), s> 0. (15)
k=0

Proof of Theorem 2} In the same vein as in [9], we will obtain an upper bound for P(Z, > z|I)
from the divergence of g; .(s) = Z;’io jP(Z, > j|lI)s’~! as s — 1. More precisely, for all k > 1 and
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s€[0,1],

JP(Z, > jIms’™

k
=1

goa(8) =

J

k2
> sk?IP(Zn > k|T1). (16)

To get an upper estimate for g, (s), we will use with u = 8 — 1. This yields

n—1

goas) = (UF+( =P Y 0P gy )
k=0

-1/(6-1)
) (0<s<1).

Calculating the first derivative of g, ,,, we get that:

86,205

s ~1-1/(6-1)
= —(B- D (UF =P YU e (1))
k=0

n—1
x(=(B-101 -5 ; UL g1 g i n(s))

n—1
+(1 =P UL TRy s (e 05))
k=0

to Ut g1t Fran() = (B = 1721 =) Mg UL T i et DL 1 o(6)
_ _ _ 1+1/(f-1)
(1= (UF 7 + (=P T UL o e i n(5))

Z:) Uf_l (hﬁ—l,k—i-l (frs1,n(8)) — (B — 1)_1h?3_1’k+1(fk+1,n(5))f]</+1’n(s)(1 - S))
UR (1 —s)>F '

<

(17)

In the last step, we have used (14) to get hg_; ;41(s) = 0 for all s > 0 to estimate the denominator.
Then Lemma|[5]in the appendix ensures that there exist a ¢ > 0 and a slowly varying function T such
that for every s € [0, 1),

hg_1x(s) < cT(1/(1-5)), (18)
_h;g’—l,k(s) < ¢Y(1/(1-s5))/(1-s) as. (19)
Moreover, adapting to fi11,,(s) instead of f, ,(s) yields
1 e~ M(Sn=Sk+1) n—1

= 5 N - T~ “(S'_Sk+1)h > 0.
(1 = frr1,n()H (1—s)* +j=2k4216 ' wk+1(Fra1n(s)), s 2

Applying in the appendix for 0 < u < 8 — 1 to bound h,, x, we can conclude that there exists a
¢ > 1 such that for every s € [0, 1),

1 e—M(Sn—SkH)

OO — sy

+ 1 ¢ et MBunsizn(Sn=S) < ¢ ML) (n 41) /(1 — s)X.
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Combining this inequality with yields
hp_1 ki1 (frr1n(s)) < Y ((n+ DYkeMi—la(1 —5)™1) (0<s<1).

for some ¢ > 0. Moreover, fiiq,(s) < 1— fk’Jrl .(8)(1 —s) by convexity of fi,,, and thus ||
ensures that

- h?g_l i1 Fier1n N 1/ )A =5) < ¢ fily A =)T(1/QA = frg1,0(8) ———=
’ ’ ’ 1 _fk+1,n(5)
< cT((n+1D)YreM (1 -5)"1) as. (0<s<1).
From the two last estimates with u = (f —1)/2 in (17), we get that for every s € [0,1],

cne PVl ((n41)YF-DeMi=ln(1 —5)71)
UP(1—s)2F '

8o.(8) =

By setting s = 1 — 1/k in the estimate above and using (16)), we obtain that

14 kk2 n e~ (P=DInj2=F Y (k(n + 1)2/F DMLy
(1——) ~P(Z,>K|T) < ¢ (k(n+1) ),
k/ 2 Uf
which completes the proof since U,, = exp(—S,,). O

For the proof of the upper bound of Theorem |1} we also need the following characterization of the
cost of survival y:

Lemma 1. Under Assumption #(f3), for all 6 > 0, b > 0 and Y a positive nondecreasing slowly
varying function at infinity, we have

1
y = —lim —logE[T(n%eme tr)eln].
n—oo n

Proof of Lemma[I] First let T = 1. Then using as the upper bound, and with some 0 <
u < 3 — 1 along with as the lower bound ensures that

1

~ -1 __
(e™HSn + D e “Skhu,k+1(fk+1,n(0)))1/“
> ol Veeln,

el > P(z,>o0) >

This yields
.1 1 L
y = —lim —logP(Z,>0)=— lim —logE[e"].
n—oo n n—oo n
As T is nondecreasing and —L,, (and thus n?e?"e~In) is also nondecreasing,

1 1
y = lim —=logE[el"] > limsup ——log B[T(nbee~tr)eln].
n

n—oo  n n—o0
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For the converse inequality, we use that IE[e'*" ] is nonincreasing in n to define

1
£(t) = —lim —logE[e'] .
n—oo n

Note that £(t) > 0 and by Lemma V.4 in [[15]], £(t) is finite and convex. Thus & is continuous.
Now by properties of slowly varying sequences, for any & > 0, x 2T(x) — 0 as x — oo (see [7],
Proposition 1.3.6, p. 16) and thus

1 1
liminf— = log E[T(n%e®"e7tn)elr] > —56 — lim ~logE[e(+9)n],

n—o00 n n—oo n

Letting & — 0 and using the continuity of & finishes the proof. O

Proof of the upper bound of Theorem 1. First, recall the following classical large deviation inequality:
P(S, > 6n) < e ¥, (20)

Let us define the first time 7, when the random walk (S; : i < n) reaches its minimum value on
[0,n]:
T, = inffl0<k<n: S, =L,}

We decompose the probability of having an exponentially large population according to the values
S, — L,. To control the term in the slowly varying function in Theorem |2} we also add a term
bounding the maximum of the random walk up to time n. Let r € N. Then

P(z,>e'") = P(z,>e" S —L,>0n)+E[P(Z,>e"|);S, — L, <On,M, <rén]
+E[P(Z, > €"|1);S, — L, < On, M, > rOn]. (21)

The asymptotic of the first term can be found using (see [9]):

n
P(Z, > e, S, =L, >0n) < Y P(Z >0)P(S,—S; > 0n)
i=1

n
< D Pz > 0)exp(~(n— Dp(Bn/(n—1))).
i=1
This ensures that 1
limsup —logP(Z, > %" S, — L, > 6n) < —¢(0), (22)

n—oo I

where we recall that

p(0) = inf {tr + (1 =0/ - )}
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For the second term in (21)), we use Theorem [2]and the Markov property for (S, : n > 0). For every
relN,

E[P(Z, > °"); S, — L, < On, M, < rOn]

<cnkE [T(nz/(ﬁfl)eM“’L"eQ”)eL“eﬁ(S“*LfQ”);Sn —L,<6n,M, < an]

n
<cn ZE[T(nz/([o’—l)e—ske(r+1)9n)e5keﬁ(Sn—Sk—Gn);Sn —L,<6n,t,= k}
k=0

n
<cn ]E[T(nz/(ﬁ_l)e_ske(rH)e”)eSk; T = k]]E[e_ﬁ(G”_S"*k);Sn_k <6n,L,_; >0].
k=0

Let e = 1/n? and m, = [0/€]. Note that

E[T(HZ/(ﬁ—l)e—Ske(r+1)9n)eSk; T, = k] — E[T(le/(ﬁ_l)e_l'k€(r+1)9n)eLk, Ty = k]
E[Y(n%(B-DeLielr+D0myeli],

A

and hence from (20), we deduce that
E[P(Z, > 69"|H);Sn —L,<6n,M, <rfn]

n me
cn E[T(n%/ B~V Lrelr+1)0n)olk] Ze_ﬁ(e_(jﬂ)e)"IP(Sn_k € [nje,n(j +1)e),L,_ >0)

<
k=1 j=0
n me

< cn ZE[T(nzmﬁ—l)e—Lke(r+1)9n)eLk]Ze—ﬁ(e—(f+1)e)ne—w(jen/(n—k))(n—k)
k=1 j=0

< cOn*  sup {E[T(HZ/(ﬁ—l)e—LLmJe(r+1)9n)eqmj] .e—(ﬁs+(1—r)¢((e—s)/(l—r)))n}_

0<t<1,0<s<6

Together with Lemma (1} this yields that for every r € IN,

1
limsup — log E[IP(Z, > e™|M);S, — L, < On,M, <rfn] < —yx(6), (23)
n—oo I
where
20) = inf {yedfst(1- 090 —)/(1- 1)},

As to the third term in (2I), by duality,

E[P(Z, > e");S, — L, < On,M,, > rOn] < P(M,, > rfn)
= IP(kng)ax (S, —S;)>r6n)=P(S,,— L, >r6n). 24)
=0,...,n

It has been proved in [9] (see p. 2068) that,

po(x) = — lim % logIP(S, — Ly > xn) = inf {(1-t)(x/(1- 1))} =T .
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Combining this result with (21)), (22)), and shows that

1
limsup — log P(Z,, > ") < —min{p(0); ¥(0); o(r6)}.

n—oo N
Observe that y(6) < ¢(0) since the infimum is considered on a larger set for y than for ¢. Adding

that ¢y(x) — 00 as x — 0o, we get

1
limsup —logP(Z, > e%™") < —4(60)

n—oo I

by letting r — oo. This proves the upper bound of Theorem O

5 Adaptation of the proof of the upper bound for § > 2
First, note that Lemma [1] still holds for 8 > 2 by following the same proof. Indeed, using
for u = 1 together with Lemma [5|stated in the appendix ensures that
1
e S+ ZZ:) e Skhy i1 (fip1,0(0))

\%
= |
—_
o
|
—
o
~
E]

P(Z, > 0T = 1 — f,,,(0)

The main difficulty here is to obtain the equivalent of Theorem [2| For this, one has to calculate the
higher order derivatives of g, ,. Then, the upper bound for the tail probability of Z, contains an
additional term:

Theorem 3. Under Assumption 5¢(f3) for some B > 2, there are a constant 0 < ¢ < 0o and a positive
nondecreasing slowly varying function Y such that for every k > 1,

P(Z,>k|l) < ceSnPr(n2eMInk) max {kFelf=DSn=La); fIF1=1IFIS =LY g 5,

For the proof, we will use the functions (compare with (14)))

1 3 1 _ grk(1) — gi(s)
1-£fls)  FAA-s)  g(1grls)(1—s)

hi(s) := hy(s) = (0<s<1) as.

and

n—1
H(s) = Y U (fiara(s)) (0<s<1) as. (25)
k=0

Applying with u = 1 yields

1-—s
gon(s)t = ————=U,+(1—-5)H() (0<s<1) as.
’ 1- fO,n(s)
Calculating the [-th derivative of the above equation, we get that for alll > 1 and s € [0, 1),
dl
ﬁgo,n(s)—l = 1-s)HDE) —1HY() (0<s<1) as. (26)
s
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The rest of this section is organized as follows. First, we provide a technical lemma which gives
useful bounds for the functions defined above. We then prove Theorem [3| Finally, we sketch the
main steps of the proof of the upper bound of Theorem [1| for 8 > 2. For notational simplicity, we
introduce <, to mean that the inequality is fulfilled up to a multiplicative constant ¢ which does not
depend on s, k or II.

Lemma 2. Under Assumption 5€(f3), forevery l <[] —1and 0 <k <n,
fk(lg(l) <. n!=1 eSSk =Ln) g . 27)

Moreover the following estimates hold a.s. for every s € [0,1) respectively for | <[] —2, 1 =[B]—2
andl=[B]1—-1,

IHO@)| <. nlelEnidetn (28)
IHO)] <. nlelPI=2En=Lln)g=Ln
+nY(n2eMiLn(1 —5) 1) (1 —5)"UF1=Fle=Sne(F—1)Si—Ls) (29)
IHD(5)] <. nleBI=DGE—L)e=Ln 4 nY(n2eMa=ln(1 —§)71) e SnelfSn=lu)(1 — 5)~(A1=F)
+nT(n2eM=In(1 —5)71) e =SB =La)(1 — 5)"1=UFI=A) g5, (30)

Proof. We prove the lemma by induction with respect to [. All the following relations hold a.s. for
every s € [0,1). Forl =1, is trivially satisfied since fol,n(l) =¢S5t and fk’,n(l) = 55k, We first
consider | < [B] — 2 and assume that then holds for every i < [. In the first step, it will be
proved that holds for [. In the second step, we will show that holds for [ + 1.

By the induction assumptions and the monotonicity of the generating functions and their derivatives,
foralli <1 ands € [0,1], we have

0] (s) < (@) (1) < ni=1 eSn=Sk (=18, —Ln) (31)
k+1,n k+1,n ¢

We will use this to bound the [-th derivative of hj 1 © fi41 5- Lemrna (see appendix) ensures that

J

d Lo
“hieaGienn@)| = | DA G nsDuy)
=1

where

ws) = Y qU@s)E (fRr)(s))

(i10enin JEE (G
and 6(j,1) = {(iy, ..., ip;) € N¥|iyiy +i3is+... =l and iy +i,+... = j}. Using and (31),
these functions statisfy

u]-’l(S) Sc nl—j ej(Sn—Sk) e(l—j)(sn—Ln) Sc nl—l eSn_Sk e(l_l)(sn_Ln)_

For j < [fB] — 2, the derivatives hg{j) are bounded by a constant that does not depend on IT (see
Lemma [6] appendix). Thus

l

d 1 e (1Y
Ehkﬂ(fkﬂ,n(s)) <, nltt eSSk TNy,
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By definition of H (see (25))), we get that

n—1
HO@)| <, an_l nl=l eS1=Sk oD L0) g=Sk < plel(Si—Ln)g—Ln,
k=0
which proves forl < [B]-2.
We now show that is fulfilled for I +1 < [B] — 1. Using Lemma [7| again with f = g;, and
h(x)=1/x, we get that

d! L .
ST = Zl(—l)(—zy--(—j)go,n(s)—0+”aj,z(s)
=

l
= 80 Zg5nS) + Y (12 (—)oa) Vi), (32)
j=2

where

i (s) = ST @) (g ), (33)

i=(i1,--12))€€ (D

and €(j,1) = {(ir, ..., i) € N¥|iyiy + izis +... =l and i +is+...=j}.
Moreover, f1(1) = 1g=1(1) (see ). Thus, using the induction assumption yields for
everyi <[l —1, g(()lzl(l) <. n'eSnel(n=In) and

ﬁ],l(l) SC nl eanel(Sn_Ln).

By , the left-hand side of (32) is equal to (1 —s)HD(s) — IHI=D(s). By , forl < [B]—2,
(1 — s)HWO(s) vanishes for s = 1. Thus letting s — 1 and recalling that gon(1) = S yields

1 l ; ;

o) <o ([ D-1)(=2) - (=)e TSl eInellSnt) 40D (1))
=2

<c eS" nl el(S,,an) +eZSn|H(lfl)(1)|_

As is already proved for | < [] — 2, we get that

g(()lzl(l) <, nl esnel(sn_L")—i-nl_l 251 o(1=1)(Sn—Ln) gLy

<. nleSrel6aLo),

Using (39), we get for 1+1, which completes the induction step and proves forl <[B1-1.
The proof for fk(lz(l) instead of fo(lg(l) is the same. Here, just note that for all 0 < k < n, it holds
that Sn - Sk - mlnjzk{SJ - Sk} < Sn - Ln'
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Let us now prove the bound on HO(s) for [ = [f] — 2. Using Lemma EI and yields

\ - lhkﬂ(fkm(s))\

- Z B i3 6+ 10 i Do 5

SC nl 1eSn Ske([ﬁ]_s)(sn_Ln)

S (CYIC TN 5)) R SN &) UL I AN O) L) (34)

Now by the same arguments as in the proof of Theorem
T(1/(1 = fiyr,n(6)) < T(neMn (1 —5)7h).

The convexity of fi; , ensures that
(1 _ka’n(s))—(f/o’]—ﬁ) < (1- s)—(fm—fo’)(fk/H n(s))—([/ﬂ—ﬁ)
Recalling that # > 2 and f;/ T ln (s) < e5nIn and applying yields

d!
e (s)) nl=1eSn=Ln o([B1-3)(Sn—Ly)
gsl k1 fr+1n
+T(n2eMn—Ln(1 — )" 1)1 = 5)"([B1=B)(B=2)(Sh—Ln)

Combining this inequality with the estimate (recall (25)),

n—1
HOE)] < D e
k=0

d! d
-L
i )| < nele| =

hiei1 (fir1,n (D)) (35)

proves (29).

This implies that (1—s)H®(s) — 0 ass — 1 for | = [f] — 2. Thus we can apply the same arguments
to get an upper bound for g(()?l(l) to prove forl=[B]—-1.

Finally, let I =[] — 1. Applying the same arguments as before, Lemmas[6] yields

\ — @ o ©)

\ Z NGO O L (M O) A O PN O)

l
NG O) (R O);
SC nl_le([ﬁ]_l)(sn_Ln)
+T(n2eM (1 =) ) =) TFAEL L () TPRED ()(fL ()P
+ T(n2eMn—Ln(1 _ s)_l)(l —_ 5)—1—(fﬁ1—/5)(fk/+1 n(s))—l—(fm—ﬁ)(fk/H n(s))”ﬂ_l
: (e(ﬁ—l)(sn—Ln)(l —5)~UB1=B) 4 ((B=2)SuLa)(1 — S)—l—(rm—ﬁ))_
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Using again, we get and the proof is complete. O

Proof of Theorem [3|for f > 2. Letl = [B]1— 1. Without loss of generality, we can assume that T > 1.
The following relations hold a.s. Combining and (32), we get that

l
! - . —(i+1)~
o) = g0al( — (1= HOE) +HITDE) + Y (~1)(=2)-+ (—)gons) T i (5)),
j=2
where i is defined in (33]). Using (29)), (30), and (s) < e° for the first terms yields
jl g &o,n y

—(-1)/ N~
+g00 )i ().

Using that for every i € IN, g(i)(s)/(g(s))i < g(i)(l)/(g(l))i (see , appendix), the definition of

i, and , we get that
g(;}l]_l)(s)ﬂj,z(s) <, nl=1eSne(=1)(Sn—Ly)
Thus we get that
88131(5) <, Sl (n2eMiIn(1 — s)_l)((l — ) UBI=F)(B=1)Sn—Ln) 4 (1 — §)1=([B1=F) P (Sn—Ln)
(1 —5)elBIEnI) 4 e(rm—lxsn—Ln)) 4 Snple(TB1=1(Sn=La)
As in (16), we get the following estimate for every 1/2 <s < 1,
!
g(s) = s*kITIP(Z, > KIM).
Choosing s =1 — 1/k yields

]P(Zn > le) <C eSn an(nzeMn_Ln k) (k_ﬁe(ﬁ_l)(sn_l'n) + k_(ﬁ+1)eﬁ(sn_Ln)
1k TB1=1IB1(S,—La) 4 k—[me(w—lxsn—Ln))

Using the monotonicity of the function x — a *exp((x — 1)b) for all a > 1 and b > 0, and that
B<[B1<B+1=<[B]1+1,we getthat forall k > 1,

max{k_ﬁ_leﬁ(sn_l'n);k_[ﬁ.le(ly[ﬂ_l)(sn_l'n)} S max{k_ﬁe(ﬁ_l)(sn_l'n);k_[ﬁ]_le[ﬁ](sn_Ln)}'

Combining the two last inequalities leads to
P(Zn > k|H) SC esnnl'r(nzeMn_Lnk)maX{k_ﬁe(ﬁ_l)(sn_l'n);k_[ﬁ-l_le[ﬁ-‘(sn_l‘n)},

and this completes the proof. O
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Proof of the upper bound of Theorem 1 for 3 > 2. The proof is in the same spirit as the proof for § €
(1,2]. Theorem [3]yields

. 1 .
limsup — logP(Z, > ") < —min{y, g.4(0), Xy 11414 (0D},

n—oo N

where y is defined in (4). Using the characterization of y (see Lemma [3] appendix), we deduce
that for any 6 > 0,

Xyp(0) = Xy 1p141,4(0)

Thus
min {x, g.4(0), Xy.16141.4(6)} = 2yp.4(0) = x(6),

which yields the upper bound. O

6 Proof of Corollary

By assumption, there exists a constant d < oo such that for every 3 > 0,
P(L>z|f,L>0) < d-(mA1l)-z7F as.

Thus we may apply the upper bound in Theorem [1]for every f > 0. Thus, for all f > 0 and 6 > 0,

1
limsup—logIP(Zn>eQ”) < = xypu(0).

n—oo N

Taking the limit § — oo, monotone convergence of y, g ., yields

1
limsup—logIP(Zn>e9”) < —Xyooy(0),

n—oo I

where

Troon(0) = Jim nf o {ey o fs+ (1= O0u((0 )/~ )}

B—o0t€[0,1],5€[0,0

—  inf {t}/ (1= Yo/ - t))}.

te[0,1]

This gives the upper bound. For the proof of the lower bound, we can apply the same arguments as
in Section 3.

7 Appendix

In this section, we present several technical results for real functions which are required for the
proofs.
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7.1 Characterization of the rate function y

Lemma 3. Let ¢ be a nonnegative convex function, 0 < y < ¢(0) and 8 > 0. Then the function y
defined for 6 > 0 by

x(6) = _inf o {ty+fs+ (1= 090 =5)/(1- )}

te[0,1],s€[0,

is the largest convex function such that for all x,0 > 0,

10 =7y, x(0)<yY(0), x(O+x)=<yx(0)+px. (36)

Proof. We first prove that that y is convex. Using the definition of y and the convexity of 1, for
any 6’,0” > 0 and € > 0 there exist t’,t” € [0,1), s’ € [0,0”] and 5" € [0, 0”] such that for every
A€[0,1],
2x(0)+(1=)x(6")
> ALty +Bs"+ (1=t )p((0" —s")/(1 = )]
+A =)y +Bs" + (A= t"W((07 =s")/(A = t"N] — e
> A+ @ =D"ly+ A"+ (1= A)s"1B
/ / A(1-t") /
+HOU1 = )+ (1= (1= )5 (07 = 5)/(1 - 1))

+HA1 = )+ (1= M)A = gDy (07 —5")/(1 = ) — €
> A+ -D" )y + A"+ (1 - A)s"1B

+(1— [At’+(1_l)t//])¢(10’+(1—A)Q//_(AS/_i_(l_l)s,/)) B

1—[At'+(1-2)t"]
>y (;w’ +(1- A)e”) —e.

Letting € — O entails that y is convex.

Following the previous computation, we can verify that y fulfills (36). For any 6 > 0 and
€ > 0, there exist t' € [0,1) and s” € [0, 0] such that

x0) = ty+Bs'+A -t W(O-5)/1-t))—¢
= ty+BE"+x)+A -t (O +x—("+x)/1—-t))—Bx—¢€

> b (e A5 (L= Y6+ x = /(1= D) - fx e

Taking the limit € — O yields the third property in (36). Furthermore, setting ¢t = 0, s = 0 implies
x(0) <(6) and letting t — 1 shows that y(0) < y. This completes the proof of (36).

Finally, let k be any convex function which satisfies (36). Then for all t € [0,1) and 0 <s < 0,

ty+Bs+ Q-0 —5)/(1—1) = tx(0)+Bs+(1— k(6 —s)/(1—1))
> Bs+x(t0+(1—1t)(0—s)/(1—1))

Bs+x(6 —s)

x(0).

Y
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Taking the infimum over s and t yields y(6) > x(0) and this completes the proof. O

Another characterization of y results from Lemma [3| (see Figure [2)):

Lemma 4. Let y, 0 and 0" be defined as in (), (6) and (7) and assume 0 < 6* < 6" < co. Then

Y(1— )+ (69, if0 <6
x(0) = { () , ifor<0<0f
BO -6 +y(O") , ifo=6"

Proof. Note that the convex and monotone function 1) has at most one jump (to infinity). Let this
jump be in 0 < 6; < oco. For 6 < 6}, ¢(0) is differentiable. As 1) is also continuous from below,
(6;) < co. By the preceding lemma, y is the largest convex function starting at y(0) =y, being at
most as large as ¢ and having at most slope f3.

The largest convex function through the point (0, y) being smaller/equal than 1 has to be linear
and has to be a tangent to ¢. By the definition of 6%, the tangent to v at 6* touches the point (0, y).
Thus y is linear for 6 < 6* and follows this tangent. For 6 > 6%, y is identical to 1) until the slope
of 4 is exactly 8 (or until 1) jumps to infinity). At this point 67, the last condition in becomes
important and y is linear with slope 8 for 8 > 7. Summing up,

y(1— &)+ Zy(6") , if6 <6
2(0) = < ¥(6) , ifor<o<of
BO -0+ , ifo >0

O

If y =1 (0), then 6* = 0. If ’(0) > 3, then 8T = 0 and y(8) = y + 6. We refrain from describing
other degenerated cases.

7.2 Slowly varying functions

In this section, we will recall some properties of slowly varying functions. We refer to [[7] for details.
The function Y : (0, 00) — (0, 00) is a called slowly varying if for every a > 0,
T(ax) _
o0 T(x)

In the following, a Tauberian result from [[13]], p. 423 (see also [7]], Theorem 1.5.11, p. 28) is used:
For any a > —1, the function g(s) := Zf:oskka satisfies

g(s) ~ TMa+1)(A—-s)"1% (s—1-).

Then the function £ = s — (1 —s)'T%g(s) is continuous on [0,1) and has a finite left limit at 1.
Denoting the supremum of this function extended to [0, 1] by M, we get that

o0
D sk < M(1-s)7* (0<s<1).
k=1
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Fora=—1, Z,Czozl sk/k = —log(1—s). As the logarithm is a slowly varying function, we may rewrite
the previous results in the following way, which will be convenient in the proofs:

There exists a nondecreasing positive slowing varying function T such that for all @ > —1 and
s€[0,1)

Zskk“ < T(1/(1=s)(1—s)1"° (37)
k=1

7.3 Bounds for generating functions

We use the convention 0-oco = 0. Let L be a random variable with values in {0,1,2,...} with
expectation m, distribution (p;)ien and generating function f. Let us define

qx = P(L >k|f)

and,

g6) 1= Dstge = I (38)

= 1-—s

The last identity results from the Cauchy product formula of power series (see also [[9]). Recall
that the [—th derivative of a function f is denoted by f(© and that f{(s), g(¥)(s) exist for every
s€[0,1). Since

FO@6) = Zk(k —1)---(k—=1+1)s*"p,, gO(s) = Zk(k —1)---(k =1+ 1)s* g,
k=0 k=0

all derivatives of f and g are nonnegative, nondecreasing functions. For the proofs, we will use g
instead of f since the associated sequence (g )xe iS monotone, which is more convenient. It is
straightforward to see by induction that

O = 1gV). (39)
Calculating the [-th derivative of f(s) =1 — (1 —s)g(s) yields
fO6) = 18016 — (1 -5)gW(s). (40)

Thus g?~1(1) and £ O(1) both essentially describe the [-th moment of the corresponding probability
distribution. Next, we prove that for every i € IN,

gD(s)- (g1 < (g D). (41)

We will prove the result by induction. For i = 1, define a random variable Y with distribution
(qx/8(1))ken,- Then

g'(s)-g(1)=E[s"Y]g(1)* <E[s"IE[Y]g(1)* = g(s)g’(1). (42)
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ass? and Y are obviously negatively correlated for s € [0,1]. Note that the above inequality remains
true if g’ is replaced by g, i € IN. Next, let be fulfilled for i. Thus, using and the induction
assumption and monotonicity of g yield

g _ 1+ gV —f M) ((+1gPW)  fE)
(g(s))*? (=) @) = (1-s)g)egls) (1-s)g1)igls)
FEFD(1) = £E+D(s) 1 00 1 — kil
= . = : k(k—1)-+(k —i)——
ey e ey e DU R Gt e

_ g(i+1)(s) - g(i+1)(1)
(g(1))g(s) ~ (g1
In the last step, we used with g’ replaced by g(i+1).
For p € (0, 1], let us define the function

g —g(s)*
h,(s) = .
(g(D)g(s)(L —s))*
The following useful lemmas give the versions of Assumption (/) in terms of the function h,,.

Noting that g(0) = qo = IP(L > 0|f) and g(1) = m, we may rewrite Assumption () in the
following way

(43)

g < dg0)(gMADKP  (k=1). (44)

Lemma 5. Let 8 > 1 and assume that (4) holds for some constant 0 < d < oo. Then for every
0<u< (B —1)A1, there exists a constant ¢ = c(f3,d, u) such that for every s € [0,1],

h,(s) < c. (45)

The above bound also holds for u = 1 if 8 > 2. Moreover, if B € (1,2], there exists a nondecreasing
positive slowly varying function T = Y(f3,d) such that for every s € [0, 1),

h/a’—1(3)

_h//j_l(s)

T(1/(1-5)) (46)
T(1/(1=5))/(1 =s). (47)

<
<

Note that T depends on L (or g) only through the values of d and . Thus under Assumption
#(f3), we can derive a nonrandom constant bound from this lemma.

In the proofs, we will use the notation <. again, which means that the inequality is satisfied up
to a multiplicative constant which depends on 8 and u but is independent of s.

Proof. Lets € [0,1). Using g(s) > g(0), we get that

g(1)# — g(s)#
(g(D)g(s)(1 — )~
g(DH — g(s)*
(g(1)g(0)(1 —s))~
R, g0 gt = (o sk qrg(0) -
< (eMADTEE TP .

h,(s) =

(48)
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Since u € (0, 1], the function x — x* is concave, such that a* —x* < ux#~1(a—x) forall 0 < x < a.
Moreover

1=qp/g(0) < x:= Y sk qg(0) ' <a:i= D qeg(0) ™. (49)
k=0 k=0

Then x#~! <1 and using the inequality of concavity in with g, <dg(0)-(g(1)A1)- k=P leads
to

Y80 g [1—5K]
(1—s)*

h(s) < plg(AD Ik
2;2021(1 —sOkP

— (T—s)
21 —sk
— — )l -B
= (1-s) k; —k
00 k—1
= (1—5)1_“Zk_ﬁ25j
k=1 =0
o o0

= Q-9
k

kB
j 1

=)

Il
o

<. Q-9

—C

sj(j+1)_ﬁ+1.

s

—
Il
(=}

The estimates and onh, for0<u<(f—-1)A1and u = —1now follow directly from
(B7). For u =1, f > 2 and s = 1, the sum is finite and also holds in this case.

For the second part of the lemma, we explicitly compute the first derivative of hg_,, using the
formula

g(1)f 1 —g(s)Pf?
HOLCED L

R ()g) ! =

By the differentiation of both sides, we get

(B - D[P~ = g(s) 11— (1 - 5)g6) 2¢(5)
HOLRICENT

h_1 ()Y H(B—Dhp_1(s)g(s)P2¢'(s) =

and thus

hg_1(s)g’(s) g'(s) g(1)P~1 —g(s)f 1 )

) = =D (T AT P P

As g is nondecreasing, we can skip the last term which is negative. Using and (46), we get that

g(0)- (g(DA1)- 32 ksk kP
g(s)

(T(1/(1 )+

/ < 1
) = g1 —s)ﬁ—l)'
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Moreover g(s) > g(0) and g(1)"#~D.(g(1)A1) <1 for f —1 € (0,1]. Hence,
a 1
—hg_1(s) < kgllsk_lk_ﬁﬂ (T(l/(l —s))+ (1—s)P- 1)

The result now follows from and the fact that the product of two slowly varying functions is
also slowly varying. O

Let us now consider the function

g(1)—g(s)
h(s) = hy(s) = ———— (0<s<1).
' g(1g(s)(1—5)
Lemma 6. Assume that (44) holds for some f3 > 1. Then there exists a finite constant ¢ = c¢(f8,d) < co
such that for every s € [0, 1),

) < ¢ if 0<I<p-—2
W=D < c1(1/QA-s)Q-s)"TF=P if p>2
RIPID() < e r(1/(1—5) (1 —s5)"UFI=F), (50)

Proof. By and the Cauchy product of power series, for every s € [0, 1),

gM)—gls) _ <
1= kzz(:)sk(Qk—i-l + Q2+,

g(s)g(h(s) =

Thus, the [-th derivative of g(s)h(s) is

l

2 (5O = )Y k= 1= L D s+ )
k=0

j=0
Moreover, ensures that for alls € [0,1) and j < 8 —2 (and even j < 8 — 1),
. . w .
gD() < gP() < D Kgi <. g(0)(g(1)A1)
k=0
Combining the last two expressions and using g(s)™* < g(0)™! yields

KOG <. g6 (g(1)71g(0)- (1) A1) Zkl k-t Z i? +Z() (1))

k=0 j=k+1

<. iklsk‘l D ”+Z|h“ ) (51)

k=0 j=k+1

The first statement of the lemma is proved by induction on [. For [ = 0, the result comes from
Lemma |5, Assuming that the bound holds for I’ < [ < 8 — 2, the previous inequality ensures that

-1
KOG < 1+ W)
j=0
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since Zi’;o k! Z;’ik 1) ~F < 00. This finishes the induction step and proves the first estimate in 1' .

Next, we consider [ =[] — 2. Using the bound on h") for [ < 8 — 2 and yields

o0 o0 o0 o0
|h(l)(s)| <. Zklsk Z j—ﬁ +1<, Zskk(m—zk—ﬁﬂ +1<, Zskk—(l—(fm—ﬁ))
k=0  j=k+1 k=1 k=1

Then the second estimate of the lemma follows from (37).

Finally, the bound for I =[] — 1 is proved in the same way. By (51)),

[e8)

8]
WO <0 YKk > 7P +1g@@)RD(s)] +1

k=0 j=k+1
INUEEDY

< S SkKIPIB 4§ sk (-UB1-B) 4 1
k=1 k=1
>

< skilB1=B
k=1

Using yields the claim. O

7.4 Successive differentiation for composition of functions

For the proof of the upper bound on the tail probabilities when 8 > 2, we have to calculate higher
order derivatives of composition of functions. Here, a useful formula for the [-th derivative of a
composition of two functions is proved. This can also be derived from the combinatorial form of Faa
di Bruno’s formula.

Lemma 7. Let f and h be real-valued, [-times differentiable functions. Then

d! Lo
ThUG) = ;h@(f(s))uj,l(s), (52)
where u; (s) is given by
w(s) = DL U (f )6, (53)

(i1,-i2j)E€L (5,1
for some constants 0 < ¢; < co and 6(j,1) defined by

C(G,D) = {(1,....10)) € N¥|iyip +isig+...=Land iy+is+...=j}.
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Proof. The formula is proved by induction with respect to [. For [ = 1, is satisfied by the
chain rule for differentiation. Assume that and hold for [. Then by the product rule for
differentiation,

di+1 l . d .
@) = (RGO o)+, OH)
J:
Thus
wF ) = Y () FOE)E - (Fls))

i€6(j,l)

= > W) (flm ),

ie¢(j+1,14+1)

with new constants defined by

B . — Ci3 ..... YCTEI if W =1 = 1
11502,13500502(j41)  ° 0 else

B

Furthermore,

d 1 o | - | |
Euj’l(s) = Z Z Ci(f(ll)(s))lz tee igk(f(IZk_l)(S))IZk_lf(12’<—1+1)(s) R (f(lzj—l)(s))lzj
i€6(j,l) k=1
= Z Ei(f(il)(s))iZ - (f(i2j+1)(s))i2(j+l)’

i€ (j,1+1)

with some new constants 0 < ¢; < 0o. This completes the induction step. O
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