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Abstract

We consider a branching particle system where each particle moves as an independent Brownian motion
and breeds at a rate proportional to its distance from the origin raised to the power p, for p € [0, 2). The
asymptotic behaviour of the right-most particle for this system is already known; in this article we give
large deviations probabilities for particles following “difficult” paths, growth rates along “easy” paths, the
total population growth rate, and we derive the optimal paths which particles must follow to achieve this
growth rate.
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1. Introduction and heuristics

1.1. The model

We study a branching Brownian motion (BBM) in an inhomogeneous breeding potential on
R.Fix 8 > 0, p € [0, 2), and a random variable A, which takes values in {1, 2, ...}, satisfying
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E[Alog A] < oco. We initialise our branching process with a single particle at the origin. Each
particle u, once born, moves as a Brownian motion, independently of all other particles in the
population. Each particle u alive at time T dies with instantaneous rate 8| X, (T)|”, where X, (T')
is the spatial position of particle u (or of its ancestor) at time 7. Upon death, a particle u is
replaced by a random number 1 + A, of offspring in the same spatial position, where each A, is
an independent copy of A. We define m := E[A], the average increase in the population size at
each branching event. We denote by N (T') the set of particles alive at time 7. We let P represent
the probability law, and E the corresponding expectation, of this BBM.

The case p = 2 is critical for this BBM: if the breeding rate were instead 8| - | for p > 2, it
is known from It6 and McKean [23, Sections 5.12 to 5.14] that the population explodes in finite
time, almost surely. For p = 2, the expected number of particles explodes in finite time, but the
population remains finite, almost surely, for all time.

Branching Brownian motions are closely associated with certain partial differential equations.
In particular, for the above BBM model, the McKean representation tells us that

u(T, x) ::]E( I f(x+Xu(T))>

ueN(T)

solves the equation

v 19%v

oT 2 0x2
with the initial condition v(0, x) = f(x), where G(s) := E(s?) is the generating function of
the offspring distribution A. In the case of constant branching rate (p = 0), this is known as the
Fisher—Kolmogorov—Piscounov—Petrovski (FKPP) reaction—diffusion equation.

An object of fundamental importance in the study of branching diffusions is the right-most
particle, defined as Ry := max, ey (r) Xy, (T). Standard BBM, with binary branching at a constant
rate (thatis, p = 0 and G(s) = s2), has been much studied. In this case, it is well known that
the linear asymptotic limy o, R7/T = /28 holds almost surely. The distribution function of
the right most particle position solves the FKPP equation with Heaviside initial conditions, and
it is known that P(Rr > m(T) + x) — w(x) where w is a travelling-wave solution of (1)
and m(T) is the median for the rightmost particle position at time 7. Sub-linear terms for the
asymptotic behaviour of m(T) = /28T — 3/(2+/2B) log T + O(1) were found by Bramson [7]
and [8]. See also the recent shorter probabilistic proofs by Roberts [31], and corresponding results
for branching random walk by Aidekon [1] and Hu and Shi [22]. For approaches using partial
differential equation theory, see the recent short proof by Hamel et al. [15] and an impressive
higher order expansion due to Van Saarloos [32]. Detailed studies of the paths followed by the
right-most particles have been carried out by Arguin et al. [3,4], and by Aidekon et al. [2].

For p € (0,2), right most particle speeds much faster than linear occur and Harris and
Harris [19] found an asymptotic for R7 using probabilistic techniques involving additive
martingales and changes of measure.

+ BlxIP(G(v) — v) (1)

Theorem 1 (Harris, Harris [19]). For p € [0, 2),
1

lim RZ - (’”7’3(2 _ p)z)zp

T—o0 Tﬁ

almost surely.
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(Note that, as above, the theorems given in the present paper are all written for p € [0, 2).
However most of our results were already known in the case p = 0.)

In this paper we study in more detail the paths followed by particles in the BBM. Theorem |1
suggests a rescaling of time and space, and we consider whether particles follow paths which,
after rescaling, lie in a particular subset of C[0, 1]. In Section 2, we give large deviations
probabilities for particles following “difficult” rescaled paths as well as results on the almost
sure growth rates for the number of particles following any “easy” path. From these results we
can derive the growth rate of the total number of particles in the BBM, and find the paths which
particles must follow to realise this growth rate; this involves solving certain path optimisation
problems subject to integral constraints, the solutions to which are not obvious, but nevertheless
can be found explicitly and have intuitive probabilistic interpretations. A surprising and very
significant feature arising from the spatially dependent branching rate of this model is the fact
that the expected number of particles and typical number of particles following paths do not
match, even on the exponential scale. For another example see the branching integrated Brownian
motion model in Git [12]. This phenomenon also occurs in branching processes in random
environments: see for example Vatutin and Dyakonova [34] or Ortgiese and Roberts [29].

Although this work is the natural sequel to [19], spatially dependent branching rates have
not often been studied in detail. See Git et al. [13], and Lalley and Sellke [24,25] for a case
with bounded breeding potential. Other studies of branching processes with time inhomogeneous
environments include recent works by Fang and Zeitouni [10,11], Bovier and Hartung [6], and
Mallein [28], where analogous path optimisation problems also appear. Recent developments in
the study of spatially inhomogeneous versions of the FKPP equation from the PDE’s perspective
include, for example, the periodic environments in Hamel et al. [14]. A key technique which is
used in [15,14] is to relate the non-linear PDE problem to a free boundary linearised PDE one.
In fact, such free boundary problems are intimately related to the probabilistic constrained path
optimisation problems (discussed in Section 2.4). We note that, with the exception of [19,13],
the above articles are all concerned with bounded environments.

Unbounded branching rates lead to unusual features and pose considerable technical diffi-
culties, much as their corresponding unbounded non-linear differential operators would. One
manifestation of the unbounded branching rates is the position of the right-most particle growing
faster than linearly in time (as in Theorem 1); another is the disagreement of expected and typical
particle behaviours.

We start by giving a very rough heuristic explanation for some of our results. The technical
details, relevant definitions and precise statements of our main results will be given in Section 2.
We have strived to make the heuristics as clear as possible in the hope that the reader can gain a
good understanding of our main results without necessarily having to read the technical details
in the rigorous proofs of Sections 3—6. The solution of the constrained path optimisation problem
and it properties are found in Sections 7 and 8.

1.2. Heuristics

Whilst we are mainly interested in the almost sure behaviour of the inhomogeneous branching
Brownian motion, this is typically much harder to obtain than the expected behaviour. However,
we will be able to get a very good intuitive understanding of the almost sure behaviour by care-
fully considering expectations of the number of particles that travel close to given trajectories.

In a sense that Schilder’s Theorem [33] from Large Deviation theory can make precise, the
small probability that a Brownian motion B manages to stay ‘close’ to some given trajectory F
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is very roughly given by
1 T
P(B stays ‘close’ to F during [0, T]) = exp (—5/ F’(s)2d5>
0

where F : [0, T] — R is suitably ‘nice’ with F(0) = 0 and T is some large time.

Since any particles that are close to trajectory F at time s will give birth to an average of m
new offspring at a rate close to 8| F(s)|”, the expected total number of particles that have stayed
close to trajectory F up to time 7 will very roughly be given by

T
E[#{u € N(T) : X, ‘close’ to F}] ~ exp <f |:m,3|F(s)|” - %F’(s)2:| ds) ) (2)
0

Heuristically, we can think of the number of particles travelling along a ‘nice’ trajectory F
as behaving roughly like a time-dependent birth—death process (see [18]) with a birth rate
mpB|F (s)|” and a death rate %F '(s)2. It is now natural to look for a scaling of paths where the birth
and death rates are of the same order of magnitude. That is, if we consider trajectories of the form

F(s)=T%7 f (%) 3)

where T is large and f : [0, 1] — R is some fixed function, then (2) leads to

+p 1
log E[#{u € N(T) : u follows f}] ~ = / |:m/3|f(s)|p - %f’(s)z} ds, 4)
0

where by ‘u follows f> we mean that the rescaled particle path, 7=%?=P) X, (sT), remains
within some very small distance of the given rescaled path f(s) for all s € [0, 1]. Essentially,
this is Theorem 2 which reveals how the expected number of particles varies along a given scaled
up path: heuristically, for ¢ € [0, 1] and T large,

24+p
log E[#{u € N(tT) : u follows f up to time 1}] ~ TﬁK(f, 1) (3)

where

! 1
k(= [ [mpiron = 35 62]as ©
0

for ‘nice’ functions f : [0, 1] — R with f(0) = 0. The functional K (f, ¢) is of fundamental
importance for the inhomogeneous BBM and will play a crucial role throughout this paper.

We will show that the expected number of particles which end up near the rescaled position
z (corresponding to actual position 7%/2=P)z) grows like the expected number of particles
following some optimal rescaled path &, ending at z,

2+
log E[#{u € N(T) : rescaled path of u ends near z}] ~ Tﬁ K(h;, 1), @)

where K (h;, 1) = supf{K(f, D:f()= z}. The optimal function /. satisfies the correspond-

ing Euler-Lagrange equation /) + m,BphéF1 = 0 with 4;(0) = 0 and /,(1) = z. Optimising
over z then suggests that the expected total population size satisfies
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2+p 2+p
log E[N(T)] ~ T>7 sup K (h;, 1) = T > sup K(f. D). 8)
z f

Theorem 4 confirms these heuristics and explicitly identifies the expected total population growth
rate.

However, a more surprising fact is that these results on the expected number of particles are
not representative of a typical realisation of the system. Indeed, a dominant contribution to the
expected number of particles at large time 7 can come from vanishingly rare events where parti-
cles go very far away from the origin to take advantage of high reproduction rates. Note that, for
any ¢ € [0, 1],

P(some particle follows f upto?) = iR)f | P(some particle follows f up to time s)
s€l0,1

inf]IE[#{u € N(sT) : u follows f up to s}],

s€[0,t

IA

< exp[T% inf K(f.s)] ©)

s€[0,¢]
where we use < in a rough sense to mean that we are throwing away terms of smaller order. If
infse0,,) K(f, s) < O, then the path f is ‘difficult’ and it is very unlikely to be observed in a
typical realisation, even if K (f, 1) > 0 so that the expected number of particles alive at time T
having followed that path is very large. We are in fact able to show that, for a difficult path, the
last inequality in (9) will be attained up to leading order in the exponent, and hence that ‘difficult’
paths will satisfy

2+
log P (some particle follows f uptot) ~ T = if})f | K(f,s) <0. (10)
se[0,t

This probability of presence result is stated rigorously in Theorem 8. Looking for the trajectory
that travels the furthest without being ‘difficult’ leads us to guess that the right-most particle
boundary satisfies mBr(s)? — %r’(s)2 = 0 with 7(0) = 0 (in agreement with Theorem 1).

On the other hand, if we have not yet had any ‘difficult’ points along the path, we might guess
that the almost sure and the expected growth rates will still agree. Indeed, Theorem 5 will confirm
that, roughly speaking, we almost surely have

24+
log#{u € N(T) : u follows f up to ¢t} ~ TﬁK(f, 1)
if K(f,s)>0foralls € [0, ¢] (11D

for any ¢ € [0, 1]. Hence, if K(f,s) is always non-negative there will almost surely be some
particles following f in the large T limit. On the other hand, if K (f, s) becomes strictly negative
for the first time at some time 6 then it becomes exponentially unlikely that any particle makes
it past this bottleneck; 6y corresponds to the extinction time along this ‘difficult’ path f.

Finally, we anticipate that the almost sure number of particles which end up near the rescaled
position z, with |z] < r(1), will grow like the expected number of particles following some
optimal path g, that does not undergo any extinction:

2+
log#{u € N(T) : rescaled path of u ends near z} ~ TﬁK(gZ, 1), (12)

where K(g;, 1) = supf{K(f, D: f(1) =z, K(f,s) = 0foralls € [0, 1]}. The optimal path
g that gives rise to the vast majority of particles turns out to have two distinct phases. Initially,
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it follows the trajectory of the right-most particle, thereby gaining optimal potential for future
growth without becoming extinct. Then, after some optimal intermediate time, it “cashes in”
during the second phase, switching over to the path that maximises growth, which is the path
that satisfies g + mpBpg? ~! = 0 with g.(1) = z. We will see that, in addition, the optimal
path necessarily has a continuous derivative and this property determines the point at which one
switches from one phase to the other.

The almost sure total number of particles in the system can now be recovered by optimising
over z, with

2+p
log [IN(T)| ~ T*7supK(g;, 1)
z

24+p

= T2 sup|K(f, 1) : K(f,s) > Oforalls € [0, 1]}.
f

In particular, this will reveal that the almost sure population growth rate is strictly smaller than
the expected population growth rate; the constraint that the paths cannot have passed through any
extinction times has a significant effect.

2. Main results
Fixaset D C C[0, 1] and ¢t € [0, 1]. We are interested in the sets
2
Nr(D, 1) = {u e N(tT) : 3f € D with X,(sT) = T™7 f(s) Vs € [0, t]} (13)

for large T. We will typically consider sets of the form D = B(f, €) for a given f (the ball of
C[0, 1] with centre f and radius e);1 in this case N7 (D, t) is the set of particles alive at time ¢t T
whose rescaled paths up to that point have stayed within distance ¢ of f. Thus, for a given path
f which we keep rescaling in space and time according to large 7', N7 (D, t) tells us how the
population following that path grows and shrinks as ¢ varies between 0 and 1.

Define the class H; of functions by

t
Hy = {f € C[0, 1] : 3g € L2[0, 1] with £(r) =/ g(s)dsVt € [0, 1]} ,
0

and to save on notation set f’(s) := oo if f € C[0, 1] is not differentiable at the point s. Observe
that f € Hy implies f(0) = 0.
We can now define K precisely: for f € C[0, 1]and ¢ € [0, 1],

l L 2 .
K(f.t) = /(; [mﬂ|f(s)|l7_§f (s) ]ds if f € Hy,
% otherwise.

We use throughout the paper the convention that inf § = +o00 and sup @ = —oo.
2.1. Expected population growth

Our first result is rather straightforward and gives the behaviour of the expectation of the
number of particles following paths in some set.

L this paper, the space C[0, 1] of continuous functions on [0, 1] is always endowed with the L, topology.
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Theorem 2. For any closed set D C C[0, 1] and t € [0, 1],

lim sup —— 10gE|NT(D 1) < sup K(f, 1),

T—00 sz feD

and for any open set A C C[0, 1] and t € [0, 1],

liminf —— logIE|NT(A 1) > sup K(f, 1)
T—oo Tz p feA

Moreover, if we define

Kg(z) = sup{K(f, 1): f € C[0, 1], f(1) =z},

we have the following easy corollary:

Corollary 3. Foreache > Oand z € R, let D, .= {f € C[0, 1] :

1
lim lim ——1ogE|N7(D;e, )| = Kg(2).
e—>0T—00 Tﬁ

[f(1) —z| < €}. Then

(14)

Therefore, K (z) controls the growth rate of the expectation of the number of particles which
end up near z on the rescaled space. The next theorem shows that the supremum defining
Kg(z) corresponds to a unique optimal path /,; optimising over z then gives the total expected

population growth.

Theorem 4. For z € R, the optimisation problem

Kg(z) = K(hz, 1)

has a solution h, € C2[0, 1] which is unique for 7 # 0 amongst all Hy functions ending at z.
For 7z > 0, the solution h; is positive and satisfies for all s € [0, 1]

W.(s) +mBphz(s)P~' =0, hy(0) =0,

Furthermore there exists a unique Zg > 0 such that

Kk = Kp(Zg) = sup K(f, 1).

sup Kg(z) =
z fecro,1]

Then the expected total population size satisfies

lim logE|N(T)| = KIE,

2+p
T—o00 T

where one finds

R 2mp)2-r ~
h’zE(l) =0, R = L)z 2mpB)z-r
1 & 177
[fo Jlfﬁ]
and
2 — A
E = —pmﬂzﬁ

F(% + ;) =

h,(1) =z.

ﬁr(1+§)
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Remark. For z < 0, one has #,(s) = —h_,(s). Forz = 0 and p > 0, there are two symmetrical
optimal paths, one positive and one negative. For z = 0 and p = 0 the optimal path is unique
and equal to g = 0.

2.2. Almost sure growth along paths

Let us now focus on the problem of giving an almost sure result for the actual number of
particles that have a rescaled path lying in some set D.
We let

00(f) = inf{t € [0, 11: K(f,1) <0} € [0, 1) U {oo}.

We think of 6 as the extinction time along f, the time at which the number of particles following
f hits zero: if t > 6p(f), basically at large times no particle has a path that looks like f up to
time #. On the other hand, if + < 6y(f), the number of particles with a rescaled path looking
like f up to time ¢ grows like the expected number of particles following that path. This is made
precise in Theorem 5.

Theorem 5. For any closed set D C C[0, 1]and t € [0, 1],

1
limsup ——log [N7(D, 1)| < sup{K(f, 1) : f € D,00(f) =t} almost surely,

T—oo T2=p
and for any open set A C C[0, 1]and t € [0, 1],
1
lim infz—p log |INT(A,t)| = sup{K(f,t): f € A,0(f) =t} almost surely.

T
=00 ri,

Moreover, if one defines

K as.(2) = sup{K (f, 1), f € C[0, 1], (1) = z,60(f) = o0}, (15)

we obtain the following corollary:
Corollary 6. For z € R,

lim lim
e—>0T—00 T

log INT (D, )| = K 45.(z)  almost surely.

2+p
2-p

Therefore, K 4 5.(z) controls the growth rate of the almost sure number of particles which end
up near z on the rescaled space. The next theorem shows that the supremum defining K ;5 (2)
corresponds to a unique optimal path g, (that, therefore, most particles ending up near z must
have followed); optimising over z then yields the almost sure total population size growth. Let

1 1
2 2=p =5
r(s) == (’"'is - [))2)2 and 7 :=r(l) = <mz—’3(2 - p)2>2 " (16)

Observe that by Theorem 1, for all s € [0, 1], Ryr /T ?~P) — r(s) almost surely as T — oo.
This means that r(s) describes the boundary of the limiting shape of the trace of the rescaled
BBM and 7 is the rescaled position of the right-most particle at time 1.
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Theorem 7. For each z € [—zZ, z], one has

K 5. (z) =sup{K(f, 1) : f € C[0, 1], f(1) =z, [ f(s)] =r(s) Vs € [0, 1]}. 7)

Moreover, the optimisation problem

Ka5(z) =K(gz 1)

has a solution g, which is unique for z # 0 amongst all H| functions ending at z such that
Op(-) = oo. For |z| > 7 one has K ,5(z) = —oo, which means that no function of H with
0o (-) = oo reaches z.

The solution g, for 0 < z < 7 is characterised as follows: there exists a unique s, € [0, 1]
such that

(1) foralls € [0, 5.1, g;(s) = r(s)
(ii) for all s € (sz, 11, g; is twice continuously differentiable and

g!(s) +mppg: ()P =0, g(1) =2z (18)
(iii) g, is differentiable at s,.

Furthermore there exists a unique Z 45 > 0 such that

Kas = KasGas) = supK a0(2) = sup{K (£, 1), f € C[0, 11, 6p(f) = oo}.
Zz
Then the almost sure total population size satisfies

log |IN(T)| = IQ'M. almost surely,

2+p
T2-r

where one finds

lim
—> 00

gé a.s. (1) = O’ 2 as. = 3p=2

and

a.s. — mmﬂfﬁs .

Remark. It is easy to see that for z > 0 we need only consider positive functions since
for a general g, K(|g|,t) = K(g,t) for all ¢t € [0, 1], and it is not hard to see that for all
t,z >0, g.(t) > 0. For p =0, one has s, = 0Vz € [0, 2) and the almost-sure and expectation
paths coincide. When p > 0, the proofs will make clear that s, > 0 Vz € [0, z]. In particular
this means (still when p > 0) that the majority of particles found near the origin have in fact
followed either the left-most or right-most path for some proportion of their history and travelled
a long way out before increasing in number whilst heading back away from the frontier.

An easy consequence of the theorem is that r(s) describes not only the limiting trace of the
BBM, but also the actual rescaled trajectory of the rightmost particle at time 7. It is the trajectory
on the onset of extinction, the one for which K (r, t) = 0 for all ¢ or, equivalently, for which

1 / 2 .
Er (s)" =mpBr(s)?, withr(0) =0, (19)
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as can be directly checked from (16). It is interesting to observe that r thus satisfies r”(s) =
mpBpr(s)?~!. The solution g. thus satisfies the same second-order differential equation on [0, s)
and (s, 1] up to a sign difference on the second term.

2.3. Probability of presence

If f is such that 6y(f) < 1, Theorem 5 suggests that as T becomes large the number of
particles whose rescaled paths have stayed close to f is almost certainly 0. The following large
deviations result shows how the probability of presence of a particle close to f up to time ¢
decreases as ¢ goes from 0 to 1.

Theorem 8. For any closed set D C C[0, 1] and t € [0, 1],

1

lim sup —— log P(N7(D,t) # @) < sup |:ian(f, s)i|
T—o00 Tz p feD s=<t

and for any open set A C C[0, 1]and t € [0, 1],

lim inf
T—o T 2—

~logP(N7(A,t) # ) > sup [me(f s)]
feA

The case p = 0 was proved by Lee [27] and again by Hardy and Harris [16].
2.4. Relationship to differential equations

In this section we try to show how several of our results can actually be guessed from heuristic
manipulations of partial differential equations. Although the whole discussion is informal it leads
us to a theorem which gives an alternative description of K , 5. and K.

The expected density p(x, T') of points at position x and time 7 in the BBM we are studying
can be written as the solution of the partial differential equation

p 1%
T — 209x2
Corollary 3 suggests that for large T,

+mB|x|Pp. (20)

2+
log p(x, T) ~ TT7 Kg(z) withz = Q1)
775
If we then plug (21) into (20) we get a differential equation: for 7' large, neglecting a term of
order T~C+P)/C=P Kl(z), we get

2 2
; (KE(Z)-F 2Zp) = itiK]E(Z)—F(ZZ—ﬁ_m'B'ZIP' 22)

It is not obvious at first that the K (z) defined in (14) is indeed a solution of (22) but we will
show that this is the case in Theorem 9. The differential equation, however, is not enough to fully
obtain Kp(z) as there is no obvious initial condition.

A natural question is now: is there a differential equation of which K ,5 (z) is solution?
K 45.(z) describes the growth rate of the almost sure number of particles at rescaled position
z and it is different from the expected growth rate Kg(z) because of some extremely rare events
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(on which particles go far away and reproduce a lot) which contribute to Kg(z) and notto K 5 (z)
in the T — oo limit.

With this in mind, we now consider the inhomogeneous BBM with killing, where we remove
any particles that ever cross the two space—time boundaries (s, £x(s))s>0, for some given
function x(-). The expected density p(x, T) of particles at position x at time 7 in this BBM
with killing is then a solution of

ap  10%p .
- _ " p
oT — 20952 TMPRITL.

p(£x(T), T) = 0.

(23)

If the absorbing boundary x(-) is taken to be the typical trajectory of the right-most particle,
r(-), (see Theorem | and Eq. (16)), this in effect kills all those rare difficult paths and one might
hope heuristically that p(x, T) describes, in some sense, the almost sure density of points in the
original problem without the absorbing boundaries:

X
2 -
T2»r

2+p
log p(x, T) ~ TT1 K s (z) withz =

(24)

In fact, this heuristic does turn out to be the case. Indeed, the a.s. growth rate, K 5 (z), is given
by maximising over paths that end at z and do not undergo extinction at any point, as in (15) and
Corollary 6. However, K ,5.(z) can also be expressed by maximising over paths that end at z and
never go beyond the right/left-most paths, as in (17) of Theorem 7. This equivalent representation
is exactly the same as would be obtained for the expected growth rate in the BBM with killing at
+r(s), hence K 4 (z) is indeed given by Eq. (24) where p satisfies PDE (23).

Further, we might even hope to determine r(-) in a self-consistent way: if, in (23), x(T) is
significantly smaller than the almost sure position of the right-most particle, then many particles
will gather close to the line and we can expect p(x(T) — 1, T') to be large. On the other hand, if
x(T) is chosen significantly larger than the almost sure position of the right-most particle, then
very few particles should come close to the boundary and p(x(7') — 1, T') should be small. Only
for x(T') close to the almost sure position of the right-most particle can we expect p(x(T)—1, T)
to be of order one. We therefore reformulate (23) into

ap  10%p )~
3T = 23.2 +mp|x|”p,
p(£x(T), T) =0, (25)

o5
2P (ER(T), T) = +1,
0x

where we solve now simultaneously for the two unknowns o and x.

We now plug (24) into (25) and, as the equations in the bulk for p and p are the same, we
obtain the same Eq. (22) for K ,5.(z) as for Kg(z), albeit with different boundary conditions.
From (25) we see that p(x, T) = 0 for x > x(7T'). Thus (24) means that K , 5 () is not defined
for z above some threshold value. Therefore we look for a solution of (22) only defined up to a
finite value of z, which can only be the rescaled almost sure position z of the right-most particle,
as defined in (16). The only way for this to happen is for the right-hand side of (22) to vanish at



J. Berestycki et al. / Stochastic Processes and their Applications 125 (2015) 20962145 2107

2+p _ 272 _

mKa.s.(Z)‘i‘ 2= p2 —mp|z|? = 0. (26)
(When the right-hand side reaches 0, one can check that the second derivative diverges and
the solution cannot be continued beyond that point.) Furthermore, one must have K 55 (z) = 0
from the second boundary condition in (25); indeed K 45.(Z) > 0 would correspond to having
increasingly many particles at the boundary while K 55 (Z) < 0 would mean that the number of
particles next to the boundary goes to zero. We thus recover the expression for z given in (16) as
a solution of (26).

From the descriptions of Kg(z) and K ,5.(z) given in Theorems 4 and 7, one can show that,

indeed,

Theorem 9. K (z) and K .5 (z) as defined in Theorems 4 and 7 are, for z > 0, two solutions of
the following differential equation:

2

s 2z 24+ p 4z B
K'(z) = 2—p+\/22—pK(Z)+—(2—p)2 2mpBzP. 27

(Note that (27) is not implied by (22) as we could have put a minus sign in front of the square
root. We will show in the proof section that K'(0") > 0 which justifies the choice of the plus
sign. For z < 0, by parity of K (z), the other sign must be chosen.)

This approach from partial differential equations can be extended to the case p = 2. Consider-
ing only the particles that do not go further away than the almost sure position of the right-most,
we start from (25) with p = 2. The scaling function (24) obviously does not work for p = 2, but
if one plugs

logp(x, T) = AT L(z) withz = xe 4T (28)

into (25) one gets that

%(L’(z) + Az)2 =2AL(z) + %Azf — mBz? (29)

where a term of order e=>AT L”(z) has been neglected. (29) has exactly the same structure as

(22) except that A is a priori an unknown quantity. However, requesting as for p < 2 that the
right-hand side vanishes at z = 7 and that L(z) = 0 implies that

A=2mp (30)

so that the equation reads

1
5(L’(z) +V2mB )’ =22mB L(z), (31)

or, taking the square root for z > 0,

L'(z) = —/2mB 7+ 24//2mB L(z). (32)

(We put a plus sign in front of the square root by analogy with the p < 2 case.)
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Note already that (30) with (28) allows one to recover the results from Berestycki et al. [5]:

1
Forp=2andm =1, lim —loglog|N(T)| =2/28 almost surely, (33)
T—ooo T
and from Harris and Harris [19]:

1
Forp=2andm =1, lim —logRr =./28 almost surely. (34)
T—oo T

(Although the two papers [5,19] only concerned the binary branching (m = 1) case, their results
(33) and (34) could easily be extended to the more general branching process of the present
paper, with an arbitrary value of m.)

Going further, (32) can be solved by making the change of variable L(z) = /2mp z2¢(z)?
with ¢ (z) > 0. One gets for z > 0

220%(2) + 2220 ()¢’ (2) = —z + 226 (2) (35)

For z > 0 the variables can be separated

2¢(2)9'(2) 1

=—__, 36
WO -20@ 1 o
and, after integration of both sides and simplification, one gets an implicit form for L(z):
L(z) = 2mpB 22¢*
exp [arctan(1 — 2¢)] 37

V202 —2¢ + 1
where C is an integration constant. By taking ¢ — oo one obtains L(0). The rescaled position z

of the right-most particle is when L(z) = 0 or ¢ = 0. From (31), the optimal position z where L
is maximal is such that L(Z) = /2mp 22 /4 or ¢ = 1/2. This leads to

2 2

L(0) = 2mﬁ%e*”, T=Cei, :=Cv2, LG =+2mp % (38)

Remark. We have no theory for the value of the integration constant C. In fact we believe
that C is realisation-dependent, since small changes in the behaviour of the particles at small
times can have drastic effects on size of the population later. This method allows us how-
ever to make some conjectures on the values of several ratios such as 7/z = (the position
of the right-most)/(the position where the density of particles is the highest), or L(Z)/z> =
log | N7|/(position of the right-most)?. We have no demonstration for these conjectures. We sim-
ply observe that, for instance, the value of the ratio z/Z computed in the p < 2 case (see equa-
tion (16) and Theorem 7) converges as p — 2 to the ratio predicted by (38).

2.5. Explicit calculations for p = 1

It is interesting to note that for p = 1 (as well as for the easier case p = 0) the equations
given by Theorems 4 and 7 can be solved explicitly. See Fig. 1.
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e The rightmost particle satisfies R ~ %mﬁ T? as.
e The optimal path for expected growth with end-point z > 0 is given by

1 ) 1
h.(s) = —zm,Bs + (z + Emﬁ) s

with growth rate

KE(Z)=ﬂm B +§mﬂz—zz.

e The optimal end-point for expected growth is Zg = %m,B , giving the optimal path
1 2
hy (s) = —Emﬂs + mpBs

and total expected growth rate Kg = m? B2/6.
e r(s) = %mﬂsz and 7 = %mﬂ.
e The optimal path for almost sure growth with end-point z € [0, z] is given by

m—zﬁsz if's € [0, s.]
gz(s) = m,B
—7s2 + 2mpBs;s — m,BsZ2 ifs € (s, 1]

where s, = 1 — /% — mz—ﬁ The corresponding growth rate is

_221_z_1 _4z3/2
Kas.(z) =m”B <§ m_ﬂ 6(2 ﬁ) .

e The optimal end-point for almost sure growth is Z 5 5. = mTﬂ, giving the optimal path

1
mb o ifse|o =
g (=17 2
Zas. - 1
—%ﬂs2+mﬂs—m7ﬂ ifs € (5,1]

and total almost sure growth rate K as, = m? ,32 /12.

We note in particular that there is positive expected growth for all |z| < mf (1 /2+1/ \/5) despite
almost sure extinction for all |z| > mfB/2. Only for p = 0 do the almost sure and expected growth
match.

2.6. Proof strategy

As already pointed out in the introduction, the results in expectation (Theorems 2 and 4) can
be derived in a rather straightforward fashion from Schilder’s large deviation theorem and the
use of the so-called many-to-one principle (see Section 4). Some fairly standard large deviations
techniques (using for example the exponential tightness of Brownian motion) can then be used
to deduce the large deviations behaviour of the system seen in Theorem 8 (see Section 6).

For the almost sure growth along paths, however, we need something stronger. Using the
many-to-one lemma we construct in Section 3 processes that are non-negative martingales which
count the numbers of particles whose paths lie in certain sets. We then use the fact that these
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Fig. 1. For p = 1 and mp = 1, the thick (red) line in the left-hand graph shows r(s), the (rescaled) path taken by the
right-most particle. The thinner lines show, for various values of the endpoint z, the optimal paths g; (s) for almost sure
growth (plain blue lines) and & (s) for expected growth (dashed green lines). In the right-hand graph we show the profiles
K 45.(z) and KR (z) of the number of particles alive at each position z for almost sure growth (plain blue) and expected
growth (dashed green).

martingales have almost surely finite limits to obtain an almost sure upper bound on the number
of particles whose rescaled paths remain close to f. It is also quite usual, at least within the world
of branching processes, that if an additive martingale — like ours — is uniformly integrable, then
it has a strictly positive limit, giving us our almost sure lower bound. Again this is true in our
case, although showing it is highly non-trivial — a large part of the work for this article is spent
in proving this lower bound.

We then set about proving the results concerning how many particles follow particular paths.
In Section 5 we prove Theorem 5, applying many of the results obtained in the previous two
sections.

We move on in Section 7 to derive the optimal paths seen in Theorems 7 and 4, and study
these paths further (in particular proving Theorem 9) in Section 8.

3. A family of spine martingales
3.1. The spine setup

A key idea in our proofs will be the use of certain additive martingales. These martingales can
be used to define changes of measure under which one particle behaves differently than under the
law PP of our branching particle system. The tools introduced in this way are extremely useful, and
should be fairly intuitive. As they are now well-embedded in the branching process literature, we
will leave out several proofs in this section, and refer the interested reader to Hardy and Harris’
general formulation in [17]. Here the reader can also find details of the notation that we use, in
particular the Ulam—Harris notation for genealogical trees. We only mention briefly here that if
one particle, u, is a strict ancestor of another particle v, then we write u < v.

We first embellish our probability space by keeping track of some extra information about
one particular infinite line of descent or spine. This line of descent is defined as follows: our one
initial particle is part of the spine; when this particle dies, we choose one of its children uniformly
at random to become part of the spine. We continue in this manner: when the spine particle dies,
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we choose one of its children uniformly at random to become part of the spine. In this way at
any time ¢ > 0 we have exactly one particle in N (¢) that is part of the spine. We refer to both this
particle and its position with the label & this is a slight abuse of notation, but it should always
be clear from the context which meaning is intended. The spatial motion of the spine, (§;);>0, 1S
a standard Brownian motion.

The resulting probability measure we denote by P, and we find need for four different filtra-
tions to encode differing amounts of this new information:

e F; contains all the information about the original system up to time ¢. However, it does not
know which particle is the spine at any point. Thus it is simply the natural filtration of the
branching Brownian motion.

e F; contains all the information about both the BBM and the spine up to time ¢.

° Q~, contains all the information about the spine up to time ¢, including the birth times of other
particles along its path and how many children are born at each of these times; it does not
know anything about the rest of the tree.

e §, contains just the spatial information about the spine up to time ¢; it does not know anything
about the rest of the tree.

‘We note that F; C ft and G, C C;t C ft, and also that P is an extension of PP in that P = I@b:oo.

Lemma 10 (Many-to-one Lemma). If g(t) is ]},-measumble it can be written in the form

g0 =Y gulg=y

ueN(r)

where each g, (t) is F;-measurable, and then

’ [ 2 gu(ﬂ} = Ele"P 161 g 1)),

ueN(t)
This lemma is extremely useful as it allows us to reduce questions about the entire population
down to calculations involving just one standard Brownian motion — the spine. A proof of a
more general version of this lemma may be found in [17].

3.2. Martingales and changes of measure

For p € [0,2), f € C[0,1],0 € [0, 1]and ¢ > 0, let

= e [1,
1=5-, [1, 00)

and define

Nr(f.e,0):={ue N@OT):|X,(t)—TIf(t/T)| <eTIVt €[0,6T1}
so that N7 (f, e,0) = N7 (B(f, ¢),0), see (13), where

B(f.e) ={g€Cl0,1]:|If —glloo <e&}.

We look for martingales associated with these sets. For convenience, in this section we use the
shorthand

Nr(t) =Nr(f, e t/T)
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and

Cr(x.1) = cos( ”Tq (x — T"f(t/T))) .

2e

The following Lemma is adapted from Lemma 6 in [20].

Lemma 11. If f € C?[0, 1] then the process
Vi (t) i= o™ EETORT f f1 6/ T =3 TH2 [ 16/ T A (e, 1), 1 e [0, T

is a Gy-local martingale under P.

Proof. Since the motion of the spine is simply a standard Brownian motion under P, this is easily
checked by applying Itd’s formula (the sufficient conditions of, for example, Lawler [26] tell us
thatif f € C 210, 1] then V7 is sufficiently smooth for It6’s formula to hold). See [20, Lemmas 5
and 6], for the calculations. [

By stopping the process (Vr(¢), ¢t € [0, T]) at the first exit time of the Brownian motion from
the tube {(x,t) : |[T9f(t/T) — x| < €T}, we obtain also that

¢r(t) = Vr®OLyra pis/1)—8 | <sTavs<ry, 1 €[0,T]

is a non-negative G;-local martingale, and since its size is then clearly constrained it must in fact
be a G,-martingale. As in [17], we may build from ¢7 a collection of F;-martingales {7 given by

)= []A+Ape ™ L&l @y, 1 ef0,T]

v<é&

where we write {v < &;} for the set of strict ancestors of the spine particle at time . When we
project ¢r (¢) back onto F; we get a new set of mean-one F;-martingales (Zr (), t > 0). These
processes Z7 are the main objects of interest in this section, and can be expressed for ¢ € [0, T']
as the sum

t y _ "
Zr(t) = Z g_;w(t)e—mﬂfmxu(s)uds: Z V}”)(t)e mp [ 1X, ()P ds
ueNr(t) ueNr(t)

where {;“) (t) and V}”)(t) are simply ¢ () and V7 (¢) with the path X, (s) replacing £(s), i.e.

— torroe . 1 — t rroe .
VT(”)(t) /BT NATI™! [0 f'(s/ TYdXu() =5 T72 [§ f (A/T)szCT(Xu(t)7 0.
We now proceed to show that the martingales Z7 are close to

2q-2 (i[1 g 2_
Z ]]-{uisclosetof}eTq fo[zf(S/T) mﬁ‘f(s/T)lp]dS (39
ueN(t)

(the exact meaning of “close” can be seen in Lemma 18 and the subsequent comment) and that
they have the properties that we discussed in Section 2.6 — specifically, we aim to show that for
certain f the martingales Z7 are uniformly integrable and thus cannot be too small. This is the
key step to counting particles whose rescaled paths stay close to f.

We define new measures, @T, via

@Tlftt = ET(I)]T”Ijrt
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for t € [0, T] — and note that

Qrlg, = Zr®P|r and Qrlg, = ¢r(HPlg,.

Lemma 12. Under @T the spine (&, t € [0, T]) moves as a Brownian motion with drift

—1 g7 T T
T f/T) = 5 tan (3o (0 = 7941/ T))

when at position x at time t,; in particular,

& —T9f@/T)| <eT? Vit <T.

Each particle u in the spine dies at an accelerated rate (m + 1)B|x|? when in position x, to
be replaced by a random number A, + 1 of offspring where A, is taken from the size-biased
distribution relative to A, given by @T (Ay = k) = (m + D)7k + 1) P(A = k) (note that this
distribution does not depend on T ). All non-spine particles, once born, behave exactly as they
would under P: they move like independent standard Brownian motions, die at the normal rate
Blx|P, and give birth to a number of particles that is distributed like 1 4+ A.

Proof. A proof of this result can be found in [17]. We will not use the precise drift of the
spine except for the fact that it remains within the tube: to see this note that since the event is
Gr-measurable,

Qr@t <T:1& —TIft/T)| > eT) = Eler (T)Lize<rig,—1 £t/ 7)=e79}] = O
by the definition of ¢7 (7). O
Another important tool is the spine decomposition, which will allow us to bound the growth
of the martingales Z7 via one-particle calculations in a more delicate way than is possible via

the many-to-one lemma. A proof of a more general version of the spine decomposition may be
found in [17].

Theorem 13 (Spine Decomposition). Qr-almost surely,
~ ~ Su
QrIZr)IGr1 =Y AuVr(Se P " IS vy (1)e=mB Jo617ds
u<é
where {u < &} is the set of ancestors of the spine particle at time t, and S, denotes the time at
which particle u died and split into 1 + A, new particles.

As we have already mentioned, the main aim of introducing these martingales is to give us
a lower bound on the number of particles in N7(¢). To do this we must bound the size of each
of the terms in the sum. The following lemma is a simple bound for the Girsanov part of the
martingale, using integration by parts.

Lemma 14. If f € C?[0, 1] and f(0) = O then for any u € N7 (t), almost surely under both P
and Qr we have

t
797! /O l fl(s/TYdX, (s) — T2 /0 f/(s/T)ds

t
< 2eT%72 / |f"(s/T)lds + T~ f/(0)].
0
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Proof. From the integration by parts formula for Itd calculus (since for any particle u €
N(1), (~Xu(s), 0 < s < t) is a Brownian motion under P) we know that for any g € c?o, 1],
under P,

t

t
g'(NX,u(1) = / 8" (5)Xu(s)ds +/ 8/ (9)dXu(s).
0 0
From ordinary integration by parts, if g(0) = 0,
t ) t
/0 g'(s)7ds = g'(g(0) —/0 8(s)g" (s)ds.

Now set g(t) = T1f(¢t/T) fort € [0, T]. We note that if u € N (¢) then | X, (s) — g(s)| < eT1
for all s < ¢. Thus

t t
‘Tq_I/(; f’(s/T)qu(s)—TZq—2/0 f'(s/T)*ds

t t
=‘ / g/ ()X, (s) — f g'(s)%ds
0 0

=<

t
g Xu(t) — g1) — /o 8" () (Xu(s) — g(s))ds
<18/ (1) — &' (O] x [Xu(t) — O] + 18" (0)] x |Xu(t) — g(1)]

t
+/0 1" ()| X |Xu(s) — g(s)|ds
t
sst"f 18" (s)|ds + eT?|g"(0)|
0
t
:28T2‘1_2/ |f"(s/T)|ds + T~ £ (0)|
0

almost surely under P and, since @T <P (on ]:'T), almost surely under @T. ]

The next lemma continues along the same theme, controlling the terms in Z7 so that eventu-
ally we will be able to give a lower bound on Z7 and then use this to give a lower bound on N7
by showing that Z looks something like (39).

Lemma 15. For anyu € Nr(t),

t t t
72472 inf /|g(s/T)|pds§/ X, (s)|Pds < T*72 sup /lg(s/T)lpds-
geB(f.e) Jo 0 geB(f.e) JO

Proof. This follows immediately from the fact that if u € N7 (¢) then (by definition) there exists
g € B(f,¢e)suchthat X,(s) =T9g(s/T) foralls <t. O

We are now ready to start putting together the bounds that we have given. Combining Lem-
mas 14 and 15 with the spine decomposition we obtain the following.

Lemma 16. If f € C?[0, 1], f(0) = 0, f'(0) = 0 and m,3f0¢ [f(s)|Pds > %fg& £'(s)%ds for
all ¢ € (0, 8], then for small enough ¢ > 0 and any T > 0 and t < 0T, there exists n > 0 such
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that
Qrlzr)|Gr] < Z A, BT —mp [§ 181 ds L m? /B2 TX ) —nmp [ 16| ds

u<é&;
Qr-almost surely.

Proof. Recall that under @T the spine is in N7(¢) for all t+ < T. Thus by Lemmas 14 and 15,
since f/(0) = 0, for any n € (0, 1),

t t t
—mp / &17ds + 797! / F/(s/T)de, — 27272 / F(s/T)%ds
0 0 2 0

t t
< —nmp /0 |&1Pds — (1 —p)mBT> =% inf /0 lg(s/T)|Pds

geB(f.e)
1 t t
+§T24—2/0 f’(s/T)st+23Tzq_2/0 | f"(s/T)|ds

for all + < T. Then, since mp f0¢ | f(s)|Pds > %fg’ f/(s)*ds for all ¢ € (0, 8], we may choose
& > 0 and n > 0 small enough such that

'
—(1 —n)mBT*~%  inf / s/T)|Pds
(I—n)mp centro) Jo lg(s/T)|

1 t t
+ 5T24-2/ f'(s/T)%ds + 28T2q—2f |f"(s/T)lds <0
0 0
for all ¢ € [0, 6T]. Plugging this into the spine decomposition, we get

~ ~ - Su P dc - 1 .
QriZr)IGr] = 3 A& BT mmmb [y s on/8T - [y &17ds

u<&

We are in a position now to complete one of our two initial aims, which was to show that the
martingales Z7 are uniformly integrable. This will be used in Section 5.1 to show that Z7 cannot
be too small.

Proposition 17. Take f € C2[0,1]1and 6 € [0, 11. If £(0) =0, f'(0) = 0, and mp f0¢ | f(s)|P
ds > %fo‘p f/(s)zdsfor all ¢ € (0, 0], then for small enough ¢ > 0 the set {Z7(t) : T > 1,1t <
0T} is uniformly integrable under P.

Proof. Fix § > 0. We first claim that there exists K such that
sup Qr (Qr[Z7()1Gr] > K) < 8/2.

T>1
1<0T

To see this, take an auxiliary probability space with probability measure Q, and on this space
consider a sequence Ag, Aa, ... of random variables with the same (size-biased) distribution as
A under @T (there is no dependence on 7T') and a sequence eg, ez, ... of random variables that
are exponentially distributed with parameter S(m + 1); then set S, = e + - - + ¢, (so that
the random variable S, has the same distribution as fOS” |&s|Pds, where S, is the time of the nth

splitting event along the spine under Qr). By Lemma 16 we have (since 2g — 1 > 1)

o
sup Qr(Qr[Zr()IGr] > K) < Q (§ AT BES) K>.
T>1

te[1,0T] Jj=1
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Hence our claim holds if the random variable

o0
> A
j=1
can be shown to be Q-almost surely finite. Now for any y € (0, 1)

(ZA e 1S = oo) < Q(Ape ™ > y" infinitely often)

log A S
<0 < 08 4n logy + aon infinitely often) )
n

By the strong law of large numbers, S,/n — 1/8(m + 1) almost surely under Q; so if
y € (exp(—n/B(m + 1)), 1) then the quantity above is no larger than

log A
0 <lim sup 08 Zn > O> .
n—o00 n

But this quantity is zero by Borel-Cantelli: for any T
log A, ~
(0] (— > e) = Qr(log A > en)
S ~
< [ @rloga = exax
0

~ [logA
= Qr [ :| .
e
which is finite for any ¢ > 0 since (by direct calculation from the distribution of A under Qr
given in Lemma 12) QT[log Al = IP[A log A] < oo. Thus our claim holds.

Now choose M > 0 such that 1/M < §/2; then for K chosen as above, and any 7 > 1,1 <
0T,

Qr(Zr(t) > MK) < Qr(Zr(t) > MK, Qr[Zr(1)|Gr] < K)
+Qr@Qr(Zr1)IGr] > K)

~ | Z7(2)
=Qr [ L, zr<z>|gT]<K}] +94/2

= Qr [%ﬂ@ﬂzm@ﬂsm] +94/2
< I/M+45/2 <.

Thus, setting K’ = MK, forany T > 1,1 < 0T,
PIZr (D11z,0)-k1] = Qr(Zr (1) > K') < 6.
Since § > 0 was arbitrary, the proof is complete. [
Finally we show that Z7 is close to (39).

Lemma 18. Forany § > 0, if f € C?[0, 1], f(0) = 0 and ¢ is small enough then

20 OT) < INp(f. 6, 0)|eisrn 8T I 11 @1 a4 720 [ (02572
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Proof. Simply plugging the results of Lemmas 14 and 15 into the definition of Z7 (6T) gives the
desired inequality. [

We note here that, in fact, a similar bound can easily be given in the opposite direction, so
that |N7(f, £/2, )| is dominated by ZT (6T) multiplied by some deterministic function of T
We will not need this bound, but it is interesting to note that the study of the martingales Z7 is
in a sense equivalent to the study of the number of particles Nt.

4. Proof of Theorem 2

We first rule out the possibility of any particles following unusual paths, which allows us to
restrict our attention to compact sets, and hence small balls about sensible paths. In this section
we go back to our original notation convention in which small letters such as s and ¢ as well
as 6 are used for scaled time parameters varying in [0, 1] and capital letters are reserved for the
non-scaled time.

Lemma 19. Fix 6 € [0, 1]. For N € N, define Fy C C[0, 1] to be

Fy :={f:5|nzN, 5.1 € 10,8 with |t — 5| < = |f(@) — £(5)] >i}.
n

Jn

For any n > 0 we may choose N € N such that for all large T
P(Nr(Fn.0) # %) < E[N7(Fy,0)] < exp(—nT?"™")

and

1
limsup ——— log |[N7(Fy, 6)| = —00
T 00 T2q—1

almost surely.

Proof. Fix T > § > 0; then forany U € [S, T,

. 1 |&v —é&u 1
{éu € Ny(Fn,0)} = {HHZN, s,t€[0,0]: |t —s] Sn_z’ i |7 ﬁ
) 1 |&r — &7 1

C{3”2N,S,t€[0,9].|t-s|§n—2, T>ﬁ .

Since the right-hand side does not depend on U, we deduce that

{3U €[S.T]: &y € Ny(Fn,0)}

1
C{EInZN, s,t €[0,0]:]t—s| < —,
n

Now, for s € [0, 0], define 7 (n, s) == |2n2s]/(2n?). Suppose we have a continuous function f
such that supscpg g1 [/ () — f(w(n, 5))| < 1/(4/n). If s, t € [0, 0] satisfy |t — s| < 1/n?, then

lf@) = fOI = 1f(O) = fa@m o)l +1f6) = fam,s)+1f@@@,s) — fx@, )]
1 1 2 1

W WA A

Thus

";:sT - Err(n,s)T
S4q

{3U €[S, T]: &y € Ny(Fn,0)} C {ElnzN,s <0:

S
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Standard properties of Brownian motion now give us that

PAU €[S, T]:&y € Ny(Fy,0)) <P@En >N, s <0 : &7 — Exuoyr| > S9/44/n)

< ZanP( sup  |&7] > Sq/wﬁ)

=N s€[0,1/(2n2)]

8v/n3T §%4
< Z qn exp <— n) (40)
ey Sq./m 16T
Taking S = j and T = j + 1, we note that for large N,
SViOT (4 201
5T (5 5 g ().
eyt SJm 16T =N 32

Now, for any M > 0,

Pl sup |Nr(Fn,0)|>1)<E| sup |Nr(Fn,0)|
Telj,j+1] Telj,j+11

<E Z ]l{EITe[j,j+l]:ueNT(FN,G)}:|
LueN(j+1)

—[omB 18

p
s IRy RT—————

<E|emt R &1

ds
Y]1{3T€lj,j+1IISTGNI(FN,G)}E{SSHPl |ss|sM<j+1>q}]
<j+

Jj+1
+]E |:em,3f0 |és|pd5:[]-{ sup |§S|>M(j+1)q}j|

S<j+1

< MBMPGEDM T paT ¢ [ 4 1] : & € Np(Fy, 0))

P+ e p
+ ZE["mﬂf(’ SIELL g sr|e[kM<j+1)q,<k+1>M(j+1>q]}}

k>1 S<j+l1
< MGV DT € [, j 4+ 11: &7 € Np(Fy, 0))

+ 3 BTN M B gup ] € [kM(j + 1Y, (k + DM + D7)
k>1 S<j+1

< MBMPGHDM  par [ 4 1] &p € Np(Fy, 0))
i+ 12~ (k+1)P MP—k2 M2 (j+1)2 71 )2

+4 —emﬂ(]-H) (k+ J )
; V27 (j + 1)

Both of the terms in the right-hand side can be made exponentially small in j by choosing M,
and then N, sufficiently large (for the first term, see (40) and (41)). This establishes the first part
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of the lemma, and by Borel-Cantelli we have that for large enough N

P(limsup sup |N7(Fy,0)>1)=0
j—oo Telj,j+1]

and since | N7 (Fy, 0)] is integer-valued,

1
lim sup —— log |[N7(Fy,0)| = —00
T—o00 r2-1

almost surely. [

We now check that we can cover our sets in a suitable way.

Lemma 20. Let
Col[0, 1] :={f € C[0, 1] : f(0) = 0}.

For each N € N, the set Co[0, 1]\ Fy is totally bounded under || - ||« (that is, it may be covered
by finitely many open balls of arbitrarily small radius).

Proof. Given ¢ > 0, choose n such thatn > N v 1/82. For any f € Co[0, 1]\ Fy,if lu —s| <
1/n2 then | f(u) — f(s)| < 1/4/n < &. Thus Cy[0, 8] \ Fy is equicontinuous (and, since each
function must start from 0, uniformly bounded) and we may apply the Arzela—Ascoli theorem
to say that Cy[0, 1] \ Fy is relatively compact, which is equivalent to totally bounded since
(C[0, 11, || - llco) is a complete metric space. [l

Lemma 21. For D C Cy[0, 1] define
Df :={f € Cp[0,1]:g € Dwith |g — flleo < €}.

For any § > 0 there exists ¢ > 0 such that
sup K(f,0) < sup K(f,0) +3.
feD? feD

Proof. For each 0, f foe f (s)2ds is a lower semicontinuous function on Cy[0, 6]: we refer
to Section 5.2 of [9] but it is possible to give a direct proof. Thus f +— mp f00 | f(s)|Pds —

% foe f'(s)*ds is upper semicontinuous. Now, by Jensen’s inequality, for any f € Co[0, 6] N H|
and any s, t € [0,0],s < ¢,

t t 2 _ 2
r—s s r—ys s t—s

so that
t
(f(t) = f(&)* <t —s) / f(w)*du. (42)

There exists ¢ € [0, 6] such that | f(¢)|? > éfoe | f(s)|Pds, so by (42) (taking s = 0)

0 ’ o fs)lrds)” p 2/p
/ Fdu = / F)idu = (s ) > ( / If(s)I”ds)
0 0 0

02/rt
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and hence

0 0
{f € Col0. 0] : mﬁ/ £ (s)IPds - %/ £/(s)%ds = K}
0 0
0 p/2 1 r°
C {f € Col0, 0] : mp (/ f/(s)2ds> - 5/ F'(s)%ds > K}
0 0

0
C {f € Col0,0] : / £(s)%ds < K/}
0

for some K’ since p/2 < 1. But by (42),
0
{f € Cyl0, 0] : / £ (s)%ds < K/}
0
C [f € Col0,0]:Vs,t €[0,0],|f(s) — f(®)] </ ( —s)K/}

and the Arzela—Ascoli theorem tells us that this latter set is totally bounded. Thus the set

% 6
lfeCo[O,G]:mﬂ/ |f(s)|Pds—%/ f’(s)zdsz sup K(f,9)+8}
0 0

feD

is totally bounded, but by upper-semicontinuity it is closed, and hence compact. Since it is
disjoint from the closed set

{f € Cpl0,0] :3g € D with f(s) = g(s) Vs € [0, 0]},
there is a positive distance between the two sets. [

Before continuing, we need the following lemma.

Lemma 22. If f & Fy and g1, g2 € B(f, ¢), then

/00 1g2(s)|Pds — Ry (e) < /06 lg1(s)]Pds < /09 182(s)Pds + Ry (e)
forall p € [0, 2), where
0 ifp=0
Rvte)=1, <N2 1y zs)m Qe)P2 + (26)" i p > O;

JN

Proof. If p = 0 the claim is trivial. Now note that for any x, y € R and p € [0, 2),
e+ 317 < xl? 1P+ 200 P2 P2,
This result is entirely elementary; see [30] for a proof. Note also that since f & Fy,

sup [f(s)| < (N> +1)/V/N

s€[0,6]

(split [0, 6] into N% + 1 intervals of equal width; then f changes by at most 1/+/N on each
interval). Thus
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6 6
[ 1siras < [ e+ 207as
0 0

0 0 0
< / lg2(s)|Pds + 2 / lg2(s)|P/%(2e)P/*ds + / (2e)Pds
0 0 0

0 N2 + r/2 »
< | lg@|’ds+2 ( + 25) (2e)P% + (2e)P.
fo 8 N

The other bound follows by symmetry. [l
Proposition 23. If f & Fy, then for A = B(f, ¢), we have

1
hmsup 10g]E[|NT(A 9)|] <supK(g,0)+mBRy(¢)
T— o0 geA

and

11Tm 1nf 10gE[|NT(A 9)|] > sup K(g,0) —mBRn(e)
— 00 geA

as T — oo, where Ry (¢) is as in Lemma 22. In particular Ry is a deterministic function of ¢
such that for each N, Ry(¢) — Oas e — 0.

Proof. From Schilder’s theorem (Theorem 5.1 of [33]) we have

1 1 [
hmsup —logP(é7 € Nr(A,0)) < — inf ~ / £'(s)%ds.
T—o00 freant; 2 Jo

Thus, by the many-to-one lemma,

1 1 0T
hmsup logIE[|NT(A O)I] hmsup logIE[ mp [y ISJ\Pds]l{sTeNT(Aﬁ)}]

<
T—o0 T—o
6 1 6
<supmpB | |g(s)|Pds — inf -/ g’ (s)%ds.
geA 0 gEAﬁHl 2 0

Now fix § > 0 and choose i € A N H; such that
0 0
f W (s)’ds < inf / g'(s)%ds + 6.
0 g€eANH JO
By Lemma 22,

% 0
1
supmpB | |g(s)|Pds — inf = / g'(s)%ds
gei 0 geAnH, 2 Jo

) )
< mﬂ/ |h(s)|Pds +mBRy () — % / W (s)%ds + 8
0 0

<supK(g,0)+mBRy(e)+$.
geA

Since § > 0 was arbitrary, this gives us the desired upper bound. The lower bound is similar: by
Schilder’s theorem and the many-to-one lemma,

1 1 0
hTmmf logE[|NT(A 9)|] > 1nf mﬂ/ lg(s)|Pds — lnf 5/ g’(s)zds.
— I4S 0
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By Lemma 22,
1 6
hTmmf 10gIE[|NT(A 9)|] > supmp lg(s)|Pds — mBRy(g)
- geA 0
1 )
— inf = "(s)=d
i3 ], €7
> sup K(g,0) —mBRy(¢)
geANH;

as required. [

Proof of Theorem 2. We start with the lower bound. Given an open set A, fix § > 0 and choose
g € A such that

|K(g,t) —sup K(f,1)| <§/2.
feA

Now choose N € N such that g ¢ Fy (this is possible since () Fy = ) and then ¢ > 0 such
that B(g, ¢) € A and Ry (¢) < §/2. Then by Proposition 23,

liTminle_zq log E[|N7(A, 0)]] > liTminle_z" log E[|N7(B(g, ¢), 6)]]
—00 —0

> K(g.0) —mBRy ()
=

sup K(f,0) — 6.
feA

Since § > 0 was arbitrary, our lower bound follows.
We now proceed with the upper bound. Take a closed set D and 6 € [0, 1], and again fix
8 > 0. By Lemma 19 we may first choose N € N such that

E[N7(Fy,0)] < exp <T2‘1‘(sup K(f,0)— 1))
feb

for all large T. Let Dy = D \ Fy.By Lemma 21 we may choose ¢ > 0 such that
sup K(f,0)+mBRy(e) < sup K(f,6) 4.
feDy, feDy

Then by Lemma 20 we may choose n and f1, ..., f, such that

n
Dy c | JB(fi.e) C Dy
i=1

But now by Proposition 23 we have

1
hmsup — log E[|N7(D, 0)]]

T— o0

1
< limsup —— log ElN7 (Fy. )1+ 3 ElIN (B(i. o), em}

T—o0 i=l1
< sup K(f,0)+mBRy(e)
feD#

< sup K(f,0)+3$§
feD
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where the last inequality is due to our choice of N and €. Since § > 0 was arbitrary, the upper
bound follows and the proof is complete. [J

Proof of Corollary 3. Observe that if we take D = {f € C[0,1] : f(1) € [a,b]} and A =
{f € C[0,1] : f(1) € (a,b)} (D is closed and A open) then necessarily supsep K(f 1) =
SUP fe g K (f,1). To see this observe that for any f such that, say, f(1) = a one can find a
sequence f, — f in A such that K(f,, 1) — K(f, 1) (just modify f near time 1 to finish ever
so slightly above a). U

5. Proof of Theorem 5
5.1. The heuristic for the lower bound in Theorem 5

We want to show that N7 (f, €, ) cannot be too small for large 7. Recall that for f € C[0, 1]
and 0 € [0, 1], we defined

0 | 9
K(f.0=1" /0 'f(s)'pds_zfo f()%ds if f € Hy
oo

otherwise.

which is the growth rate in expectation. We are going to show that the almost sure behaviour is
described by a rate function which differs by the presence of a truncation at the extinction time 6.
Step 1. Consider a small rescaled time n. How many particles are in N7 (f, €, n)? If  is much
smaller than ¢, then (with high probability) no particle has had enough time to reach anywhere
near the edge of the tube (approximately distance T from the origin) before time nT'. Thus, with
high probability,

INT(f, e.m)| = IN(T)|.

We can then give a very simple (and inaccurate!) estimate to show that for some v > 0, with high
probability,

INMT)| = vT.

Step 2. Given their positions at time 17, the particles in N7 (f, &, n) act independently. Each
particle u in this set thus draws an independent branching Brownian motion. Let N7 (u, f, ¢, 6)
be the set of descendants of u that are in N7 (f, €, ). How big is this set? Since 7 is very small,
u is close to the origin at time n7. Thus we may hope, for a given § > 0, to find some y < 1
such that (for each u)

P (lNT(u, foe,0)| <exp(K(f,)T* ' — 8T2"_1)> <.

Step 3. If N7 (f, &, 6) is to be small, then each of the sets N7 (u, f, €, 0) foru € Nr(f, €, n) must
be small. Thus

P (INT (/. 2.0)] < exp(K (f,)T% ™" —57271)) < 7,

and we may apply Borel-Cantelli to deduce our result along lattice times (that is, times T, j > 0
such that there exists T > O with T; — T;_y =t forall j > 1).

Step 4. We carry out a simple tube-reduction argument to move to continuous time. The idea here
is that if the results were true on lattice times but not in continuous time, the number of particles
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in N7 (f, €, 6) must fall dramatically at infinitely many non-lattice times. We simply rule out this
possibility using standard properties of Brownian motion.

The most difficult part of the proof is step 2. However, the spine results of Section 3 will
simplify our task significantly.

5.2. The proof of the lower bound in Theorem 5

We begin with step 1 of our heuristic, considering the size of N7 (f, €, n) for small . First we
will need the following simple lemma.

Lemma 24. Foranyt,$ > 0and k > 0,
- t
P (/ g, e(—s,6)1ds > k) < 3!/2k/(4D)
0

Proof. Defining i5 : R — R by
|x| if x| > &
hs(x) =18 x?

—+% if |[x] <&

we have, by approximating with C? functions and applying It’s formula, that
1) ! I
hs(&) = 3 +f hig (&)dég; + —/ Lig e-s.0nds
2 Jo 25 Jo

(this function As is often seen when studying local times of Brownian motion — for a full proof
of the above see, for example, Lemma 4.11 of [30]). Also, since h:s(x)2 < 1 for all x,

Ble— Jo M5EE ) < Plo—Jo M5 —3 o h5E)ds),/2 < p1/2

Note also that hg(x) — % < |x| for all x. Using all these facts,

t
P </() :ﬂ_{gxe(,g,a)}ds > k) =

3=

k
hs(&) — 5 — hg(é )dgg > )

k
(I ha(&)dés —>
, k
(I%‘zl > —> < /O hs(&5)dés > %)

<P [em ]efk/(zta) L+ P [e, o h(g(ss)dss] oK/ 48)

t/2—k/(48)

IA
3=

IA
o

< 3e

establishing the result. [

Lemma 25. For any continuous f with f(0) = 0 and any ¢ > 0, there existn > 0,v > 0,k > 0
and Ty such that for all T > Ty,

P(INT(f, e/2,m)| < vT) < e .
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Proof. We first show that there exist n > 0, k; > 0 and 7; such that
PEu e NnT) :u & Nr(f,e/2,n)) < e T T > 1.

Choose n small enough that sup¢(g | (s)| < €/4. Then, using the many-to-one lemma (at (x))
and standard properties of Brownian motion,

P@Eu € NqT) : u & Nr(f. /2. n))
—P@Eue NT), s < :1XuGT) = T9f(s)] = £T/2)

<P@u e N(nT) : sup |X,(s)| > ¢eT/4)
s<nT

<> P@Eu e N(T) : sup |Xu(s)| € [keT/4, (k + 1)eT7/4])
k>1 SS?)T

< 3 PG B up || € ke T /4, (k + eT? /4))

k>1 s=nT
< Y a4 PUEDTET P e [keT9 /4, (k + 1)eT4 /4])
k>1
4 (kqu)2)
< k 4+ 1)YPePprar+l _ 2227 7
<Y o (mﬁ( +1)Pern e
4
< exp ((mpern — e/ (32K ") ®
]; 2T

for sufficiently small . For small 7 this is approximately
Cexp ((mpePn — &2/ 32) T "),

which gives a decay of exp(—k; T2¢~1), which is more than the decay required. We now aim to
show that for any n > 0, there exist v > 0 and k> > 0O such that

P(N(nT) < vT) < e kT
Indeed, if we let n(¢) be the number of births along the spine by time ¢, then certainly

PINMT) < vT) < P(a(nT) < vT)
nT |
= P( 0 ]l{é“E[*(“V/(ﬂn))'/1’,(4u/(,3,]))1/,;]}ds > En’]")

nT 1
HP’( | Liscer-cvmyr.cavgnymyds < 50T, n0T) < ”T> :

Lemma 24 shows that

nT 1 nT nT
P( A L, cr—cavspmy /e vy gny o ds = 5’7T> = 3exp (7 - —8(41)/(/3,7))1/1,)

so we have exponential decay in the first term provided that v < A1/4”T!; and since births along
the spine occur at rate at least 4v/n outside the interval

[—@v/(BaYP, (4v/(Bn))'/P]
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the second term is bounded above by the probability that a Poisson random variable with mean
2vT isless than vT. Let Y ~ Po(2vT); then

evT

jlYSvT = :ﬂ-exp(vT)Zexp(Y) = oY

o)
P(Y < UT) < evTE[e—Y] — evT+2vT(exp(—l)—l)
and this exponent is negative, so the second term also decays exponentially. Finally,
P(N7(f.e/2,m| <vD) <P@Eu e NT) :u & Nr(f,&/2,m) + P(N(nT) < vT)
and the proof is complete. [

We now move on to step 2, using the results of Section 3 to bound the probability that we
have a small number of particles strictly below 1. The bound given is extremely crude, and there
is much room for manoeuvre in the proof, but any improvement would only add unnecessary
detail. The proof of this lemma runs exactly as for the corresponding result in the p = 0 case
seen in [21], with no extra technicalities; we include it again here for completeness.

Lemma 26. If f < C2[0, 1], with f(0) =0,and K(f,s) > 0Vs € (0, 0], then for any ¢ > 0
and § > 0 there exist Ty > 0 and y < 1 such that

P(INr(f e 0] < KUOTIT) <o VT 2

Proof. Note that by Lemma 18 for small enough ¢ > 0 and large enough 7,
INT(f, &, )™ KUIOTHRTH2 > 7097)
and hence
P <|NT(f, e, 0)| < eK<fv9>T2"’l—“T2q‘l) <P (ZT(GT) < e‘”z‘]"/z) .
Suppose first that f/(0) = 0. Then E[Z7(8T)] = 1 and, again for small enough &, by Proposi-

tion 17 the set {Z7(¢t), T > 1,t € [1, 8T]} is uniformly integrable. Thus we may choose K such
that

sup E[Z7(0T) Lz, 01)>k}] < 1/4,
T>1

and then
1 =E[Z7(0T)]
= E[Zr(OT) Lz, 0r)<1/21]1 + E[Z7(OT)1L{1 )2< 21 0T) <k} ]

+E[ZrOT) 1Lz, 067)>K)]
< 124+ KP(Z7(OT) > 1/2) + 1/4

so that
P(Z7r(0T) > 1/2) = 1/(4K).
Hence for large enough T,

P(INr(f.e.0)] < KEOTTITIT) <1 1/aK).
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This is true for all small ¢ > 0; but increasing € only increases |N7(f, €, )| so the statement
holds for all ¢ > 0. Finally, if f/(0) # 0 then choose g € C?[0, 8] such that g(0) = g’(0) =
0,sup;g |f — 8l <¢€/2,K(g,¢) >0Vep <6 and K(g,0) > K(f,0) — /2 (for small n, the
function

F@) +at+ bt +ct> +dr* ifre[0,n)
f@ ift € [n, 1]

will work for suitable a, b, ¢, d € R). Then

gt) = {

P(IN7(g. £/2,0)| < K& =5T%71/2
1 —1/(4K)

P(IN7(f, &, 0)] < eKFOTH =0Ty

IATA

as required. [

We are now ready to carry out step 3 of the heuristic. Again this runs exactly as in [21].

Proposition 27. Suppose that f € C?[0, 1] and K (f,s) > 0Vs € (0, 0]. Then for lattice times
T; (recall that this means that there exists T > Q suchthat T; — Tj_1 = jt forall j > 1),

1
liminf ———log [N7;(f, €, 6)| = K(f,0)
j—o0o qu_ ’

almost surely.
Proof. For a particle u, recall that # < v means that u is an ancestor of v and define
Nr(u, f,6,0) ={ve NOT) :u <v, |X,¢T)—T?f@)| <eT?Vt € [0, 6]},

the set of descendants of u that are in N7 (f, €, 8). Then for § > 0 and 5 € [0, 0],

P(IN7(f.8,0)] < KUOTT 7 )

ueNt (f,e/2,m)

= ] P (|Nr(g, £/2,60 — )| < eK(f’Q)Tzqfl_aTzqil>
ueNT(fe/2.1)

< JI P(INr@, fie ) < Koori-or

]—",,T>

since, given Fyr, {|N7(u, f,&,0)| : u € Nr(f, /2, n)} are independent random variables, and
where g : [0, 1] — R is any twice continuously differentiable extension of the function

g:[0,06 —n] - R
t— f+n) — f).

If 5 is small enough, then
IK(f.0) — K(g,0 —n)| <é/2
and

K(g,s) >0 Vse(0,0—n].
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Hence, applying Lemma 26, there exists y < 1 such that for all large T,
2¢—1 2¢—1
P(IN7 (g, 8/2.6 — )| < KT

< B (INr(g, /2,0 — m)| < eK@OTT72)
=v.
Thus for large T,

B(INr(f.8.6)] < KUOTHIT

ffﬁ) < leT(,ﬂS/z,ﬂ)\. (43)

Taking expectations in (43), and then applying Lemma 25, for small n and some v, k > 0, for
large T we have

P(INr(f.e.0)] < eKUOTHIT

IA

P(IN7(f,e/2,m)| < vT)+ "7
< e—kT+va

The Borel-Cantelli lemma now tells us that for any lattice times 7}, j > 0,

]—>

1
P | liminf —— loglN (f,e,0)| <K(f,0)—6] =0,
T
j

and taking a union over § > 0 gives the result. [

We now move to continuous time using step 4 of our heuristic.
Proposition 28. Suppose that f € C?[0, 1] and K (f,s) > 0Vs € (0, 0]. Then

1
hTmmf 10g|NT(f &, 0) > K(f,0)

almost surely.

Proof. We claim first that for large enough j € N, provided that 71 < 1,
N7.(f,&,0 inf N7 (f, 2¢,0
{I 7;,(f. € 0)] > TG[;}}TM INT(f, 2¢ )I}
C {Elv € NTj(f, £,0),u e NOTjy1):v <u,
8T;’
sup | X, (0T) — X, 07T))| > —}
TelT}.T)41] 2

Indeed, if v € NTj (f,e,0), T € [Tj,Tjy1]and S € [0,0T] then for any descendant u of v at
time 6T,

1Xu(S) = T f(S/T)] < |1Xu(S) — Xu(SAOT))| +

q S/\@Tj
Xu(S NOT)) = Tf f (==
J

+

Tff<SATé ) qu(S/T)‘vLIqu(S/T) T f(S/T)|
J
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< 1Xu($) = Xu(S AOTDI +eTf + T sup - 1f () = 7O
x,y€[0,
x—y|=1/T;

+ sup |fONTL, — T
x€[0,6] g+l J

3¢
< |1Xu(S) — Xu(S AOT))| + ?qu for large j;
so that if any particle is in N7, (f, &, 6) but does not have a descendant in N7 (f, 2¢, 6) then its
descendants must satisfy

sup X, (S) — Xu(T))| = €T} /2.
SE[QTj,QTjJrl]

This is enough to establish the claim, and we deduce via the many-to-one lemma plus Lemma 15
and standard properties of Brownian motion (see Proposition 4.15 of [30] for a more detailed
justification) that

IP’(INTj(f, &0l > [TlnfT ]INT(f, 2e, 9)|>

elT;. T
2g—1 0 p
mpT; sup [y |g(s)Pds a2 22
< de J 2eB(f.c) Ze—(ksTj) /(89T1)+m/3Tj (| £ 0)|+(k+3)e/2)
k=1

which, as in Lemma 25, is exponentially small in 7;. Thus the probabilities are summable and
we may apply Borel-Cantelli to see that

P(INT; (f,,0)] > ; [inf | INT(f, 2¢, 0)| infinitely often) = 0.

[S Tj,Tj+1

Now,

]P’(hmlnf ! loglNT(f g,0) < K(f, 6))

< P | liminf

—7 log [N7;(f,2¢,0)| < K(f,0)

j—>00 T]
inf Nr(f, e, 6
! TM]I 7(f, €, 0)]
+ P | liminf
Jj—00 INT; (f,2¢,0)]

which is zero by Proposition 27 and the above. [

This gives us our desired lower bound for Theorem 5.
Corollary 29. For any open set A C C[0, 1] and 6 € [0, 1], we have

liminf — 1 — log|N7(A, 0)] > sup{K (f.0) : f € A, 60(f) > 0)

almost surely.
Proof. Clearly if sup{K(f,0) : f € A,60y(f) = 6} = —oo then there is nothing to prove.

Thus it suffices to consider the case when there exists f € A such that f € Hy and 6 < 6y(f).
Since A is open, in this case we can in fact find f € A such that K(f,s) > 0Vs € (0, 6] Gif
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K(f, ) = 0 for some ¢ < 6, just choose 1 small enough that (1 — ) f € A) and such that f
is twice continuously differentiable on [0, 1] (the twice continuously differentiable functions are
dense in C[0, 1]). Thus necessarily sup{K (f,0) : f € A,0p(f) = 0} > 0, and for any § > 0
we may further assume that K (f, ) > sup{K(f,0): f € A,00(f) = 6} — 8. Again since A is
open, we may take ¢ such that B(f, ) C A; then clearly for any T

Nr(f,e,6) C Nr(A,0)
so by Proposition 28 we have
1
11Tm1nf logNT(A 0) > sup{K(f,0): f e A 0(f)=0}—-3$§
—

almost surely, and by taking a union over § > 0 we may deduce the result. [
5.3. The upper bound in Theorem 5

Our plan is as follows: we recall that we ruled out the possibility of any particles following
unusual paths in Lemma 19, which allows us to restrict our attention to a compact set, and hence
small balls about sensible paths. We then carry out the task of obtaining a bound along lattice
times for balls about such paths in Proposition 30. By expanding these balls slightly (using an
argument similar to that in Proposition 28) we may then bound the growth in continuous time;
this is done in Lemma 31, and finally we draw this work together in Proposition 32 to give the
bound in continuous time for any closed set D.

For simplicity of notation, we break with convention by letting

I fllo == sup [f(s)]
5€[0,0]

for f € C[0,0] or f € C[O0, 1] (on this latter space, || - ||o is clearly not a norm, but this will not
matter to us). We also extend the definition of N7 (D, 0) to sets D C C[0, €] in the obvious way,
setting

N7(D,0) :={u € N@OT) :3f € D with X,(¢tT) = T? f(¢r) Vt € [0, 0]}.
With a slight abuse of notation, for D C C[0, 1] and 8 € [0, 1] we define

K(D,0) := sup K(f,90).
feb

We now attempt to establish an upper bound along lattice times for closed balls about
functions outside Fy. Recall the definition of Fy from Lemma 19 and that of Ry(e) from
Proposition 23.

Proposition 30. Fix N € N. For any closed ball D = B(f,e) C C[0, 1] about any f ¢ Fn,
and any 0 € [0, 1] and lattice times T}, we have

1
lim sup ——— log |NT (D,0)| < K(D,0)+mBRpy(e)
j—o00 .

almost surely.

Proof. Proposition 23 tells us that

llmsup 1 10gE[|NT(D 9)|] < K(D,0)+mBRy(e).

T—o00
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Applying Markov’s inequality, for any § > 0 and p € [0, 2) we get

lim sup —1 log ]P’(|NT(D, 0)| = eK(D’e)TZ(H+mﬂRN(S)T2q71+8T2q71)

T—o0
, E[INT(D, 6)|]
< limsup —— log g 5T T =0
T—oo 1717 eK(D.O)TX =1 +mBRy ()T~ 1+5T%4

so that for lattice times 77, 7>, ... we have

1

2g—1 2q—
KD(?T R T ST
§ P(IN7, (D, 0)] > eKPOT ™ +mBRV@TITTI o
j=1

and hence by the Borel-Cantelli lemma

1
P [ limsup —— 10g|NT (D,0)| = K(D,0)+mBRy(e) +6 | =0.

j*)OO

Taking a union over § > 0 now gives the result. [J

2131

We now check that an upper bound holds in continuous time. For ¢ > 0 and D C CJ[O0, 1],

define
={fe€C[0,1]:3g € D with || f — gl < ¢}.

Lemma 31. If D = B(f, ¢) C CI[0, 1] for some [ & Fn, then

1
lim sup —— T3 — log N7 (D, 0)] < K(D,6) + mBRy(2¢)

T—o0

almost surely.

Proof. First note that for lattice times 77, 75, ...,

1
P (llm sup — log|N7(D, )| > K(D?,0) +mBRy(2¢) + 8)

T—o0

1
<P | limsup —— log |N7; (D?,0)| > K(D?,0) +mBRyn(2¢)

j—o00
Nr(D, 0

+ P | limsup 5 —log  sup #
jooo Ti1 TelT;.Tj411 INT; (D?, 0)]

Clearly D® = B(f, 2¢), so immediately by Proposition 30,

1
P [ limsup ——— log|NT (D?%,0)| > K(D?,0) + mBRy(R2e) | =0

— 00 .
J J

and we may concentrate on the last term. We claim that for j large enough, provided that 77 < 1,

forany T € [T}, Tj+1] we have

u € Nr(D,0) = 3v <u withv e Nr,(D*,0).
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Indeed, if u € N7 (D, 6) then for any S < 67T},
1Xu(S) =T} f(S/TPI < 1Xu(S) = TUf (S/T) | + 1T} £ (S/T;) = T £ (S/T)) |
+Tq|f(S/T-) — f(S/D)|
< T+ fle(T],, = TH+T7 sup |f(x) = O

x,v€[0,0]
lx=y|<1/T;
which is smaller than ZSTJQ for large j since f is absolutely continuous.

We deduce that for large j every particle in N7 (D, 0) for any T € [T}, T;41] has an ancestor
in NTj(D”’ ,0). We now use this fact to ensure that N7 (D, 0) cannot increase dramatically
between times T and T 1.

We temporarlly need some more notation. For T > § > 0and u € N(S),let N(u, S, T) be
the set of descendants of u born between times S and T'. Also let P, be the translation of P under
which we start with one particle at x rather than at the origin. Then, using the Markov property
and the many-to-one lemma, for j large enough,

E sup  |N7(D,0)]
Te[T;.Tjt1]

f@T_,-:|§E > IN@. 0T} 0Tj0)|| For,
ueNr; (D*.6)

< ) Exer)INOT)I]
ueNT_,. (D%,6)

= Z EXu(@Tj) I:e’"ﬂ fOeTl |Es|pdsj|

ueNTj (D#,0)

IA

. P
ZemﬁGT‘('X”(GTJ)HkH) Px, 1)) ( sup  |&s — ol € [k, k + 1])
ueNr, (D%,0) k=0 S€[0.071]

. , 4e—K*/(26T1)
< |NT, (DS, 0)| ZemﬁeTl(Tj (I fllo+2e)+k+1)P F€ .

= V2r0T;

since p < 2 this sum converges, giving

E sup  |N7(D, 0)]
TelT;. Tjs1]

14
feT,} < IN7,(D®, )7

where the O(T?) is deterministic. But pg = 2¢ — 2 and by Markov’s inequality
Nt (D, 60
P sup —| 7 ) > exp (8T2q 1)
Te[ri,Tj+l] |NT/ (D&" 9)'

feTj]

1

E[ sup  |N7(D,0)|
Tel
E

Ti,Tis1] _
< At exp(—8T;7"")
N7, (D*, 0)] J

1

< exp(O(szq*z) - arj?q* ).
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Thus we may apply Borel-Cantelli to see that

Nr(D, 0
P hmsup—llog sup M >8] =0.
oo T; 24 TelT;.7j11 INT; (D?, 0)]

Again taking a union over § > 0 gives the result. [

We are now in a position to give an upper bound for any closed set D in continuous time. This
upper bound is not quite what we asked for in Theorem 5, but the final step — truncating K at 6y
— will be carried out in Corollary 33.

Proposition 32. If D C CI0, 1] is closed, then for any 6 € [0, 1]
1
lim sup log IN7(D,0)| < K(D,0)

T—o0
almost surely.
Proof. Clearly (since our first particle starts from 0) N7 (D \ Co[0, 1],0) = @ for all T, so we

may assume without loss of generality that D C Cy[0, 1]. Now fix § > 0 and choose N (by
Lemma 19) such that

lim sup
T—o0

10g|NT(FN,0)| = —00, a.s.

By Lemma 21 and the fact that Ry(2¢) — 0 as ¢ — 0, we may choose ¢ > 0 such that
K(D?,0)+mBRy(2e) < K(D, 0)+ 8. Then, by Lemma 20, for any N and some n (depending
on N)and f € C[0, 1]\ Fy,k=1,2,...,n

1
P (hmsup — log|N7(D,6)| > K(D, ) +5>

T—o00

1
<P <hmsup — log|N7(Fn. 0)| > K(D, 0) + 3)
T

+ Z P (hm sup

k=1 T—o00

— log N7 (fi, &, )| > K(D*, 0) —i—MﬁRN(ZS)).

By our choice of N, the first term on the right-hand side is zero, and by Lemma 31 all of the
terms in the sum are also zero. As usual we take a union over § > 0 to complete the proof. [

Corollary 33. For any closed set D C C[0, 1] and 0 € [0, 1], we have

hmsup 1 10g|NT(D 0)| <sup{K(f,0): f e D,0y(f) >0}

T—o00

almost surely.

Proof. Since |N7(D, 0)] is integer valued,

1
w21 102 INT(D.6)] < 0= 5 — log N7 (D, 6)] = ~

Thus, by Proposition 32, if K (D, 8) < 0 then

1
P(llmsup 10g|NT(D )| > — ) =0.

T—
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Further, clearly for ¢ < 6 and any T > 0, if N7 (D, ¢) = @ then necessarily N7 (D, ) = .
Thus if there exists ¢ < 6 with K(D, ¢) < 0, then

1
P <hmsup 10g|NT(D 0)| > oo) =0
T—

which completes the proof. [J
Proof of Theorem 5. Combining Corollary 29 with Corollary 33 completes the proof. [J

Proof of Corollary 6. Corollary 6 is proven in the same way as Corollary 3 (it is easily checked
that the limsup and liminf of Theorem 4 agree on sets of the form D, . := {f € C[0, 1], | f(1) —
zl<eland A ={f € C[0,1],|f(1) —z| < e} fore > 0). O

6. Proof of Theorem 8

There is much overlap in the proofs of Theorems 8 and 5, and so we will leave out many of
the details and refer to earlier sections. Our task is also made easier by the fact that we are trying
to prove a statement about one-dimensional distributions rather than the full sample paths of the
BBM.

Proof of upper bound in Theorem 8. Lemma 19 tells us that for any £ > 0, we may choose
N € N such that

P(Nr(Fy,0) #9) < exp (—kT% ") (44)
(recall that for large N, Fy was a set of extreme paths that were very difficult for particles to

follow). Now, in Proposition 23 we saw that forany f € D \ Fy and any ¢ € [0, 1],

limsup - — log E[INT(f, &, ¢)I] < K(D, ¢) + mBRy(e)

T—o00

where for each N, Ry(¢) — Oase — 0.

Fix § > 0, choose k > 0 such that —k < infy.9 K(D, ¢) and N large enough that (44) is
verified. By a similar argument to that in Lemma 21 (the upper-semicontinuity carries over easily
to the function f + infy<g K(f, ¢)) we may then choose ¢ small enough that

inf K(D?, ¢) +mBRy(g) < inf K(D, ¢) + 6.
¢=<0 ¢<6
Using compactness (see Lemma 20), we can choose n € N and f1, f2,..., fu € D\ Fy such
that
D C FyUB(f1,e)U---UB(f,,e) C D°.
Now for ¢ < 6 and any set B,
{N7(B, ¢) =0} C {Nr(B,0) =0}
so, for T' large enough (depending on the f1, ..., f)

P(N7(D,0) # #) < P(N7(Fy,0) # @)+ Y P(Nr(fi,e,0) # 0)
i=1

= PNT(Fy, 0) # W) + ) inf P(N7(fiv,9) # )
i=1"7
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291 &
—kT24— .
<e inf E[|N7(f;, e,
< +;¢50 [IN7(fi e 9]

n
efszq’l + Z inf eK(DE,q,‘))Tzq’l+m/3RN(e)Tzq’1
$=<0

IA

i=1

(n + 1T inf (K@OTH
e

IA

Taking logarithms, dividing by 729~! and letting § | 0 we get the desired result. []

Proof of lower bound in Theorem 8. First note that it suffices to consider the case A = B(f, ¢)
for f € C?[0, 1]. Now

P(NT(A,0) #9) = P(Zr(0T) > 0)

~ 1
- [zr (9T>]
~ 1
S
QrlZrOT)Igr]
As in the proof of Lemma 16 we can use Lemmas 14 and 15 to bound the spine decomposition;
for any § > 0 we may choose ¢ small enough that

Qr[Zr(0T)|Gr]

IA

N — —
Z AyedJo" 1617 s =K (f.5,/T)T~ 4257207
u<€gr

Z Aye

u<&gr

8 Jy I |Pds— inf K (£.)T21 42572
<

Thus (since § > 0 was arbitrary) it certainly suffices to show that

~ 1
liminf Q7 >0
T—o00 )3 Age? S 1€ IPds
u<§pr
But using the auxiliary random variables Ay, Az, ... and Si, Sa, ... from the proof of Proposi-

tion 17 we have

- Su O
Qr (limsup Z Aue_‘sfO l&51Pds oo) > Q (Z A,,e_as" < oo) =1.

T—00 y<gyy n=1
We are now done by Fatou’s lemma. [
7. Optimal paths: proofs of Theorems 4 and 7

We start with Theorem 7. We recall our optimisation problem.

t 1 ) .
K(f,1) = /0 [mﬂlf(s)lf’ - Ef (S)z]ds if feH,,

—00 otherwise



2136 J. Berestycki et al. / Stochastic Processes and their Applications 125 (2015) 2096-2145

where the class of functions in which we would like to optimise is
1
H ={f:00,11>R: f(r) = / h(s)ds, h € L?[0, 1]}.
0

Optimisation problem. For z € R, find

sup  K(f, 1),
feH, f(D=z
subject to
K(f,0) >0 Vo e]l0,1]. (45)

By symmetry it is sufficient to consider z > 0. Furthermore, if g € H; is any path satisfying
the constraint (45), then |g| € H) also satisfies the constraint, has the same value at the end point,
and K (g, 1) = K(|g|, 1). So, without loss of generality, we can assume for existence that g > 0
and drop the modulus sign from the definition of K.

Optimal paths. For each s € [0, 1] define a path g € H; as follows

(1) Forallt € [0, s), we set g(¢) = r(t), the scaled position of the right-most particle (see (16)).
Otherwise said, g is the solution to

12 p _
5807 =mpg®)", g0)=0.1=s.
(ii) For ¢t € [s, 1], g satisfies
g"(t) +mppg"~' (1) =0,
with initial condition specified by the fact that g and g’ are continuous at s.

We aim to show that, for each z € [0, z] the above optimisation problem has a unique solution
given by the unique g, constructed as above by picking the unique s = s, € [0, 1] such that
g:(1) =z.

The strategy for our proof is that we will first show that g, defined above is the unique solution

to the optimisation problem in the smaller class C giecewise C H; of functions which are piecewise

C? on [0, 1] (note that the optimal functions g. have discontinuous second derivative at s.). We
will do this by exhibiting a series of properties which a solution to the optimisation problem,
if one exists, must satisfy. The unique function satisfying all of these properties will be our g;.
We will then show that g is also the optimum in the full class of functions H; by showing that
if there existed a better function in the larger class, there would also be a better function in our
restricted class, and so obtain a contradiction.

For notational convenience, in places where it will not cause confusion, we will write g
for g,.

Lemma 34. Any optimal (in C> ) path g is in fact C'.

piecewise
. 2 . _ _ . 2
Proqf. As g is Cpiecewise’ there exist 0 = xg < X] < .-+ < xg = 1 such that g is C~ on
any interval (x;, x;41),i = 0,..., K — 1. It is therefore enough to show that Vi = 1,...,

K — 1, g'(x;—) = g'(x;+). To simplify notations we just write x for x; in the following.
Suppose that g’ (x+) < g’(x—). We will show that it is possible to construct a better function.
Choose ¢ > 0, and consider the function g defined by taking g, and interpolating linearly on the
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interval [x — &, x + ¢]:

g(1), tef0,x —e)
gt) = g(x—s)+$(g(x+e)—g(x—s)), telx—ex+e)
g(1), telx+e 1]

Fort € (x — &, x), we have g'(t) = g'(x—) + O(e); similarly, for t € (x,x + ¢), we have
g'(t) = g'(x+) + O(e). To simplify notation, we define g’ = g’(x—) and g/, := g'(x+). Using
Taylor expansions again, we have

5 x+e 1 , ) l~/ ) 5
K(g,l)—K(g,1)=/ <§g(t) —Eg(t) )dt+0(8)

—&

1, 1 ,, 1 2 ’
e(38.+ 3847 — (L +8})?) + 0()
>
= (6L —g? + 06" >0
for all sufficiently small ¢ > 0. A very similar calculation shows that g satisfies (45) for all
t € (x — e, x +¢), which proves the result. The case g/, < g’ is settled in the same manner. [

Lemma 35. If g is an optimal trajectory then, on any interval I of [0, 1] such that K (g,t) > 0
forallt € I, one has

mpBpg” ' +g" =0. (46)

Proof. Starting from an optimal trajectory g, consider the deformed trajectory g + ¢k where &
is small and £ is a sufficiently smooth function with 4(0) = h(1) = 0 so that in particular the
end-point is still fixed at z. Using a Taylor expansion and an integration by parts we have

t
K(g+eht)=K(g, 1) +/ [mB(g +eh)? —mBgP — g'h'e]ds + o(e),
0

t
= K(g, 1)+ sf [mBpg? ™" + ¢"]hds — eg' (R (1) + o(e). A7)
0

Assume that K (g, ?) > 0 on some interval /. Then for any #; < # in I, there exists ¢ > 0 such
that K(g,t) > c for all ¢t € [t, t]. Assuming that (46) does not hold, choose / to be of the
same sign of mBpg?~! + g” int € [t1, ] and zero everywhere else. Then, for & small enough,
K(g+e¢eh,1) > K(g,1)and K(g + ¢h,t) > 0 for all ¢ (one simply needs to choose ¢ so that
g’ (H)h(t) — o(e) < cforall ¢ € [t1, 1p].) Therefore, if g does not satisfy (46), then g + ¢h is a
better path. [

Recall from (16) that

1

2 2-p
mps p
r(s) = (Ta - p>2>
describes the limiting shape of the boundary of the trace of the rescaled BBM. It solves

%r’(s)z = mpBr(s)?, r(0) = 0.
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We are now going to prove that it is not possible to find a path f along which the condition (45)
remains valid and f(s) > r(s) for some s € (0,1). Indeed this would clearly yield a
contradiction with Theorem 1.

Lemma 36' Let f € C;iecewiseﬂ f(O) = 07 f 2 0 be Suc}l that (45) hOldS. Then
f(s) =r(s), Vsel01].

Proof. Suppose that there exists f € C2 f(0) =0, f = 0 such that (45) holds and such

piecewise’
that f(sg) > r(so) for some sg € (0, 1). We construct g € Cgiecewise’ g(0) =0, g = 0as follows:

let s1 = 5o if K(f, so) > 0 and otherwise pick s1 > 59 so that f(sg) > r(sy).
— On [0, so] take g = f,

— On [so, s1] take g(s) = f(s0),
— On [sy, 1] g is the solution of

1 /(N2 )4
58 ()" =mpg(s)”, g(s1) = f(s0).

Observe that g has the properties that g(1) > r(1), K(g,s1) > 0 and K(g,1) = K(g, s1).
According to Theorem 5, for any ¢ > 0

2+
liminf 725 log N7 (B(g, €), )| = K(g. 1) = K(g,51) > 0

T—o0

which contradicts Theorem 1. (Note that it is possible to give a purely analytic proof of this
lemma. Suppose that f satisfies the conditions above, and let so = inf{s > 0 : f(s) > r(s)}.
Then one may use Euler—Lagrange techniques to show that f(s) = r(s) for all s < 50, deduce
that K (f, so) = 0, and then show that K (f, s) < O for some s shortly after so.) O

Now to prove the first line of Theorem 7, it is sufficient to show that

sup{K (£, 1),0 < f(s) <r(s), f(1) =z} < Kas.(2). (48)

Take f suchthat f <rand3r <1, K(f,7) <0.Then f cannot be optimal among paths which
stay below r: one can easily construct a better path f staying below r by choosing f = r up to
r~1(f (1)), constant between that point and ¢, and equal to f thereafter.

Lemma 37. Define s.(g) = inf{s € [0, 1] : g(s) # r(s)}. Then any optimal path g solves
mppg’~ +¢" =0
on the interval s € (s;(g), 1). Furthermore, K(g,s) > 0 forall s € (s;(g), 1).

Proof. If s,(g) = 1, there is nothing to prove, so we assume s,(g) € [0, 1). The first thing to
observe is that any point (¢, y) € {t € [0, 1],0 < y < r(¢)} can be reached by a path f such that
f@®) =yand K(f,t) > 0.1f y > Ojustlet f = r until r(s) = y and then let f stay constant (K
stays at O until s and then accumulates some positive growth until ¢). If y = 0 it is equally easy
to check that there is a path which reaches this point, fulfils (45) and has a strictly positive K at
the end.

Suppose now that there exists ¢+ > s, such that g(#) = r(¢). Then there must exist [a, b] C
[s;,],a < b, such that g(a) —r(a) = g(b) —r(b) =0and r(¢t) — g(t) > Oforall t € (a, b).
But by the previous observation this means that K(g,¢) > O for all ¢ € (a, ) and therefore
by Lemma 35 g must be strictly concave on (a, b). But since r(s) is strictly convex this is a
contradiction. Thus we must have K > 0 on (s;, 1] and we conclude by Lemma 35 again. [
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Lemmas 35, 34 and 37 show that any positive solution g, to the optimisation problem

(in C;iecewise) is such that there exists s, such that

(i) g, =ron|0,s;],
(ii) g; solves g/ +mBpgl™" =0on (s, 1], and g, (1) = z,
(iii) g is continuous at s .

2

Therefore we conclude that the unique positive solution to the optimisation problem in Cpiecewise

is g;. (Note that it is easily seen that s, > 0 for p > 0.)

2

piecewise then g is also optimal

Lemma 38. For any endpoint z, if g is an optimal path over C
over Hj.

2

Proof. We have shown the existence of an optimal path g, over all paths in Cpi ccewise> SUPPOSe

there is a better path f € Hj. Thatis, f(0) =0, f(1) =z, f =0, K(f,t) > 0Vr € [0, 1] and
K(f,1) > K(g;,1) + ¢ for some ¢ > 0. For each n € N, define &, : [0, 1] — R by setting
hy(k/n) = f(k/n)forallk =0, 1,2, ..., n and interpolating linearly elsewhere. Then each 4,
is piecewise linear and hence certainly piecewise C2; and since /,, agrees with f at each k/n and
linear functions minimise derivatives, we have

t , ) t , ’ 1 2
h, (s)°ds < f'(s)ds Vteq0,—,—, ..., 1¢.
0 0 nn
Now by choosing n large we may insist that

t t
/Oh;(s)zds</o Fl(s)’ds +¢& Vi e0,1]
and

t t
/hn(s)/’ds>/ F(s)Pds — —— Vi e 0, 1];
0 0 2mp

but then %, is a function in Cgi ccewise Satisfying all the required properties and with K (,, 1) >
K(f,1) — e > K(g;, 1). This contradicts the assumption that g, was optimal in Cg.lecewise. U

All that is left to prove the first part of Theorem 7 is to show uniqueness in H;.

Proof of uniqueness. Now fix z > 0 and suppose that 3» € H; such that h(1) = z and
K(h,1) = K(g;, 1) and 6y(h) > 1 but that h # g,. Take s € [0, 1] such that i(s) # g.(s).
By rescaling time by 1/s and considering the endpoint 4 (s), by Lemma 38 we can find some
positive piecewise C? function f; ending at i (s) with growth rate K (f, s) > K (h, s). Equally,
there is an optimal positive piecewise C> function f> amongst functions beginning at 4 (s) and
ending at z; this is not immediate from our results as we have not considered starting from
anywhere other than the origin, but our proofs easily carry over with no extra work. Since
these two optimal growth rates (from O to A(s), and from A(s) to z) are achieved by positive
piecewise C? functions, there is a positive piecewise C2 function f such that f(s) = h(s)
and K(f,1) > K(h,1) = K(g;, 1). This contradicts the uniqueness of g, amongst positive
piecewise C? functions.

Note that for z = 0 and p > 0, the solution is not unique: the positive function go and the
negative function —gg are both optimal. [

We now turn to the second part of Theorem 7 which concerns the total population size.
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Lemma 39. There exists a unique Z 45, > 0 such that

Kas = Kas(Gas) =up K as.(2) = sup{ K (f, ), f € C[0, 11, 60(f) = o0}.

The total population size satisfies

lim g log |[N(T)| = Iea.s, almost surely,
—00 2

T

where one finds

2—-p
~ 2mp
gé a.s. (1) = 0’ Zas. = 3p=2
2.2 1 d
2-p + o «/lfx!’
and
. 2—-p .
Kas. = mmﬂzz.s.'
. . . 2
Proof. By Lemma 38 we may assume without loss of generality that g € Cpiecewise. Lete > Obe

small and g be any such function satisfying (45). For ¢ € [1 —¢, 1] we have g(t) = g(1) 4+ O(¢),
and g'(t) = g’'(1) + O(e). Therefore

I 1 1
/ (mﬂg(t)” - Eg/(rﬂ) dr = &(mpg()” = 38'(11?) +oe). (49)
1—¢
Now consider the function

N F1O) tel0,1—¢)
g(’)"{g(l—e), tell—e ]

Note that g satisfies (45) because g does, and by (49),

K, 1) =K(g,1—¢)+emBg(l —¢e)’
= K(g,1—¢&)+emBg(1)? + o(e)
= K(g. 1)+ gg/a)z +o(e).

We see that K(g, 1) > K (g, 1) for all sufficiently small ¢, unless g’(1) = 0, hence the first part
of the result.
For s > s, one has

L, 5 »
78:(8)" +mpg:(s)" = mpC (50)

where C is some constant; but for z = Z , 5. one has g; (I) =0and g;, (1) = Z as. and thus in
- a.S. .

this case C = 2% . Therefore (for s > Sz),

8.,

=/2m8. (S

ZIQLSA -t as. (S)P
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We integrate the above expression with respect to s from 53, to 1 and we make the change of
variable x = gz (5)/Z a5.. We obtain

1
Al=p/2 dx
; — =2 1—s3 ). 52
W[, e =Y - e

For the lower limit on the integral, we used that %g; (s:)> = mPg.(s.)? and hence g.(s,)? =
C/2. For z = Z 4. this gives g,(s;, ) = 2,527 1/P The value of sz .. then comes from the
explicit expression g;(s) = r(s) whens <s;__.

The expression for K as. comes from Theorem 9, which will be proved in Section 8. [

The solution to the unconstrained optimisation problem given in Theorem 4 is now simple in
light of the work above.

Proof of Theorem 4. Inspecting the proof of Lemma 35, we see that the solution to this
unconstrained problem amongst functions which are piecewise C? is given by the function A,
satisfying

B () + mBph?~' =0,

h(0) =0,

h(l) =z.
A similar argument to that in Lemma 38 then shows that this function is also optimal over Hj,
and another similar to that in Lemma 39 gives that the optimal z is that with A7 (1) = 0.

The value of Zg is obtained in the same way as Z a.s. €xcept that (51) must be integrated from
0 to 1 rather than from s to 1. The value of K also comes from Theorem 9. [

As an aside, we note that

2 N
Kg(0) =275 K. (53)

This can be seen by remarking that the optimal path &g is symmetrical around s = 1/2 and
hence that /1(1/2) = 0. The trajectory kg up to s = 1/2 is therefore the trajectory maximising
the total population at time 7'/2 and, given the total population growth rate, Kg(0) = K (hg, 1) =

24p A
2 x K(hg,1/2) =2 x 27ﬁ Kg which is the same as (53).
8. Further properties of the optimal paths
In this section we will prove Theorem 9 which states that both growth rate Kg(z) and K 45 (2)
are solutions of the same differential equation (22). We will give only one demonstration for
both quantities, highlighting where necessary the differences between the two cases. We write in

a generic way K (z) for either quantity Kg(z) and K ;5 (z). Similarly, f;(s) stands in this section
for either optimal path g, (s) or /i, (s) defined respectively in Theorems 4 and 7. One can write

1 1
K(z) = —%/ f1(s)* ds +mﬂf f2(s)P ds. (54)
where f(s) is a solution of

) +mBpf()P~t =0,  f()=z (55)
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and

{sZ =0, fa(s5) =0 in the expectation case, (56)

f2(s2) =71(s7), fi(sz) =r'(s;) in the almost sure case.

(In the almost sure case, the optimal path is equal to r(s) for 0 < s < s, where s, is an unknown
quantity which has to be solved for. Recall that 7 (s) is the trajectory of the almost sure rightmost
particle; on this trajectory the population does not grow, which is why one can start the integrals
in (54) from s;.)

We begin with a simple lemma showing monotonicity of the optimal paths in z.

Lemma 40. The optimal paths and their derivatives are monotone in z. That is, if 0 < w < z,

Jw () < fo(s) and  f,(s) < fl(s).

Proof. Suppose there exists ug such that f,,(ug) > f;(ug). By the intermediate value theorem
there exists s € (s; V sy, ug) and ¢ € (ug, 1) such that f,,(s) = f,(s) and f,,(t) = f;(z). Then
by our characterisation of the optimal functions in terms of solutions to differential equations,
we must have f,(u) = f;(u) for all u € [s,t]. This contradicts the fact that f, (o) >
fz(up). A similar proof works for f] by considering hypothetical points u; < u2 such that

Jw2) = fuur) > fr(u2) — fu(ur). O
Lemma 41. One has K'(z) = — f/(1).

Proof. By Lemma 40 we may differentiate (54) with respect to z. One gets
1 af/ 1 B af
K'(z) = —/ fZ’(S)a—ZZ(S) ds + mﬂp/ f2(s)? la—;(S) d

d
== [mﬁfz (s2)P — —f (s2) } (57)

The third term in the right-hand side is zero, either because ds;/dz = 0 (expectation case) or
because the square bracket is zero (almost sure case, see (19) with (56)). Integrating the first
term by parts leads to

] fz (s)ds —f(1)£(1)+f(z) fz(sz) (58)

1
K@ = [ [#6)+mppror!
Sz
The integral is null because of (55). As f;(1) = z for all z, one has df,/dz(1) = 1 in the second
term. The third term is also null because df,/0z(s;) = 0. This is trivial in the expectation case
as f;(s;) = f;(0) = 0 and it is also true in the almost sure case because? /2 (s) is independent of
zuptos =s,. O

2 To be more verbose, as f;(s;) = r(sz) one has

ﬁ(vz)—r(v) L

(‘z)‘i‘f (5 )*-

Using f/(s;) = r'(sz) gives 8f;/dz(s;) = 0.
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Proof of Theorem 9. We now establish relations between the integrals in (54). Integrating the
second integral by parts and applying Lemma 41, one gets

1 1
/ fl()?ds = —zK'(2) — f2(s2) fL(s2) —/ f2(8) £, (s) ds. (59
Sz Sz
Then, using (55),
1 1
/ fl(s)*ds — mﬂp/ ()P ds = —2K'(2) — f(s2) f1(52)- (60)
Sz Sz
We now multiply (55) by f/(s) and integrate:
1
S 6P +mBf(s)! =c. 61)
The integration constant ¢ can be obtained by evaluating at s = 1 or at s = s,:
1 1(N\2 p 1 ’ 2 )4
c= EK ()" +mpBz’ = EfZ(SZ) +mpBf.(s)". (62)

Then, integrating (61) between s, and 1,

1! !
5/ fz/(s)2ds+m,3/ fz(s)Pds = (1 —s;)c

1 1
= 5K’<z>2 +mpBzP — s, [§f5 (s2)? 4+ mBf; (sﬂ : (63)

where both expressions for ¢ were used. Now, the right linear combination of (60) and (63) gives
K (z): multiplying (60) by —2/(2 + p) and (63) by (2 — p)/(2 + p), adding, and using (54), one
gets

2zK'(z) + 2 — p)[K'(2)*/2 + mBz"]
24+ p

N 2f.(52) f1(s2) — 2 = p)se[ f1(s2)?/2 + mBf.(s:)P]
2+ p ’

The second term in the right-hand side is zero. This is trivial in the expectation case as s, = 0
and f(s;) = 0, and can easily be shown in the almost sure case: replace all f; by r using (56),
replace mpBr(s.)? by another r’(s;)%/2 from (19) and after simplification one gets that the term
is zero if r'(s;)/r(s;) = 2/[(2 — p)s.], which is true as can be seen from differentiating the
logarithm of (16) with respect to s. Then, one checks easily that (64) is equivalent to (22).

Note that for the optimal endpoint Z one has K’(Z) = 0 and hence obtains

K(z) =

(64)

2—-p
KG3) = —Xmp3zP, 65
() 2+p’ﬂﬁz (65)

as stated in Theorems 4 and 7.

It now remains to prove that (22) can be rewritten, for z > 0, as in (27) with a plus sign in
front of the square root. For this, it is sufficient to show that K’ ot > 0.

For p > 0, we have seen both in the expectation and the almost-sure case that the non-
negative optimal path fy(s) going to the origin is not identically zero but goes away from the
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origin to take advantage of higher branching rates. Consider this positive optimal path and let
Zm = maxg fo(s) > 0. For 0 < z < z,, consider the path f which is equal to fj up to the
point where z is reached for the last time and which is identically equal to z past that point.
Clearly, one has K (f, 1) > K(fo, 1) and 6o(f) > 6o(fo). This implies that K (z) > K (0) for
all positive z smaller than z,,, and hence that K’(0"7) > 0. (Note that this argument holds both
in the expectation and almost-sure cases, although the value of z,, is not the same.) For p = 0,
optimal paths in expectation and almost-sure cases coincide, one has the explicit solution K (z) =
mp — 72 /2 and K'(0) = 0, the square root in (27) is zero and the sign is of no importance. [
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