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MULTITYPE BRANCHING BROWNIAN
MOTION AND TRAVELING WAVES

YAN-XIA REN,* Peking University
TING YANG,** Chinese Academy of Sciences

Abstract

In this article we study the parabolic system of equations which is closely related to
a multitype branching Brownian motion. Particular attention is paid to the monotone
traveling wave solutions of this system. Provided with some moment conditions, we
show the existence, uniqueness, and asymptotic behaviors of such waves with speed
greater than or equal to a critical value ¢ and nonexistence of such waves with speed
smaller than c.

Keywords: Multitype branching Brownian motion; spine approach; additive martingale;
traveling wave solution

2010 Mathematics Subject Classification: Primary 60J80
Secondary 35C07

1. Introduction and main results

We consider a branching particle system in which there are d (2 < d < +00) different types
of particles. Let § = {1,2,...,d} be the set of types. A type i particle splits into offspring
particles of all possible types according to a distribution {py(i): k € Zi} after a lifetime
which is exponentially distributed with parameter a; > 0. All particles engender independent
lines of descent. In addition, each particle, when it is alive, diffuses in space R independently
according to a Brownian motion starting from its point of creation. This system is called a
multitype branching Brownian motion (MBBM). For more precise configuration of MBBM,
see Section 2.

In this article, we assume that each particle reproduces at least one child, which guarantees
that the process survives forever with probability one. Suppose that m;j := Zkez" pr(Dkj <
400, and that the mean matrix M = (m;j)i, jes is irreducible, i.e. there exists no permutatlon
matrix S such that S~!MS is block triangular. We study the following parabolic system of
equations which is strongly related to MBBM:

du 10%

o =532 TAV® -, (1)
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218 Y.-X. REN AND T. YANG

Here, u(t, x) = (u1(t, x), uz(t, x), . .., ug(t, x)) ", A is adiagonal matrix with diagonal entries
{gi:i=1,...,d},and ¥ (u) = (Y1), Y2(u), ..., Ya(w)) " with

d
Uitz = Y @ [[ 27
j=1

d
keZq

being the generating function of offspring split by a type i particle. Our primary concern in
this article is the solutions satisfying u(f, x) = w(x — ct) where w is a monotone function
connecting 0 at —oo to 1 at +00. Such solutions are called traveling waves. The analogous
object to (1) for a single-type branching Brownian motion is called the Fisher—Kolmogorov—
Petrovski—Piscounov (FKPP) equation. FKPP equation has been studied extensively using
both analytic and probabilistic methods (see, for example, [3], [4], [8], [11], and [14]). Among
these works, [8] and [11] give proofs for the existence, uniqueness, and asymptotic of trav-
eling wave solutions to the FKPP equation through purely probabilistic arguments. Recently,
Kyprianou et al. [12] extended the probabilistic arguments to the traveling wave equations
associated to super-Brownian motions with a general branching mechanism.

In this article we outline a probabilistic study on traveling waves of system (1). Our work
is strongly guided by the probabilistic arguments in [11] with respect to single-type branching
Brownian motions. An important tool of our probabilistic arguments is a representation of
the family tree in terms of a suitable size-biased tree with spine. This representation is the
continuous-time analogue of the size-biased tree representation introduced by [10]. This
continuous-time version is also used in [6] to investigate the evolution of the ancestral types of
typical particles for multitype Markov branching processes.

We call u a traveling wave solution with speed ¢ if u(z, x) satisfies (1) and 4 can be written
asu(t,x) =wkx —ct) = (wi(x —ct), ..., wg(x — ct)) T where w;(-) is a twice continuously
differentiable, strictly monotone function increasing from 0 at —oo to 1 at +o00. For simplicity,
w is also called a traveling wave with speed c. Obviously, w provides a traveling wave solution
to (1) if and only if ,

%ZT';)+CZ—';)+A(¢(w)—w)=O. ()]
Sometimes, we write u; (f, x) and w;(x) as u(t, x, i) and w(x, i), respectively.

Let N(t) := (Ni(t), Na(2), ..., Na(2)) " be the vector denoting the population sizes of
different types at time ¢. Suppose that m;j(t) := E;(N;(t)) < +oo forevery i, j € S. Itis
known that the mean matrix M (t) = (m;j(t));, jes can be written as

+00 AP
M(t) = exp(At) = Z Ft", where A = (a;)i, jes, aij = ai(mj — &;).
n=0

It follows from the irreducibility of M that M(¢) has positive entries for some ¢ > 0 (this
property is also called ‘positive regularity’ by [2]). According to the Perron—Frobenius theorem
(see [16, Theorem 2.5]), A admits a real eigenvalue A* > 0 larger than the real part of any other
eigenvalue. The so-called Perron’s root A* is simple, with a one-dimensional eigenspace,
and there are corresponding left and right eigenvectors with positive coordinates. In the
following we denote by  (respectively k) the associated left (respectively right) eigenvector
with normalization (x, k) = (;, 1) = 1 (here, (-, -) denotes the Euclidean inner product).
For A # 0, define
A AF

Cl:=§+79
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Multitype branching Brownian motion and traveling waves 219

which will serve as the speeds of traveling waves. In the following, we deal only with the case
¢y > 0. Traveling waves with negative speeds can be analyzed by simple considerations of
symmetry. Let A := +/2A*. It is easy to see that c, attains a local minimum ¢ = ¢ = V20
at A. We call (2) subcritical, critical, or supercritical according to whether c is less than, equal
to, or greater than c.

Let the configuration of this MBBM at time ¢ be given by the R x S-valued point process
{(Xy (), Yy): v € Z(t)}, where Z(¢) is the set of particles alive at time ¢, X, (¢) is the spatial
location of v, and Y, is its type. Forany x € R and y € S, let Py, be the law of the process
starting from a single particle of type y at spatial position x. Let Ey, be the expectation
corresponding to Pyy. To state our main results, we introduce two types of additive martingales
which will play an important role in this paper. For any A # 0, define

Wi(t) = ) hye MXo@tan,
veZ(t)

From the many-to-one formula (see Proposition 1, below), it is easy to see that {W, (#), ¢ > 0}
is a positive martingale under Py, and, consequently, the almost sure limit of W), () exists. Set
W) = lim;—, 4o Wi (f). Now we define another type of additive martingale:

My(t) = ) hy,(Xy(0) + Apje O¥aD, 3)
veZ(t)

Here, {M) (1), t > 0} is a martingale which may take both positive and negative values. We
will prove that M (L) := lim;_, 1o M) (t) exists for every A > A (see Lemma 10, below).

For every i € S, suppose that (&1, ..., &4)" is a random vector with the law {pi(i): k €
Z‘J’r}. Now we are ready to state the main results of this paper.

Theorem 1. Suppose that E(&;jlog* &;) < +oo foralli, j € S.

(@) When c > ¢, there is a unique traveling wave at speed c given by
w(x, y) = Exylexp{—WM)}] = Eoylexp{—e WM}, forall (x,y) eR xS,

where 0 < A < A is the root of the equation c) = c. Further, foreveryy € S, 1 —w(x, y)
~ hye™* as x — +o0.

(b) When ¢ < c, there is no nontrivial traveling wave solution to (1) with speed c.

Theorem 2. When ¢ = ¢ and E&;j(log* ‘;‘ij)2 < +ooforalli, j € S, there is a unique traveling
wave at speed c given by

w(x, y) = Exlexp{—M@)}] = Eoylexp{—e ¥*M@M)}), forall (x,y) eRx S.

Further, for every y € S, 1 — w(x, y) ~ xhye™* as x — +o0.

Comparing the above theorems with the corresponding results for the FKPP equation (see,
for example, [8] and [11]), we see that A* plays the role of S(m — 1) in the case of a single-
type branching Brownian motion, where B is the branching rate and m is the mean number of
particles split by one particle.

The remainder of this article is structured as follows. In Section 2, we recall the basic
setting of family trees and the size-biased trees with spine. We also introduce some known
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220 Y.-X. REN AND T. YANG

results for MBBM, including the so-called many-to-one formula, and McKean representation
of traveling wave solutions, which are necessary in the arguments afterwards. In the remaining
two sections we concentrate on proofs of Theorem 1 and Theorem 2. To prove that, under some
moment conditions, the traveling wave solution can be given in terms of the martingale limit
W(L) or M()), we first answer when W (1) (in supercritical case) and M (1) (in critical case)
are nondegenerate (see Theorems 3 and 5, respectively).

2. MBBM and basic facts

It is known that the family structure of the individuals in a branching process is well expressed
by Galton—Watson trees (see, for example, [7]). Each Galton—Watson tree has a single initial
ancestor & and contains all ancestors as well as children of any of its individuals. In order to
give other features of our MBBM, we need to introduce the concept of marked Galton—Watson
trees. Let T be the collection of Galton—Watson trees. For eachi € Nwhere N = {1, 2, ...},
we write ui for the ith child of u. We use the notation v < u to mean that v is an ancestor of
and u € Z(t) when u is alive at time ¢. For every 7 € T, we assume that each particle u € ©
has a mark (X, Y,, 0,, A,), where

1. oy is the life time of u, which determines the fission time or the death time of particle u
as{y =Y , ., 0v +0u ({z = 0p) and the birth time of u as b, = ), , 0y (bg =0),

2. Y, gives the type of u, while X, : [b,, ,) — R gives the spatial location of u at time
t € [by, &4); we also interpret the notation X, (¢) as the spatial location of the unique
ancestor of u that was alive at time ¢t < {,,

3. A, = (A,(), A 2), ..., Ay@)T gives the vector of offspring size split by # when it
dies.

We use (7, X, Y, 0, A) or simply (7, M) to denote a marked Galton—Watson tree. Let 7 :=
{(xr, M): T € T}. Define

*‘F'l = O'{[u, Yu,o'uy Au’ (Xu(s),s € [bu, ;u)): UETE TWith ;u S t] aﬂd
[u9 Yu’ (Xu(s)»s € [blht)): UETE TWitht € [bua ;u)]}'

Set F = |J;»o F - There is a unique probability measure P on (7", ¥) such that the system is
initiated by a single ancestor and evolves as a MBBM defined in Section 1.

Now we extend the probability space (7, ¥, P) to (&, ¥, P) defined below. For anyt € T,
we can select an infinite line of descent ¢ = {g9 = &, €1, &2, ...}, where g,41 € 7 is a child
ofe, € T forn € {0,1,2,...}. Such a genealogical line is called a spine. We write u € € to
mean that u = g for some k € Z,. Weuse T = {(t, M, ¢): ¢ C t € T} to denote the set of
all marked trees with distinguished spines.

We use ¥ = (¥;, ¢ > 0) to denote the type process of the splne, = (X, t > 0) to denote
the spatial movement of the spine, and n = (n,, t > 0) to denote the counting process of fission
times along the spine. Let node; (¢) := u if u € ¢ is the node in the spine that is alive at time .
Note that, foru € &, Y, =Yy, =Yg, —.

If u € &, then at the fission time ,, it gives birth to (A,, 1) offspring, one of which
continuing the spine (we write this node simply as 4 + 1) while the others going on to create
independent subtrees. Let O, be the set of u’s children except the one in the spine. For any
jef{l,2,...,{A,, 1)} such that uj € O,, we use (7, M)']‘. to denote the marked tree rooted
at uj.
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Multitype branching Brownian motion and traveling waves 221

Now we introduce some filtrations on 7 that we shall use later. First note that {¥;, t > 0}
is also a filtration on 7. Define

Fi = olF, (nodes(e), s < D),
9,:=o{l7s,)7s:05sst}, 9?:=0{7s:05sst}, 9‘?3=0{)~(s:0535t}7
§,, = 0{§,, (nodeg(e), s <t), (&, u < node(¢))},
9+ := 0{§y, (Au, u < node;(£))}.
Set ¥ = U:>0 fb §= Ur>0 % 9' Ur>0 9’1’ and 9' Ur>0 g’r
__Now we shall extend the probability measure P on (7, ¥) toa probability measure P on
(7’ ¥ ) such that the spine is a single genealogical line of descent chosen from the underlying
tree. Enlightened by [13], when a spine node u of type i dies, we pick one of its children at

random to be the successor on the spine. Specifically, children are picked with probabilities
proportional to & j when their type is j. This means, when u € 7, we have

hy,.,
Probuece | F)=|]| —-.
,D‘ (Ay, h)

To define P we recall the following representation from [13].
Lemma 1. Every F;-measurable function f can be written as
f= fulue, @)

ueZ(t)
where f, is ¥;-measurable.
Definition 1. We define the probability measure Pon 7, F) by

h
ffdP f Z fu AYv+l dpP

ueZ(t) v=<u (Ay, h

foreach f € f", with representation (4).

Intuitively, following the above method of choosing spine nodes, the type process of the
spine Y is a continuous-time Markov process valued in S, which stays at any state i € S for
an exponential time with parameter a;, and then transits to state j with probability P(i, j) :=
Zkez‘_{ pr()kjhj/{k, h). Given 9,,, the trajectory of Y the node of the spine and the birth

time of each spine node before time ¢ are determined. Then we have
Pk, (Yv) ky(Yy+1)hy,,,
P(Yv, Yv+1) (kv, h) ’

PA, =k, forallv <, | ;) = n

V<En,

vzdhere ky = (ky(1), ky(2), ..., ku(d)T € Z‘i. Now we construct a probability measure P on
¥; by

pa,(Yy) Av(Yv+1)hY,,+|
P(Yy, Yu11)  (Ay, h)

dP(1, M, e)lz = dP(V)dBX) []

1
- dP:‘v M ] 5
XU[ AT |, !;!0 , (M) ©
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222 Y.-X. REN AND T. YANG

Here, B(i ) is the law of a standard Brownian motion and P(? ) is the law of the type process Y.
The decomposition of P suggests the following intuitive description of the system under the
measure P.

1. The spine’s type process Y moves as a continuous-time Markov process taking values
in § according to the measure P. The generator G = (g;);, jes of Y is given by g;; =
a; (P(i, j) — 8;). The spine’s spatial movement X is a standard Brownian motion.

2. The fission time ¢, of node v in the spine is exactly the jumping time of the spine’s
type process Y, i.e. the life time o, of v is exponentially distributed with parameter ag, -
(Here, Y may jump from i to itself at jumping time according to generator G.)

3. Atthe fission time of node v in the spine, the single spine particle is replaced by a random
vector A, of offspring with A, being distributed according to the law (pg (Y, — ))kezd ,
and a type j child is picked to be the next spine node with probability h;/(Ay, h).

4. Theremaining (A,, 1)—1 nonspine children of v giverise to independent subtrees (v, M )';
for vj € O,, each evolving as an independent subtree determined by the probability
szu Yy shifted to the time of creation.

Note that {N(¢), ¢ > 0} is a multitype branching process, where N (t) denotes the population
size vector at time ¢. We have the following lemma.

Lemma 2. (Athreya [1, Proposition 2].) The martingale

e M (N(t), h) . 20}

{"’(’) = TINOL R

is a nonnegative martingale with respect to {F;: t > 0}.

In order to make the principles of the measure change method clear, we introduce a technical
lemma which follows from an elementary argument.

Lemma 3. Suppose that ji and [i; are two probability measures defined on the same space
(Q, F) with Radon—Ntkodym derivative g such that dji; = gdix. If F is a sub-o -field of F,
then the two measures w1 := ji1|¢ and py := al¥ on (2, F) are related by the conditional
expectation operation djy = [11(g | F)du,.

Noting that w(t) is a nonnegative mean-one martingale, we can define a probability mea-
sure Q on (7, ¥) by
d0|s, = w(®)dP|g,. ©

Lemma 3 implies that, if we want to extend Q defined by (6) to a probability measure Q
on (7' F ), we need to construct a nonnegative martingale w(#) with respect to {$’, t >0}
satisfying

dQ|g = w()dP|g M

and N
P(w() | ) = w(t). ®)

According to Lemma 1, w(f) can be wrltten as w(t) = Zvez(,) wvl{vee}, where w, is
F;-measurable. Immediately we have P(w(t) | F) = ZveZ(t) Wy [[y<p hYys1/(Au, h) by
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Multitype branching Brownian motion and traveling waves 223

Definition 1. Since w(t) = ZveZ(t) e M hy,/{N(0), h), (8) implies that

hy, hy,.. _1_ —A*t (Au, h)
= TN (), ,,)(l_[ <Au,h>) =1 ’

u<v hY“

and, consequently,

ﬁ(t) =e_v' n M

v<én, Yoy

Next we will prove that {w(¢): ¢t > 0} is indeed a martingale with respect to {f'; : t > 0}. First
of all, for each type i € S, we introduce the size-biased distribution

pr(i)(k, h)
(1 + A*/aj)h; ’

It is a probability distribution since Zkezd pr(i){k, h) = Z‘J’_l mijhj = (1 + A*/a;)h; for
every i € S (the last equality follows from ‘the fact that h is the right eigenvector of A with
respect to A*). For any i, j € S, define

pi(i) = ®

) kjhj mijh

Pa.J) =3 B 5o = Tawrai

kezd

It is easy to see that {ﬁ @i, j): i, j € S}is a family of transition probabilities.
Lemma 4. Suppose that (? , P) is defined as before. Define
. A\ P(Y,, Yyi1)
—A*t vy Ty41
m;:=¢€ 1+—)—-, t>0.
' 1_[ ( ay, ) P(Yy, Yy41)

V<En,

Then {m,, t > 0} is a nonnegative mean-one martingale with respect to {9.,, t > 0}. We define
another probability measure P by

dPlg, = m, dPlg,. (10)
Then, under B, ¥ moves as a continuous-time Markov process with generator g; = (a; +

A*)(P(l J) —8i) fori, j € S.

Proof. Suppose that f: S — Risa bounded measurable function. For every i € S, define
u(t,i) =FEI[f (Y,)m,] where P () := P(- | Yo = i) with associated expectation operator /.
We use 7 to denote the first jumping time of Y. Then, by the strong Markov property, u(t, i)
can be written as

u(t,i) = E'LfTmdyan] + ELF Tmlsn]

t
= flie @ 4 fo e~ @tV (@ +2) Y PG, jult — s, j)ds
jes

t
= f(i)e” @+ 4 / e @) (g, +2%) Y " PG, ju(s, j)ds.
0 :
Jjes
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224 Y.-X. REN AND T. YANG

Therefore, u(t, i) satisfies

= (ai + %) ) (PG, j) — 8y)u(t, j), an

jes

with #(0,7) = f(i). In particular, if we pick f = 1, from the uniqueness of the bounded
solution to (11), we obtain that E‘m, = 1, which together with the Markov property of ¥ under
IP implies that m; is a martingale. Thus, the measure P is well defined. From (11) we see that,

under P, ¥ is aMarkov process with generator g;;. In other words, under probability measure B,

¥ canbe interpreted as a Markov process which stays at each state i € S for an exponential time
with parameter g; + A*, and then transits to state j with probability P(l Jj). This completes
the proof.

Just as we did before, we can construct a probability measure é on (f, F ) by

PA,,(YU) Ay(Yy+1)hy,,,
P(Yv, Yv+1) (Av, h)

d0(r, M, 8)|g = dB¥)dBX) [] =

V<ép,

<N 11, s emn] o

v=<Ep Jjrvje0,
under which the system can be described as follows.

1. The spine’s type processA? moves as a continuous-time Markov process valued on S
according to the measure P. The generator of Y is given by g;; = (ai +1%) (P (i, j) —&).
The spine’s spatial movement X is a standard Brownian motion.

2. The fission time {, of node v in the spine is exactly the jumping time of the spine’s type
process Y, i.e. 0, has an exponential distribution with parameter ay, + A*.

3. Atthe fission time of node v in the spine, the single spine particle is replaced by a random
vector A, of offspring with A, being distributed according to the law (ﬁk(Ylv-))keZ‘j_ ,
and a type j particle from the offspring of v will be picked to be the next spine node with
probability h;/{Ay, h).

4. Theremaining (A, 1)—1 nonspine children of v give rise to independent subtrees (t, M )"
for vj € O,, each evolving as an independent subtree determined by the probablhty
PX“ Yy shifted to the time of creation.

Applying (9), (10), and (5) to (12), we can easily get (7). Therefore, {w():t >0}isa
nonnegative martingale with respect to {¥;: ¢ > 0}. The following result is a byproduct of
the above spine construction. The proof is much the same as [6, Theorem 4.1] in the case of
multitype Markov branching processes. We omit the details here.

Proposition 1. (Many-to-one formula for MBBM.) For any measurable function f: R x S —
R, we have

Exy( > Fx, Yu)) = Exy(f(x,, ) 1o ')

ucZ(t) y,

This content downloaded from 162.105.90.15 on Tue, 30 Oct 2018 23:38:19 UTC
All use subject to https://about.jstor.org/terms



Multitype branching Brownian motion and traveling waves 225

Here, E, xy denotes the law of one particle motion where the type process Y moves as a Markov
process starting from y with generator

8 == (@i + AP, j) — &),

fori, j € S, while the spatial location process X moves as a Brownian motion starting from x
and is independent of Y.

Lemma 5. (McKean representation.) If u(t, x, y) € [0, 1] is twice continuously differentiable
in x and satisfies the parabolic system of equations (1) with initial condition u(0,x,y) =
f(x,y), then u has a McKean representation

u(t,x, y) = En( [T rx.o, Yu)).
ueZ(t)
The proof is similar to that of [3, Theorem 1.36]. We omit the details here.

Lemma 6. Suppose that ¢ € R and w(x, y) is a bounded function satisfying 0 < w(x, y) <1
forany (x,y) € R x S. Letu(t, x, y) := w(x — ct, y). Then u satisfies (1) if and only if

w(x,y) = Exy[ 1_[ w(X, () +ct, Yu)].
ueZ(t)

Proof. By Lemma 5, we only need to show the sufficiency. Let T; denote the semi-group
of one-dimensional Brownian motion and 7 the split time of the root. We have

u(t,x,y) = E(x—ct)y( l_[ w(X, () +ct, Yu))

ueZ(t)

= Exy( [T v, Yu))

ueZ(t)

= Exy( 1—[ w(Xy, (1), Yy) 1{15!}) + Exy( l—[ w(Xy (1), Yy) 1[r>t})
ueZ(t)

ueZ(t)
t

= / aye™ Y Ty (ur—s)(x) ds + e~ Twy (x),
0

where, for each s > 0, u, is a function from R to R? defined by us(x) = u(s,x) =
(u(s,x, 1), ..., u(s, x,d)". Therefore, u(t, x, y) solves (1).

3. Proof of Theorem 1
Recall that, for any A # 0,

Wa(t) == Z hy,e MXuran,
ueZ(t)

It follows from Proposition 1 that {W, (), ¢ > 0} is a positive martingale and thus has an almost
sure limit denoted by W(A). The following theorem answers when W(A) is nondegenerate,
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226 Y.-X. REN AND T. YANG

which will be used to give explicit expressions of traveling wave solutions in the supercritical
case.

Theorem 3. (a) If |A| > A, then W (L) = O Pyy-almost surely.

(b) Suppose thatO < |A| <A IfE(&; log* 5,,) < +oo foralli, j € S, then W) (t) converges
to WA) in L1 (Pry), and Pyy(W(A) = 0) = 0. Otherwise, if E(&; log* &ij) = +oo for some
i,j €S, then W(A) = 0 Pyy-almost surely.

Remark 1. It suffices to prove the claims for Pyy. In this article, we only deal with the case
A > 0. The case A < O can be analyzed by simple considerations of symmetry.

For anyv)» > 0, through similar techniques as used in Section 2, we can construct a probability
measure Qoy on (7, ¥) such that

Wi ()

4015 = .0

d Oyl.%,

where Qﬁy = éﬁyl #. In fact, éﬁy has the following decomposition:

Yv Av Yv h v+
40ty(x. M. o)z, = dby " dB7X) [] p(p;"(Y )1) ((AH;)Y l
V<En, vy fut v

t Cv v
8 H[ a1 9P, (@ M) )]

v=<eén, J:Uj€Oy

Here, (55 B—?) is a standard Brownian motion with drift —2, and (?, llA’y) is a continuous-time
Markov chain starting from y with generator g;; = (a; +A*)(P (i, j) — 8;). For each vj € Oy,
(.M )" evolves as an independent subtree determined by the probability Pg;v Yyj shifted to the
time of creation.

Lemma 7. We have the following spine decomposition for the martingale W, (t):

04, (Wa(0) | §) = hy e 2EXO+aD L 3™ N (4,(j) — by,,,, hje "X &HHaw) (13

jeS v<én,
Proof. Here, W) (t) can be written as

Wl(t) = hie—l(X(t)-FC}.t) + Z hyue—).(xu(t)-!-cxt)
ueZ(t), uge
=hye MXOtan L K" K" Y hpehOon,

v<én, j:vjeOy ueZ(t), ue(t,M)‘}

The first equality is clearly true since one of the particles ¥ € Z(t) must stay in the spine. The
second follows from partitioning the particles into distinct subtrees that were born by the spine
nodes before time ¢. Recall that § contains all information about the spine nodes; by taking
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Multitype branching Brownian motion and traveling waves 227

the éf;y conditional expectation of W (), we have
05, (Wa(0) | §)

= hp e FOran | éﬁ,( DS Y hpeuran

V<En, j:ujeOy ueZ(t),ue(t,M);f

= hye*XO+an | Y hy e ME@)+an)
t vJ

V<En, j:vjEOy

~ h ~

A Yu —A(X,(t)—X(&p)+er(t—¢y

x QOy( Z by 'e (Xu ()= X (Gv)+er(t—8v))
ueZ(t),ue(r,M);f vJ

)

3)
From the decomposition of déﬁy, we observe that, under éf;y, the subtrees coming off the

spine evolves as if under the measure Pyy. Therefore,
g) =1

~ h =
A My~ MXO-X @)+ =)
QOy( Z hy. . © *

ueZ(t), ue(t,M)}f vj
This equality is true because the additive expression being evaluated on the subtrees is just a
shifted form of the martingale W, (). We complete the proof.

Lemma 8. (Durret [5, p. 241].) Suppose that p and v are two probability measures on a
measurable space (2, ') with filtration (¥;);>0, such that dp|g, = M(t) dv|g, forallt > 0.
Let M, := limsup,_, , o, M(t). Then v(Mo, = 0) = 1 if and only if n(Meo = +00) = 1,
and [o Moo dv = 1 if and only if n(My < +00) = 1.

Proof of Theorem 3. (a) If A > A > 0, then A > c;. vaiously we have

Wi@) > h~ e—).)?(;)—(ﬁ/zﬂ*)t > Coe—).t(i(t)/t+q)’

for some constant Cop > 0. Note that lim;—, ;o0 X(t)/t = —X and liminf,, 1 X ® +
At —00, since X moves as a Brownian motion with drift —A under Qo Thus, we have
Qoy(hm SUp;_, 100 Wa(f) = +00) = 1. In view of Lemma 8, we have Poy(W(A) 0)=1.

b)If0 < A < A, then A < c¢,. Suppose that E(Eijlog &j) = oo for some i, j €
S. First note that at each fission time of the spine, we have the lower bound Wy (¢,) >

(Ag,, h)e"‘(i (en)+caten); thus, by Lemma 8, it suffices to show

Qoy(llmsup(As,, By e M EEm)ertin) = 4oo) = 1. (14)

n—+00
Obviously we have
(g, hye X G rarten) — °"P{"[M -2t (? + Cx)] }
n n £n

Note that Qoy(hm,_,.H,o X ®)/t+cn = cp—A > 0) = 1, since X moves as a Brownian motion
with drift —A under st In addition, by the strong law of large numbers we have

Qoy (llm sup — < Z:(a/c + 1% < +oo) =1.

n—+o00 kes
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228 Y.-X. REN AND T. YANG

Therefore, to prove (14), we only need to prove

Qoy(hm sup 0B Aen B) _ +oo) ~1. (15)
n—+00 n

Let Nj(n) denote the total number of jumps of Y before it hits state i for the nth time.
Since ¥ moves as an irreducible Markov chain under Qoy, n/N;i(n) converges to a posi-
tive constant with probability one. Note that {AsN @ 1 = 0} is a sequence of independent
random vectors with the same distribution law { pk(l) k e 74 % }. The moment condition
on &,, implies that Q0y log(As,v @° h) = +o0. It follows from the Borel-Cantelli lemma that
Qoy(hm Sup, s 400 log(A,;,v @ 1)/n = +00) = 1 and, consequently,

log(AsN.(,,), h)
limsuyp ——— =400 ) =1,
QOy (n—>+og Ni(n) )

which implies (15).
Now we suppose that E(§;; log* &j) < +ooforalli, j € S. Then, forevery i € S we have
Qo (limsup,_, , , log(AsN @ 1)/ Ni(n) = 0) = 1 and, consequently,

+00 ~
éﬁy (Z(Asm hye MXGen)terlen) - +oo)

n=1

+00 -
0 (X Gep, ) FreN, )
= B (5 2 e T ) < 1)

ieS n=1
~ = log(AeM( ’ h) ;8N.( ) E(L—EN.( ))
= Qi‘) ( exp{N(n)( i® — A ( i +c;,>)l < +oo>
y g ’; i Ni(n) N\ e
=1,
where in the last equality we used the fact that X e )/Een, = —A > —crasn - +oo.

Therefore, the second term in (13) is bounded from above for all ¢ > 0. In addition, under
Qoy, )L(X(t) +ct) = —M(X(t)/t + c;,) — —o00 as t — +00. Thus, the first term in (13)
is also bounded from above. So we have Qo (limsup,_, | o, Qo (Wr(®) | 9.) < +400) =1, and
then Qo (limsup,_, , o, WA () <+o00) =1 by Fatou’s lemma. Therefore, by Lemma 8, W) (¢)
converges to W(A) in L1 (Poy) which implies that W (1) is nondegenerate.

Let gy := Poy(W(A) =0) < 1. For any t > s > 0, we have

W) = ) e MNOrIW, (¢ — s, v),
veZ(s)

where {W) (¢t — s, v), v € Z(s)} are independent copies of W) (¢ — s) initiated by v € Z(s).
We use ##A to denote the cardinal of a finite set A. It follows that

1Z(s)
gy = EOy( I1 qu) = EOy((l}lg;‘qz') )

veZ(s)

The Kesten—Stigum theorem for multitype Markov branching processes (see, for example, [1])
confirms that the total population size f Z(s) goes to infinity almost surely on the nonextinction
set; thus, we have g, = 0 by the dominated convergence theorem. Hence, we complete the
proof.
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Multitype branching Brownian motion and traveling waves 229

Define L(t) := inf{X,(t): u € Z(t)}, i.e. L(t) denotes the position of the leftmost particle
at time ¢. Then we have the following result.

Theorem 4. For any (x,y) € R x S, Pyy(lim;—s 00 L(t) + ct = +00) = 1. Moreover, if
E(&jlog* &j) < +oo foralli, j € S, then Pyy(lim;_, 100 L(t)/t = —0) = 1.

Proof. 1t is sufficient to prove the conclusion under measure Pyy. Note that
Wi(t) > Cle—l(L(')+C}.') — Cle—M(L(l)/HCA)’ (16)

for some constant C; > 0. Since lim,_, 1o Wa(t) = 0, it follows from (16) that

—>+00

L
PO)’(,_‘EEPOOL“)‘*‘Q‘ =+00) =1 and Poy(hmlnf_(z > — ) =1.

Recall that the spine moves as a Brownian motion with drift —A under the measure Qoy, SO we
have Qo (limy s 400 X (t)/t = —A) = 1. The proof of Theorem 3 shows that if E (&;; log* &j) <
+o00 for allt j € S, then on = W(@R)/hy dPoy and Py, (W(A) > 0) = 1 forany A € (0, _)
This implies that Q" (W(A) > 0) =1 and Pyy is absolutely continuous with respect to Qoy
Hence, for any 0 < A <A,

X
Poy(limsup@ < —A) > POy( lim ﬁ = _A) =1.

t—>+00 t>+oo

Thus, Poy(limsup,_, , ,, L(t)/t < —A = —¢) = 1. We complete the proof.

Proof of Theorem 1(a). It follows from Theorem 3 that w(x, y) is nontrivial and lim,_,
w(x, y) = 0since Poy(W(A) = 0) = 0. By definition, it is clear that limy, 100 w(x, y) = 1,
and that x — w(x, y) is monotone for every y € S. In addition,

w(x,y) = Eyy Lexpl_ Z ;_lj?.loo Z hyue—A(Xu(t)+ct)}:|

veZ(s) ueZ(t)
v<u

— Exy l_[ Ex, sy, (exp[_e—kcs , _I,I_TOO Z hYue—l(Xu(t—s)+c(t—s))})]

~veZ(s) ueZ(t—s)

= Eyy [ l_[ w(Xy(s) + cs, Y,,)].

~veZ(s)

Thus, it follows from Lemma 6 that u(z, x, y) := w(x — ct, y) is a traveling wave solution to
(1) with wave speed c. Since limy_, 4o w(x, y) = 1 and Egy W(A) = Eqy Wi (0) = hy,

1—w(x,y) 11— Egylexp{—e »WM)}]
e = Eoy[e—}‘x Wl — 1 asx — 4o0.

The rest of this proof is dedicated to the uniqueness. We consider the space-time barrier
ré&.a) .= ((y,t) € R x R*: y + cat = x} for x > 0. By arresting lines of descendants
the first time they hit this barrier, we produce a random collection of particles C(x, c)) =
Uies Ci(x, c1), where C;(x, ¢, ) denotes the subset of type i particles. Here, {C(x, c,): x > 0}
is a family of stopping lines. We say that {C (x, c): x > 0} isdissecting in the sense thatall lines
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230 Y.-X. REN AND T. YANG

of descendants will hit I'*:¢*) with probability one for all x > 0 because lim;_, ;oo L(t)+ct =
+oo for ¢ > ¢. We also observe that {C(x, c)): x > 0} is tending to infinity in the sense that, for
each n € N, we can choose x sufficiently large such that particles in C(x, c,) are descendants
of the nth generation. (For more information on general stopping lines and properties of them,
we refer to [4] and [9].) Let Fp¢.q,) be the natural filtration generated by ancestral type and
spatial paths receding from particles at the moment they hit T*-*). Let ®,, be an arbitrary
traveling wave at speed c,. Then

Miz,c) = [] ®olz+Xu®+acrt, V)

ueC(x,c)

= explz BCi(x, c2) log @, (z + x, i)}

ieS

isa Poy-martmgale with respect to {Fp.c;) 1 x > 0}. It converges to ®, (z, A) almost surely
andin L1 (Poy) (by boundedness), and then it follows that

lim - HCi(x, c2)log @, (z + x, i) an

x—>+00
ieS

exists and is positive with positive probability.

Obviously, for any x > x; > 0 and any v € C(x2,c)), there exists a unique
u € C(x1,cp) such that u < v. In fact, {(#Ci1(x,cp), ..., #Ca(x,c)) T : x > 0} forms
a continuous-time multitype Markov branching process (x plays the role of time). This
follows from the strong Markov branching property (see, for example, [9]). Moreover, it
follows from the fact Pyy(lim,—; 400 X (t) + cat = +00) and the irreducibility of Y that
{C1(x, c2), ..., #Ca(x, c2))T: x > O} is nonextinct and positive regular. Let M, (x) =
(my (X)), jes where m; (x) Eoi#Cj(x, cy), and let A, be the matrix such that M, (x) =

efa*. By the Perron—-Frobemus theorem, we can find a simple posmve elgenvalue A, of

Aq, and corresponding positive left and right eigenvectors 7, = (nq, .. )T and hc,L =
(L, ..., k)T suchthat (m,, he,) = (7, 1) = 1. Immediately,
Y mporleaF =hl, foralli € S. (18)

JES

For x > 0, define

Wr(x.q) (A.) = Z hYue—l(Xu(t)‘l'CAt) — Z ucl (x, C;,)h,‘e_k
ueC(x,c) ieS
Then {Wr(x,,)(A): x > O} is a Poy-martingale with respect to {Fpx.c;): x > 0} and, conse-
quently,
Y mi@hje™ =h;, forallies; (19)
Jjes

in other words, e** is an eigenvalue of M, (x) with corresponding right eigenvector k. Using
similar arguments as in [11, Theorem 8], we can show that

lim D HCi(x, ca)hie™ = W(R),  Poy-almost surely and in L'(Pyy).  (20)
X—>
ieS
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Multitype branching Brownian motion and traveling waves 231

On the other hand, by the Kensten—Stigum theorem (see, for example, [6, Theorem 2.1]) we
have, forany i € S,

. _At .
kaoo 8Ci(x, e )e "o = nj W,,, Poy-almost surely, @1

where W, = limy_, 100 ) ;5 HCi(x, c;‘)zté',te_)L a* < 4oo0. Combining (20) and (21), we
conclude that )»:A = A and Poy(W,, = aW (1)) = 1 for some constant @ > 0. Using (18) and
(19), we get he, = ah. Thus, by (21) we have, forany i € S,

lim #Ci(x,c)e™ = om,';}t W(), Pyy-almost surely. (22)
x—>+00

It follows from (17) and (22) that B := limy_ 400 —@ ) ;5 thle"x log &, (x, i) exists and is
positive. Uniqueness (up to a multiplicative constant) is now immediate since

@, (z, y) = Eoy (x_liToo M, (z, CA))

= Eoy (expL_liTooZ #Ci(x, c2) log @, (z + x, i)})

ieS

= Eyy (eXpleTooa Z Jtéle}”xW().) log &, (z + x, i)})

ieS
= Egy(exp{—B W(0)e ™}).
Hence, we complete the proof.

Proof of Theorem 1(b). We assume that w(x, y) provides a monotone traveling wave solu-
tion to (1) with speed ¢ < ¢. Then, by Lemma 6, ]"[uez(,) w(X, () + x + ct, Y,) is a bounded
martingale under Pyy. It converges almost surely and in L! (Poy) to some random variable. On
the other hand, since 0 < w(x, y) < 1 and lim;_, o, L(¢) + ¢t = —00, we have

[T wXu@) +x +ct, ¥u) < w(L(e) +ct, Yr()) > O,
ueZ(t)

where Y (¢) denotes the type of leftmost particle at time ¢. Thus, w(x, y) = 0 which contradicts
the assumption.

4. Proof of Theorem 2

Note that M, (1) defined in (3) is a signed martingale and therefore it does not necessarily
converge almost surely. A technique used by Kyprianou [11] to get round this problem in the
case of a single-type branching Brownian motion is to consider a truncated form of the derivative
martingale which turns out to be a positive martingale. In order to describe the aforementioned
martingale for MBBM we need more notation and lemmas.

Lemma 9. (Kyprianou[11, Section 5].) Suppose that B = {B; : t > 0} is a standard Brownian
motion on R with law B and natural filtration {L;, t > 0}. Forany z > 0, define 1), := inf{t >
0: z+ B; + At <0}, then

z+ B+ At _
m)‘(t) = _Tt_e A(Bi+At/2) l{t<t,\|
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232 Y.-X. REN AND T. YANG

is a positive mean-one martingale. Define another probability measure ]E;* by d]ABQ‘I L =
m) (t) dB|¢,. Then, under measure Bé‘, {z+ B; + At: t > 0} is a standard Bessel-3 process
starting from z.

Define the space—time barrier %4 := {(y,f) e Rx Rt: y 4+ At = —z} forz > 0.
Here, Z(t) denotes the subset of Z(t) consisting of all particles which are alive at ¢ and have
ancestry (including themselves) whose spatial paths have not met I'-%*) by time ¢. From the
many-to-one formula, we see that

V() := Z hy,(z+ Xu(t) + M)e—k(xu(t)ﬂu)
uei(t)

is a nonnegative martingale. We want to define a new probability measure E(’)‘y such that, if
R(),‘y = R3y|y, then -
t
dR} |5, = ——dPoyly,, forallr > 0.
Oyl-’:; V). (0) Oy |$; or >

To this end, ﬁ(’)‘y should have the following decomposition:

ﬁA., (Yy) Av(Yv+l)h Yv+i
P(Yy, Y1)  (Av,h)

dR), (v, M, &)l g = diby(¥) dB(X)

V<Epy

—1 ‘_tv v
8 l—[ [Av(Yv+1) , l_[ dPi;quj((t’ M)f)]’

V<&p, Jjivje0y,

Remark 2. Under E(’)‘y, the spine’s spatial process X satisfies that {z+ X @®)+Art:t>0}isa
Bessel-3 process starting from z. Therefore, it never meets the barrier [(~24),

Put
My(®) = Y hy, @+ X, () + Ay Ko,
C uez@
If we can prove that M, (f) converges to a nondegenerate limit, similar analysis as in the
supercritical case can be carried out to obtain traveling wave solutions of (1). For this purpose,
we need the following lemma.

Lemma 10. Let V(A) = lim;, 100 Vi (f). For any A > A, lim;_, yoo Ma(t) exists and is
equivalent to V (A) almost surely under Poy. In addition, M()) := lim,_, oo M)(t) does not
depend on z.

Proof. Recall that V; (¢) is a nonnegative martingale, its limit V (1) exists almost surely. Let
y %Y denote the event that the MBBM remains entirely to the right of r-z4 then

. T (=z,A) _
t—l:Too M, () = t—l>“-ll-loo Va(t), ony ,  Poy-almost surely.

Since Poy(lim;—, yo00 L(t) + ct = 4+00) = 1, we have Poy(inf;>0{L(#) + At} > —00) = 1 for
all A > A. Thus, Poy(y =) = Poy(infi>0{L(t) + At} > —2) 1 1 as z 1 +o0. Therefore,
we have Poy(lim;— 400 My (f) = lim;— 100 VA(¢)) = 1, which implies that, for every A > A,
lim,_, 4 00 M), () exists and is equal to V(1) Poy-almost surely. Note that

M) = Y hy,(Xu() + A0 2XOD 2w,y ().
ueZ(t)
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Multitype branching Brownian motion and traveling waves 233

By Theorem 3, the second term of the right-hand side converges to 0 for A > A; hence, the limit
M () does not depend on z. Hence, we complete the proof.

~xNext’,\yve focus on the limit theorem for the martingale Vj(¢). Hereafter, we simply write
R(Ty as Roy.

Theorem 5. Suppose that ). = ).
1. If Eg;j(log* S,-j)2 = +o00 for some i, j € S, then V(L) = 0 Pyy-almost surely.

2. If E&j(log™ &5)? < +oo foralli, j € S, then Vy(t) converges to V(X) in L'(Pyy) and
Pry(V) =0) =

= To prove Theorem 5, we first prove some lemmas.

Lemma 11. We have the following spine decomposition for V)(t):

Roy(Va®) 1 ) = by (2 + X (1) + e 2EO+e)
3 (Av() — 8,1 DRz + X () + Ar)e 2 X @)t

jES v<é&n,
Lemma 12. (a) If E&;i(log™ &;)* = +00 for some i, j € S, then

lim sup(Ae, , h)(z + X (£s,) + AL, Ye 2 XCen)teton) — 4o, Roy-almost surely.

n—+00

(b) If E&jj(log™ &)* < +ooforalli, j € S, then

+00

Z(Asn ,hY(z+ X (&e,) + AL, )e_i(’? Cen)telen) < 400, Eoy-almost surely.
n=0

Proof. (a) We want to show that, for any M € (0, +00),

+00

Z 1{(Ae”,h)(z+§(§5n)+_k_§€n Ye2XGen)+eten) > py = 100, Roy-almost surely. (23)
n=l

For any set B € 8B[0, 00) x £(Z ), define ¢(B) = #{n > 0: ({,, As,) € B}. Then,
conditioned onj,y ¢ is a Poisson random measure on [0, 00) x Zd with intensity (a7, + A%)dr
kaeZd Pr(Y1)dr(dy) (here, § denotes the delta function). Thus, forany T € (0, oo), given
aY #n> S 0: Len < T, (Ag,, h)(z+X (;‘s,,)+)»{£,,)e"'(x (en)+clen) > M} is a Poisson random
variable with parameter

/ (ag, +47) Z Pk(Y')l (k) e+ R (@) +Ane-2X@ten > pgy A
kezd
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234 Y.-X. REN AND T. YANG

Hence, to prove (23), we only need to show that

400 - ~
[) @, +3%) D P Vg ey oy sane-sFosenspy 9 = +00,  Roy-almost surely.
kezd

Since min{g;: | € S} > 0, it is sufficient to prove that

Roy ( /0 > ) Lk my @4 Ry rane-2Xaans ppy dF < +°°) 0.

kezd

For any constant ¢ € (0, +00), put

+o00 ~
Ec:= { fo > Bt Lk merZ o ranes@oras py 4 < € ]
kezd

It suffices to show that ﬁoy(Ec) = 0. In fact, we have

¢ = Roy (lEc fo 2 P Ly anesFirvens d’)
keZ‘j_

+0o "~ ~
= f ZPy(Yt =1) Z Pk(l)ROy(lEc I[Bes(t)e—ABeS(t)Zu(k,h)—le—Lz]) dr
0 es kez?

400 ~ ~
> j(; Py(Y; =i) Z Pr()Roy(1E, I[Bes(t)e—ABeS(t)EM(k'h)—le-Lz]) de,
kezd

where Bes(t) := z + X (t) + At. It is known that, under IlA”y, Y moves as a Q-process with the
invariant distribution 7; = hym for every I € S. Consequently, there exists some 7 > 0O such

that, forany t > T, Py (Y; = i) > %fr,- > 0. We continue the above domination:

+oo _,
€=z %ﬁi Z ﬁk(l)./; RO)’(IEc 1[Bes(:)e—ABCS(t)ZM(k,h)—le—g])dt
kezd

+oo _
> %ﬁl( Z ﬁk(l)j(; ROy(lEc l[Bes(t)e—LB“(')zM(k,h)—|e—iz}) dr — T)- (24)

kezd

We consider a process ((Q:, W;), P) such that {Q;, r > 0} and {W;, t > 0} are independent,
(Q¢, P) is identically distributed as (Y;, Roy), and (W;, P) is a standard Brownian motion on
R3 starting from 0. Suppose that 2 is a point in R with norm z. It is known that (Bes(r), Roy)
is a Bessel-3 process starting from z, which is identically distributed as (|W; + |, P), here | - |
denotes the Euclidean norm. We still use E to denote the counterpart set of E. with respect to
(Q:, Wy), P). Immediately, we have

Roy(LE, Lipes(rye-18es> Mk iy te22)) = PAE (i, z1e-2We+212 M iy 1e-22))
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Multitype branching Brownian motion and traveling waves 235

and ﬁo,(Ec) = IP(E.). We claim that there exists K* > 0 such that, when |k| > K*,

log*(k, h)

- ] Cly e R3: |y +2e 2P+ > Mk, h)le™),

lyeR3:1+ZSIJ’|S

which can be proved using basic analysis. Now we continue the estimation of (24) as follows:

+o00
c= %ﬁi(z ﬁk(i)_/(; P(g, l“W,+2|e—AIW,+2|zM(k,h)—le—Lz]) dr — T)

kezd

v
=

+o00
ﬁi( Z pAk(i) ]P(lEc l“+7-5|wt|ilog+ (k,h)/ZL]) dt — T)
k: |k|>K* 0

+o00
= %ﬁi( ) ﬁk(i)P(lEc /0 L1t e<iwistog* (/22 d‘) - T)‘ (25)
k

: k|=K*
Note that (|W;|, P) is a Bessel-3 process starting from 0. Let /4, a > 0, be the family of its

local times, then the process {3, a > O}is a BESQ?(0) process which implies that I3, 2 aléo
and Il”(l;o = 0) = O (see [15, Exercise 2.5]). Then we have the following calculations:

+00
P(lsc /0 L1 2<iWy<tog* k,h)/20) d’)

log* (k,h) /2
= ]P’(IEC f 15, da)
14z

log* (k,h)/2) a~l1g,
= IP(lch ada/ du)
14z 0

log* (k,h)/2) +o00
/; ada A ]P(lE,; llusa—‘l&,})du

+z

log* (k,h)/2) +00
> / ada f (B(E;) —P(a™ 1%, < u))* du
142z 0

_ 1(10g+(k, h)

2 ptoo
_ _ 1 +
5 7 1 z) ‘/(; P(E;) — Py, < u))™ du. (26)

In view of (25) and (26), we obtain

+ 2 p+oo
> ﬁk(i)(l—oLk’h) -1- z) f (P(Ec) —PU), <w))tdu < 4o0.  (27)
k: k|zK* 22 0

Given that
E(&;(log* &)*) = +00,

we have
> Br(i)log* (k, b))% = +o0.

d
keZq
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236 Y.-X. REN AND T. YANG

It follows from (27) that
+00
f (P(E:) — P, <u))Tdu=0.
0

Thus, by the fact that lI"(lcgo = 0) = 0, we have P(E.) = 0 for arbitrary ¢ > 0; consequently,
Roy(E.) = O for arbitrary ¢ > 0. Thus, we complete the proof of part (a).

(b) Choose A € (0, A). We have

+00

3 @+ X&) + Ade,)(As,, B)e 2 E e betn)
n=0
+00
= Z(- .o ) 1‘(‘46" ‘h)Seuf«s")_’_gﬂ')} + E(. .. ) ll(Ae,,,h)>e”i(“")+g”")l
n=0 n=_
2@+A.

We only need to prove that both ® and A are finite almost surely under ﬁoy.

Hereafter, we write ‘A < B’ to mean that there exists some constant ¢ > 0 such that
A < cB. Recall that, conditioned on §Y, the split times of the spine is a Poisson point process
with characteristic measure (ay' + A*) dt. Therefore,

~ ~ +o0 ~
Roy(®) = Ryy (‘/(; (ag, + A*)(z + X (s) + As) (A, . h)

-AX
x e~ (X (s)+cs) 1 ((Aey, hy<erF@rres)) ds)

f D (@i + ARy (¥, = i) E (i) By (Bes(s)e =GP Bes)-2)

ieS

X L{Bes(s)=1~1 log* (k,h)+2}) 95

S Z Z Pk(l)[ P(|W; + zle” @ DIWs+2l 1w, +3122-1 log* (k,h)+2)) 45

ieS k
S Pk(l)f ly + zjle~ @M+l gy
g ; ly+zI1=A~1log* (k. h)+2)
+00 )
X / s“3/26_|)'| /27fsds
0
DI 10) Y42 —a-niyeirg,
ies k& {iy+21=2-llog* (k.hy+2) 1Y
<Y b / Wz —a-nii gy,
icS k {ly|=A—"log* (k.k)} 1
S Z [ r2 +zr)e @ Mg,
ieS k og™* (k,h)
< 400.

Thus, ﬁoy(® < +4o00)=1.
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Multitype branching Brownian motion and traveling waves 237

On the other hand, we have

+00
Roy (Z 1[(.48’. ,h)>el(i(§n)+£l;sn)l)
'n=0

_ f 3 (@ + 2By = ;)Z () BE(Bes(s) < A~ log* (k, h) + 2) s,
0

ieS

here we have used the fact that the split times of the spine is a Poisson point process with
characteristic measure (ay, + A*)dr. Then

+00
Roy (Z 1[(‘48",h)>el(i(€n)+££en)])

s ijko)f P(IW, +21 < A~ log* (k, h) + 2) ds

ieS k

o0 3/2 ~1y1/2ms
S ZZPk(t)f d f s~ B/2e ds
ieS & {ly+2l<r~llog* (k,h)+2) 0
= pr® f Iy~ dy.
g Zk: {lyl<A—llog* (k,h)+2z)

Consequently, we get

+00
~ A g, - 2
Roy (g 1[(,,8”,,,)>euz<;n>+gsn>,) <SS B tog* ik, h) +22)
n=

ieS &k
< 00, (28)

where in the last inequality we used the condition that E (z;:,-j(logJr §,~,~)2) < +00. Therefore, by
(28) we have

+o00
Roy (Z 1{(,4€n,h)>ex(i«n)+gce,,)} < +°°) =1,
n=0

which means that A is a finite sum. Hence, ﬁoy(A < 400) = 1. Thus, we complete the proof
of part (b).

Proof of Theorem 5. Suppose that E (§;j(log™* S,'j)z) = +o0 for some i, j € S. Since

Vi(en) > (Aey bY@ + X(Le,) + ALy, )e 2 Cen)beken),

using Lemma 12(a), we have Eoy(lim SUp,_, 4 00 Va(t) = +00) = 1. Thus, Py, (V(H) =0) =1
by Lemma 8.

On the other hand, suppose that E (§;;(log* {-‘,,)2) < tooforalli,j € S. Recall that,
under Roy, {z+ X (t) + At: ¢t > 0} is a Bessel-3 process which is transient, i.e. R()y(llmt_-)+°o
x(z+X (t) +At) = +00) = 1 then from the spine decomposition for V, () and Lemma 12(b),
we have Roy (lim sup,_, , o, Roy(VA(t) | 9.) < 4o00) = 1. By Fatou’s lemma, we get
Roy (limsup,_, , o, Va(t) < +00) = 1, which implies that V (¢) converges to V() in L! (Poy).
Thus, Pgy(V(A) = 0) < 1. Similar analysis as in the proof of Theorem 3 can be applied here
to show that Pgy (V (L) = 0) = 0. Hence, we complete the proof.
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238 Y.-X. REN AND T. YANG

Proof of Theorem 2. Using the same techniques as in the supercritical case, we can prove
that w(x, y) satisfies

w(x,y) = EOy[ [ we+Xuts) +es, Yu)],
ueZ(s)

for any x € Rand y € S. Obviously, lim,_, ;oo w(x,y) = 1 and lim,_, o, w(x, y) = O.
Thus, w(x, y) provides a nontrivial traveling wave solution to (1). Note that EgyM(1) =
lim;_ 400 Eoy Va(t) = EqyVr(0) = xhy, and that lim,_, ;o w(x, y) = 1; thus,

l—wx,y) 1- Eoylexp{—e"* MM)}] —1 asx 4 +o00
xhye 2 Egyle™* M) .

Next we prove the uniqueness. Consider the space—time barrier @Y for z > 0. By
arresting lines of descendants the first time they hit this barrier we again produce a sequence
of stopping lines {C(z,A): z > 0} which are dissecting and tending to infinity. Recall that
C(z, M) = U;es Ci(z, c1) (see the proof of Theorem 1(a)). Suppose that @, is any traveling
wave with speed ¢, then

M6, D)= [] ®clx+Xul®) +ct, Ya) = exp[Z #Ci(z, 1) log @ (x + 2, i)}
ueC(z,M) ieS

is a Poy-martingale which converges to ®.(x, y) almost surely and in L! (Poy).

We turn our attention to the MBBM with a killing barrier at I'"*%) where x > 0. Define
C(z, M) to be the random set of particles for the killed process that are stopped at the barrier
'@ More precisely, C(z, A) := ;s Ci(z, A) consists of particles whose lines of descen-
dants (including themselves) have spatial paths that have met the barrier @Y before meeting
I where C;(z, A) denotes the subset of type i particles. Recall that y %% denotes the
event that the MBBM remains entirely to the right of ['(—*-% and Poy (=) 4 1asx 1 +oo.
On the event y:_x'ﬁ) the MBBM and the MBBM with killing barrier % are the same, i.e.
#Ci(z, A) = #Ci(z, A) on y *»_ Therefore,

Jim — > #Ci(z, 1) log @, (2, i) (29)

ieS

exists almost surely and is nonnegative on y~*%_ Furthermore, since the function x +>
®(x, y) is nontrivial, an elementary argument shows that, for x > 0 sufficiently large,
lim;os 400 — ) jes #Ci(z, M) log ®d,(z, i) is positive with positive probability on y*Y_ Con-
sider the sequence

View =)™ D" hy,(x + Xy(t) + Ar)e 2Xute)
ueC(z.))
= (hy) '@ +2) Y ki #Ciz, Ve,

ieS

Let fp(z,c,o be the natural filtration generated by ancestral type and spatial paths receding from
particles at the moment they hit I'@-) before meeting ['("*). By the property of dissecting
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Multitype branching Brownian motion and traveling waves 239

stopping lines, {V, ,, : z > 0} is a mean-one Poy-martingale with respect to {?r(z 2> 0},
and
lim (x +2)e™ ) "#Ci(z, Vhi = M(1), Poy-almost surely. (30)
a0 ieS
The arguments on Wp,» (A) in the proof of Theorem 1 still work when A = A; thus, we have

li Mhie 2 =0, Py -almost surely. 31
z—:T gs:ﬁc,(z_) i€ oy-almost surely. 31

Combining (30) and (31), we obtain
lim ze™* )" #Ci(z, Mh; = M(1), Poy-almost surely. (32)
z—>+00

ieS
Applying similar arguments as in the supercritical case, we know that {(#C1(z, D), ...,
#C4(z,A) " : z > 0} forms a nonextinct, positive regular continuous time multitype Markov
branching process (z plays the role of time). By the Kesten—Stlgum tl#eorem (see, for exam-
ple, [6, Theorem 2.1]), there is a nonnegative vector 7y, = (JTA, .. ) such that (), 1) = 1
and foralli € S, Poy(llmz_,+°o #Ci(z, _)/ﬁC (z,_) JTA) =1 and consequently, lim;s 400
ﬁC, (z, _)/ﬁC(z A= JTA almost surely on y (=xd)_ Letx 4 400, we have

Ci(z, A ;
im I:I:(_z_) =m,, Poy-almost surely. (33)
z—>+00 ﬁc (z’ A) =

Let & = my/(h, 7). Using (32), (33), and the fact that h; > O forevery i € S, we get that, for
alli € S,
liToo e 24Ci(z, M) = M), Poy-almost surely. (34)
>

From (29) and (34), we conclude that 8 := lim,_, ; o, —z~ leX? Y ies 7i log ®c(z, i) exists and
is positive. Uniqueness (up to a multiplicative constant) is now immediate. In fact,

Pc(x,y) = Eoy_lim _M;(x, 1)
= E()y explz_ljl_}_lwgs: #Ci (Z1 A) l()g d)g(x +z l) } .
Since limy4 100 Poy (yCmdy =1, using (34) we obtain
(x,y) = lim Eo, [expL lim Zsj #Ci(z, M) log D (x + 2, i)}; y“w]
= n%iJrrnoo Eoy [exP[z—léToo gﬁ;M@elzz_l log ®.(x + z, i)}; y(_”"—‘)]
= Epy exp[ —M(Me >
x lim _T Zn (x +2) 10D log b (x + 2, 1)}

z—>+00
ieS

= Egy exp{—p MM)e ).

Hence, we complete the proof.
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