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Abstract We give an explicit construction of the increasing tree-valued process intro-
duced by Abraham and Delmas using a random point process of trees and a grafting
procedure. This random point process will be used in companion papers to study
record processes on Lévy trees. We use the Poissonian structure of the jumps of the
increasing tree-valued process to describe its behavior at the first time the tree grows
higher than a given height, using a spinal decomposition of the tree, similar to the
classical Bismut and Williams decompositions. We also give the joint distribution of
this exit time and the ascension time which corresponds to the first infinite jump of
the tree-valued process.
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1 Introduction

Lévy trees arise as a natural generalization to the continuum trees defined by Aldous
[8]. They are located at the intersection of several important fields: combinatorics of
large discrete trees, Lévy processes and branching processes. Consider a branching
mechanism v, that is a function of the form

Y0) = an+ B2 + / (7 — 14 Axlyoy) TT(dx) )
(0,4+00)

witha € R, 8 > 0, IT a o-finite measure on (0, co) such that f(O’Jroo)(l A x?) TT(dx)
< +o00. In the (sub)critical case ¥'(0) > 0, Le Gall and Le Jan [25] defined a
continuum tree structure, which can be described by a tree 7, for the genealogy of a
population whose total size is given by a continuous-state branching process (CSBP)
with branching mechanism . We will consider the distribution ]P’;p (dT) of this Lévy
tree when the CSBP starts at mass r > 0, or its excursion measure N¥ [d7 ], when the
CSBP is distributed under its canonical measure. The ¥/-Lévy tree possesses several
striking features as pointed out in the work of Duquesne and Le Gall [13,14]. For
instance, the branching nodes can only be of degree 3 (binary branching) if 8 > 0 or
of infinite degree if IT # 0. Furthermore, there exists a “mass” measure m? on the
leaves of 7, whose total mass corresponds to the total population size 0 = m7 (T) of
the CSBP. We will also consider the extinction time of the CSBP which corresponds
to the height Hpax (7)) of the tree 7. The results can be extended to the super-critical
case, using a Girsanov transformation given by Abraham and Delmas [2].

In [2], a decreasing continuum tree-valued process is defined using the so-called
pruning procedure of Lévy trees introduced in Abraham, Delmas and Voisin [7]. By
marking a {-Lévy tree with two different kinds of marks (the first ones lying on the
skeleton of the tree, the other ones on the nodes of infinite degree), one can prune
the tree by throwing away all the points having a mark on their ancestral line, that is,
the branch connecting them to the root. The main result of [7] is that the remaining
tree is still a Lévy tree, with branching mechanism related to . The idea of [2] is to
consider a particular pruning with an intensity depending on a parameter 6, so that the
corresponding branching mechanism vy is i shifted by 6:

Yo (A) =0 + 1) — ¥ (0).

Letting 6 vary enables to define a decreasing tree-valued Markov process (7g, 6 €
®Y), with ®¥ C R the set of 6 for which g is well-defined, and such that 7y is
distributed according to N¥¢ . If we write og = m” (73) for the total mass of Ty, then
the process (oy, 6 € ©Y) is a pure-jump process. The case IT = 0 was studied by
Aldous and Pitman [9]. The time-reversed tree-valued process is also a Markov process
which defines a growing tree process. Let us mention that the same kind of ideas have
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been used by Aldous and Pitman [10] and by Abraham et al. [5] in the framework of
Galton—Watson trees to define growing discrete tree-valued Markov processes.

In the discrete framework of [5], it is possible to define the infinitesimal transition
rates of the growing tree process. In [19], Evans and Winter define another continuum
tree-valued process using a prune and re-graft procedure. This process is reversible with
respect to the law of Aldous’s continuum random tree and its infinitesimal transitions
are described using the theory of Dirichlet forms.

In this paper, we describe the infinitesimal behavior of the growing continuum tree-
valued process, which is (7, 6 € G)‘”) seen backwards in time. The Special Markov
Property in [7] describes only two-dimensional distributions and hence the transition
probabilities but, since the space of real trees is not locally compact, we cannot use
the theory of infinitesimal generators to describe its infinitesimal transitions. Dirichlet
forms cannot be used either since the process is not symmetric (it is increasing).
However, it is a pure-jump process and our first main result shows that the infinitesimal
transitions of the process can be described using a random point process of trees which
are grafted one by one on the leaves of the growing tree. More precisely, let {6, j € J}
be the set of jumping times of the mass process (oy, 6 € ©V). Then, informally, at
time 0;, a tree 7 J distributed according to NV [T € -], with:

NYé[T €] =2BNY[T e -]+ / (dr)re PV (T € ),

(0,+00)

. . Ty,
is grafted at x;, a leaf of 7, chosen at random (according to the mass measure m ).
We also prove that the random point measure

N = Z 8(x;.779.6))

jeJ
has predictable compensator
m”% (dx)NY*[dT]1gy (6) d6

with respect to the backwards in time natural filtration of the process (Corollary 3.4).

The precise statement requires the introduction of the set of locally compact
weighted real trees endowed with a Gromov—Hausdorff—Prokhorov distance. There-
fore, we will assume that Lévy trees are locally compact, which corresponds to the
Grey condition: f +oo d(’; y < oo. In the (sub)critical case this implies that the corre-
sponding height process of the Lévy tree is continuous and that the tree is compact.
However, the tree-valued process is defined in [7] without this assumption and we con-
jecture that the jump representation of the tree-valued Markov process holds without
this assumption.

The representation using the random point measure allows to describe the ascension
time or explosion time (when it is defined)

A:inf{@e@‘/’, 09<oo}
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as inf{0;, m7’ (79 < oo}, being the first time (backwards in time) at which a
tree with infinite mass is grafted. This representation is also used in Abraham and
Delmas [3,4] respectively on the asymptotics of the records on discrete subtrees of the
continuum random tree and on the study of the record process on general Lévy trees.

This structure, somewhat similar to the Poissonian structure of the jumps of a Lévy
process (although in our case the structure is neither homogeneous nor independent),
allows us to study the time of first passage of the growing tree-valued process above
a given height:

Ap = sup {0 € ©Y, Hpax(Tp) > h}.

We give the joint distribution of the ascension time and the exit time (A, Aj), see
Proposition 4.3. In particular, A;, goes to A as h goes to infinity: for / very large, with
high probability the process up to A will not have crossed height /4, so that the first
jump to cross height & will correspond to the grafting time of the first infinite tree,
which happens at ascension time A.

We also give in Theorem 4.6 the joint distribution of (74,—, 7T4,) the tree just
after and just before the jumping time Aj,. And we give a spinal decomposition of
T4, along the ancestral branch of the leaf on which the overshooting tree is grafted,
which is similar to the classical Bismut decomposition of Lévy trees. Conditionally on
this ancestral branch, the overshooting tree is then distributed as a regular Lévy tree,
conditioned on being high enough to perform the overshooting. This generalizes results
in [2] about the ascension time of the tree-valued process. Note that this approach could
easily be generalized to study spatial exit times of growing families of super-Brownian
motions.

All the results of this paper are stated in terms of real trees and not in terms
of the height process or the exploration process that encode the tree as in [7].
For this purpose, we define in Sect. 2.1 the state space of rooted real trees with a
mass measure (here called weighted trees or w-trees) endowed with the so-called
Gromov—Hausdorff—Prokhorov metric defined by Abraham, Delmas and Hoscheit
[6] which is a slight generalization of the Gromov—Hausdorff metric on the space
of metric spaces, and also a generalization of the Gromov—Prokhorov topology
of [20] on the space of compact metric spaces endowed with a probability mea-
sure.

The paper is organized as follows. In Sect. 2, we introduce all the material for
our study: the state space of weighted real trees and the metric on it, see Sect. 2.1;
the definition of sub(critical) Lévy trees via the height process; the extension of the
definition to super-critical Lévy trees; the pruning procedure of Lévy trees. In Sect. 3,
we recall the definition of the growing tree-valued process by the pruning proce-
dure as in [7] in the setting of real trees and give another construction using the
grafting of trees given by random point processes. We prove in Theorem 3.2 that
the two definitions agree and then give in Corollary 3.4 the random point measure
description. Section 4 is devoted to the application of this construction on the dis-
tribution of the tree at the times it overshoots a given height and just before, see
Theorem 4.6.
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2 The pruning of Lévy trees
2.1 Real trees

The first definitions of continuum random trees go back to Aldous [8]. Later, Evans,
Pitman and Winter [18] used the framework of real trees, previously applied in the
context of geometric group theory, to describe continuum trees. We refer to [17,24]
for a general presentation of random real trees. Informally, real trees are metric spaces
without loops, locally isometric to the real line.

More precisely, a metric space (T, d) is a real tree (or R-tree) if the following
properties are satisfied:

(1) For every s,t € T, there is a unique isometric map fs ; from [0, d(s,?)] to T
such that f; ;(0) = s and f; ;(d(s,t)) =t.

(2) For every s,t € T, if g is a continuous injective map from [0, 1] to T such that
q(0) = s and ¢(1) = £, then ¢ ([0, 1]) = f;.,([0. d(s. D)]).

We say that a real tree is rooted if there is a distinguished vertex &, which will be
called the root of T. Such areal tree is noted (7, d, @). If s, t € T, we will note [s, ]
the range of the isometric map f; , described above. We will also note [s, ¢[ for the
set [s, ]\ {¢}. We give some vocabulary on real trees, which will be used constantly
when dealing with Lévy trees. Let T be a real tree. If x € T, we will call degree of
x, and note n(x), the number of connected components of the set 7\ {x}. In a general
tree, this number can be infinite, and this will actually be the case with Lévy trees.
The set of leaves is defined as

LE(T) = {x € T\{@}, n(x) = 1}.

If n(x) > 3, we say that x is a branching point. The set of branching points will be
noted Br(7"). Among those, there is the set of infinite branching points, defined by

Broo(T) = {x € Br(T), n(x) = oo}.

Finally, the skeleton of a real tree, noted Sk(7'), is the set of points in the tree that
aren’t leaves. It should be noted, following Evans, Pitman and Winter [18], that the
trace of the Borel o-field of 7' on Sk(T') is generated by the sets [, s'], s, s" € Sk(T).
Hence, it is possible to define a o-finite Borel measure ¢T on T, such that

eTLET) =0 and €7 ([s,5']) = d(s,s)).

This measure will be called length measure on T . If x, y are two points in a rooted real
tree (T, d, @), then there is a unique point z € T, called the Most Recent Common
Ancestor (MRCA) of x and y such that [@, x| N [@, y] = [@, z]. This vocabulary is
an illustration of the genealogical vision of real trees, in which the root is seen as the
ancestor of the population represented by the tree. Similarly, if x € T, we will call
height of x, and note by H, the distance d (&, x) to the root. The function x > H, is
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continuous on 7', and we define the height of T by

Hpax (T) = sup Hy.

xeT

2.2 Gromov—Prokhorov metric
2.2.1 Rooted weighted metric spaces

This section is inspired by [15], but for the fact that we include measures on the trees,
in the spirit of [27]. The detailed proofs of the results stated here can be found in [6].
Let (X, d¥) be a Polish metric space. For A, B € B(X), we set

di(A,B) =inf{e >0, A C B and B C A®},

the Hausdorff distance between A and B, where A® = {x € X, infycqy dX (x,y) < ¢}
is the e-halo set of A. If X is compact, then the space of compact subsets of X, endowed
with the Hausdorff distance, is compact, see Theorem 7.3.8 in [12].

We will use the notation M 7 (X) for the space of all finite Borel measures on X.
If o, v e My(X), we set:

dp (w,v) = inf {& > 0, w(A) < V(A®) + ¢ and v(A) < L(A®)
+¢ for all closed set A},

the Prokhorov distance between 1 and v. Itis well known that (M ¢ (X), dli( )is aPolish
metric space, and that the topology generated by d ;f is exactly the topology of weak
convergence (convergence against continuous bounded functionals). If ® : X — X’
is a Borel map between two Polish metric spaces and if p is a Borel measure on X,
we will note ®,u the image measure on X’ defined by ®,u(A) = u(d~1(A)), for
any Borel set A C X. Recall that a Borel measure is boundedly finite if the measure
of any bounded Borel set is finite.

Definition 2.1 e A rooted weighted metric space X = (X, dX, @*, uX) is a metric
space (X, d*) with a distinguished element @* € X and a boundedly finite Borel
measure .

e Tworooted weighted metric spaces X = (X, d%, @X, uX)and X' = (X', d¥’, ¥,
uX') are said to be GHP-isometric if there exists an isometric bijection ® : X —
X’ such that (2%) = X and &, uX = pX'.

Notice that if (X, dX) is compact, then a boundedly finite measure on X is finite
and belongs to M ¢ (X). We will now use a procedure due to Gromov [21] to compare
any two compact rooted weighted metric spaces, even if they are not subspaces of the
same Polish metric space.
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2.2.2 Gromov-Hausdorff—Prokhorov distance for compact metric spaces

Let X = (X,d, o, ) and X' = (X', d’, @', ') be two compact rooted weighted
metric spaces, and define

dup(X. X) = inf (@ @00, @'(X)) + d% (@(@), ¥/(2)
+df (Do, D)), @)

where the infimum is taken over all isometric embeddings ® : X < Z and @' :
X’ < Z into some common Polish metric space (Z, d 2y,

Note that equation (2) does not actually define a metric, as dyp(X, X') = 0
if X and X’ are GHP-isometric. Therefore, we will consider K, the set of GHP-
isometry classes of compact rooted weighted metric space and identify a compact
roote<21 weighted metric space with its class in K. Then the function déHP(-, -) is finite
on K-,

Theorem 2.2 The function dgyp (-, ) defines a metric on K and the space (K, dgyp)
is a Polish metric space.

We will call dgyyp the Gromov—Hausdorff-Prokhorov metric.
2.2.3 Gromov-Hausdorff—Prokhorov distance

However, the definition of the Gromov—Hausdorff—Prokhorov metric on compact met-
ric spaces is not yet general enough, as we want to deal with unbounded trees with
o-finite measures. To consider such an extension, we will consider complete and
locally compact length spaces. We recall that a metric space (X, d) is a length space
if for every x, y € X, we have

d(x,y) =inf L(y),

where the infimum is taken over all rectifiable curves y : [0, 1] — X such that
y(0) = x and y (1) = y, and where L(y) is the length of the rectifiable curve y.

Definition 2.3 Let L be the set of GHP-isometry classes of rooted weighted complete
and locally compact length spaces and identify a rooted weighted complete and locally
compact length spaces with its class in L.

IfX =(X,d, @, ) €L, then for r > 0 we will consider its restriction to the ball
of radius r centered at @, X = (X 4" & u")), where

X7 ={xeX, d@,x) <r},
the metric d) is the restriction of d to X, and the measure u®)(dx) =

1y (x) p(dx) is the restriction of p to X (") Recall that the Hopf-Rinow theorem
(Theorem 2.5.28 in [12]) implies that if (X, d) is a complete and locally compact
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length space, then every closed bounded subset of X is compact. In particular, if X’
belongs to I, then X ™) belongs to K for all » > 0.
We state a regularity lemma of d§yp with respect to the restriction operation.

Lemma 2.4 Let X and Y belong to L. Then the function defined on R by
re dgp (X0, Y0)
is cadlag.
This implies that the following function is well defined on L?:

o0

donp(X, V) = / e (1 A dSp (X“),y(r))) dr.
0

Theorem 2.5 The function dgpp defines a metric on 1L and the space (L, dgpp) is a
Polish metric space.

The next result implies that dgyp and dgup define the same topology on K N L.

Theorem 2.6 Let (X,,n € N) and X be elements of K N 1L. Then the sequence
(X, n € N) converges to X in (K, d(C}HP) if and only if it converges to X in (L, dgup).

Remark 2.7 At this point, we should clarify the connection between the Gromov—
Hausdorff—Prokhorov metric dgygp we introduced here and various other metrics in
the literature. First of all, a very similar approach was used by Miermont [27] to define
ametric on the space of compact metric spaces, carrying a probability measure. On this
space, the topologies generated by Miermont’s metric and by dgyp coincide. As for
the Gromov—Prokhorov metric introduced by Greven, Pfaffelhuber and Winter [20], it
is in general neither weaker nor stronger than the dggp metric. Indeed, the Gromov—
Prokhorov metric does not take into account the geometrical features of the spaces into
consideration (by design, it ignores sets of zero measure) which are however seen by
the dgpp metric. For an enlightening discussion of the differences between all these
points of view, see Chapter 27 of [28].

2.2.4 The space of w-trees

Note that real trees are always length spaces and that complete real trees are the only
complete connected spaces that satisfy the so-called four-point condition:

Vxi, x2, x3, x4 € X, d(x1, x2) + d(x3, x4)
< (d(x1, x3) +d(x2, x4)) V (d(x1, x4) + d(x2, x3)). 3)
Definition 2.8 We denote by T be the set of (GHP-isometry classes of) complete

locally compact rooted real trees endowed with a locally finite Borel measure, in short
w-trees.
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We deduce the following corollary from Theorem 2.5 and the four-point condition
characterization of real trees.

Corollary 2.9 The set T is a closed subset of . and (T, dgup) is a Polish metric
space.

Height erasing. We define the restriction operators on the space of w-trees. Leta > 0.
If (T, d, &, m) is a w-tree, define

m,(T)={x€eT, d(o,x) <a} (@)

and let (77, (T), d™ D) @, m™ (1)) be the w-tree constituted of the points of 7 having
height lower than a, where d™(T) and m™(T) are the restrictions of d and m to 77, (T).
When there is no confusion, we will also write 77, (T') for (7t (T), d™T) | g5, m™(1)),
We will also write T(a) = {x € T, d(&, x) = a} for the level set at height a. We
say that a w-tree T is bounded if 7,(T) = T for some finite a. Notice that a tree T is
bounded if and only if Hpmax (7T') is finite.

Grafting procedure. We will define in this section a procedure by which we add (graft)
w-trees on an existing w-tree. More precisely, let T € T and let ((7;, x;),i € I) be a
finite or countable family of elements of T x 7. We define the real tree obtained by
grafting the trees 7; on T at point x;. We set T =Tu (Uiel Ti\{QTi}) where the
symbol LI means that we choose for the sets 7 and (7;); s representatives of isometry
classes in T which are disjoint subsets of some common set and that we perform the
disjoint union of all these sets. We set @/ = @ The set T is endowed with the

following metric d f: ifs, t € T,

dT (s, 1) ifs,teT,
) dT(s,x)+d" (@T,1) ifseT, t e T\{o"},
dT (s, 1) = {dli(s, 1) ifs,t e T;)\{@7},
dT (xi,x;) +d%i (@i,s) ifi # jands € T;\{@7i},
+d'i (27, 1) t e T;\{o7i).

We define the mass measure on T by

iel

where §, is the Dirac mass at point x. It is clear that the metric space (T,d", a7y is
still a rooted complete real tree. However, it is not always true that 7' remains locally

compact (it still remains a length space anyway), or, for that matter, that m’ defines

a locally finite measure (on T). So, we will have to check that (f, dT, o m")isa
w-tree in the particular cases we will consider.
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We will use the following notation:
(7.d7. 0" mT) =T @ies (T;. ) ®)

and write T instead of (7, d”, @7, m”) when there is no confusion.

Real trees coded by functions. Lévy trees are natural generalizations of Aldous’s
Brownian tree, where the underlying process coding for the tree (reflected Brownian
motion in Aldous’s case) is replaced by a certain functional of a Lévy process, the
height process. Le Gall and Le Jan [25] and Duquesne and Le Gall [14] showed how to
generate random real trees using the excursions of a Lévy process above its minimum.
We will briefly recall this construction, in order to introduce the pruning procedure on
Lévy trees. Let us first work in a deterministic setting.

Let f be a continuous non-negative function defined on [0, +00), with compact
support, such that f(0) = 0. We set:

of = sup {tr, f(r) > 0},
with the convention sup @ = 0. Let d/ be the non-negative function defined by

df(s,t) = f(s)+ f(t) —2 inf ]f(u).

UE[sAL, sVt

It can be easily checked that d f is a semi-metric on [0, ol ]. One can define the
equivalence relation associated to d/ by s ~ ¢ if and only if d/ (s, 1) = 0. Moreover,
when we consider the quotient space

T/ = [O,af]

~

and, noting again d/ the induced metric on 7'/ and rooting 7/ at @/, the equivalence
class of 0, it can be checked that the space (T/,d’, @ )isa compact rooted real tree.
We denote by p/ the canonical projection from [0, o/] onto 7'/, which is extended
by pf (t) = @/ fort > o/ . Note that pf is continuous. We define m/ , the mass
measure on 7'/ as the image measure by p/ of the Lebesgue measure on [0, o/]. We
consider the (compact) w-tree (Tf Jdf o, mS ), which we will note TS,

It should be noticed that, if x € T/ is an equivalence class, the common value of
f on all the points in this equivalence class is exactly d/ (@, x) = H,. Note also that,
in this setting, Hmax (TT) = | fllco Where || f|loo stands for the uniform norm of f.

We have the following elementary result (see Lemma 2.3 of [14] when dealing with
the Gromov-Hausdorff metric instead of the Gromov—Hausdorff-Prokhorov metric).

Proposition 2.10 Let f, g be two compactly supported, non-negative continuous func-
tions such that f(0) = g(0) = 0. Then:

Qe (T!, T%) < 611 f = glloo + |0 — o). ©)
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Proof The Gromov—Hausdorff distance can be evaluated using correspondences, see
[12], section 7.3. A correspondence between two metric spaces (E1, d1) and (E», d>)
is a subset R of E| x E» such that for § € {1, 2} the projection of R on Ej is onto:
{x5, (x1,x2) € R} = Ejs. The distortion of ‘R is defined by:

dis(R) = sup {|d1(x1, x2) — d2(y1, y2)|, (x1,y1) € R, (x2, y2) € R}

Let Z = E; U E; be the disjoint union of E; and E» and consider the function d*
defined on Z2 by d? = ds on Eg for§ € {1,2} and for x| € E{, x3 € E»:

. |
d*(x1, x2) = inf [dl (x1, y1) + Edls(m) +dy(y2,x2), (y1,¥2) € Q‘i] .
Then if dis(9R) > 0, the function dZ is a metric on Z such that

1
di(Ey, Ep) < Edis(i)‘i).

Let f, g be compactly supported, non-negative continuous functions with f(0) =
g(0) = 0. Following [14], we consider the following correspondence between 7° /
and 78:

R = {(xf,xg), x! = p/ (1) and x8 = p4(¢) for some t > 0},

and we have dis(R) < 4| f — gllco according to the proof of Lemma 2.3 in [14].
Notice (@f, @8) € fR. Thus, with the notation above and E| = T/, E, = T8, we
get:

dp(T!,T%) < 2| f — gl and d* (@', @%) <2|If — glloo-

Then, we consider the Prokhorov distange between m/ and m8. Let A/ .be a Borel
set of T/. We set [ = {t € [0, of, pf (t) € A}. By definition of m/, we have
m/ (A7) = Leb(I). We set AS = p8(I N [0, 8]) so that m8(A8) = Leb(I N
[0,058]) > Leb(I) — |0/ — o8]. By construction, we also have that for any x& € A8,
there exists 7 € I such that p8(r) = x¢ and such that 4% (x¢, x/) = dis(9%)/2, with
x! = pf(t) € Af. This implies that A% C (Af)" for any r > dis(9R)/2. We deduce
that:

m/ (Af) <m?® (A%) + ‘crf —O’g‘ <m® ((Af)r) + ‘of —O'g‘.
The same is true with f and g replaced by g and f. We deduce that:

: 1 . :
df (m/.m¢) < Sdis) + |0/ —o¥| <20f — glloc + |0/ ¥
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We get:
d? (Tf, Tg) +d? (@f, @é’) +d% (mf,mg) <6)lf —glloo + ‘of —og(.

This gives the result. O

Remark 2.11 We could define the correspondence for more general functions f: lower
semi-continuous functions that satisfy the intermediate values property (see [13]). In
that case, the associated real tree is not even locally compact (hence not necessarily
proper). But the measurability of the mapping f +— T/ is not clear in this general
setting; this is why we only consider continuous functions f here and thus will assume
the Grey condition (see next section) for Lévy trees.

2.3 Branching mechanisms

Let IT be a o-finite measure on (0, +00) such that we have f(l A xz)l'[(dx) < Q.
We set:

g(dr) = e % T1(dr). 7

Let ® be the set of € R such that f(1,+<>o) [y (dr) < +oo. If IT = 0, then ®' = R.
We also set Oy = inf @'. It is obvious that [0, +00) C O/, 5 < 0 and either
O = [0, +00) or O = (O, +00).

Let o € R and 8 > 0. We consider the branching mechanism  associated with

(a, B, II):

YA =ar+ ,3A2 + / (e_” — 14+ arlpIl(dr), i e e (8)
(0,+00)

Note that the function i is smooth and convex over (f, +00). We say that i is
conservative if for all ¢ > 0:

du — oo
)|

(0,¢]

This condition will be equivalent to the non-explosion in finite time of continuous-
state branching processes associated with ¢ (see below). A sufficient condition for
¥ to be conservative is to have ¥/(04+) > —oo, which is actually equivalent to
f(l’ ) rI1(dr) < oo.If X is a Lévy process with Laplace exponent ¥, we can always
write

E[X/] = —ty/(0),

so that the condition ¥'(0+) > —oo is equivalent to the existence of first moments
for X. Under this assumption, the branching mechanism can be rewritten under a
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simpler form. However, we point out that there exists several interesting branching
mechanisms satisfying ¥'(04+) = —oo and yet are conservative (such as Neveu’s
branching mechanism ¥ (u) = u logu). Hence, we will not automatically assume that
¥’ (0+) > —oo, but we will always make the following, slightly weaker, assumption.

Assumption 1 The function 1 is conservative and we have 8 > 0 or f(o 1 LI1(de) =
+00.

The branching mechanism is said to be sub-critical (resp. critical, super-critical) if
¥’ (0+) > 0 (resp. ¥/ (0+) = 0, ¥'(0+) < 0). We say that ¥ is (sub)critical if it is
critical or sub-critical.

We introduce the following branching mechanisms ¥y for 6 € @

YoL) =Yy (h+6)—y(0), A+60¢ec@. ©)
Let ®Y be the set of 6 € @' such that Y is conservative. Obviously, we have:
[0, +00) C Y C ®' C OV U {0}
If0 € OV, we set:
0 =max{q € ®', ¥(q) =¥ ()} (10)

We can give an alternative definition of § if Assumption 1 holds. Let 6* be the unique
positive root of v if it exists. Notice that 6* = 0 if v is critical and that 6* exists
and is positive if ¥ is super-critical. If 0* exists, then the branching mechanism g+ is
critical. We set @f for [0%, +00) if 6* exists and @f = @V otherwise. The function
Y is a one-to-one mapping from @f onto 1//(@f). We write xp—l for the inverse of
the previous mapping. The set {g € ®Y, ¥(g) = ¥ (6)} has at most two elements
and we have:

6=y loy®).

In particular, if 1_#9 is (sub)critical we have 8 = 6 and if Yp is super-critical then we
have 6 < 6* < 6. We will later on consider the following assumption.

Assumption 2 (Grey condition) The branching mechanism is such that:

“+o00
du

v (u)

< 0

Let us point out that Assumption 2 implies that 8 > 0 or f(o 1y rTIdr) = 4o0.

Connections with branching processes. Let 1 be a branching mechanism satisfying
Assumption 1. A continuous state branching process (CSBP) with branching mecha-
nism ¢ and initial mass x > 0 is the cadlag R, -valued Markov process (Z,, a > 0)
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whose distribution is characterized by Zp = x and:
Elexp(=AZata)| Za]l = eXP(—Zau(a/, A), A =0,

where (u(a,A),a > 0,1 > 0) is the unique non-negative solution to the integral
equation:

dr _
V)

u(a,))

a; u(0,1) = A (11)

The distribution of the CSBP started at mass x will be noted P}b. For a detailed
presentation of CSBPs, we refer to the monographs [22,23] or [26].

In this context, the conservativity assumption is equivalent to the CSBP not blowing
up in finite time (Theorem 10.3 in [22]), and Assumption 2 is equivalent to the strong
extinction time, inf{a, Z, = 0}, being a.s. finite. If Assumption 2 holds, then for all
h >0, P;f(Zh > 0) = exp(—xb(h)), where b(h) = lim)_ ;o0 u(h, 1). In particular
b(h) is such that

7 dr _
V(r)

b(h)

12)

Let us now describe a Girsanov transform for CSBPs introduced in [2] related to the
shift of the branching mechanism v defined by (9). Recall notation ®¥ and 6., from

the previous section. For 6 € OV, we consider the process MV? = (M,;p’e, a>0)
defined by:

a
MV =exp | 6x —0Z, — 1//(6)/sts ) (13)
0

Theorem 2.12 (Girsanov transformation for CSBPs, [2]) Let  be a branching mech-
anism satisfying Assumption 1. Let (Z,, a > 0) be a CSBP with branching mechanism
Y and let F = (F4, a = 0) be its natural filtration. Let 6 € OV be such that either
60 >0o0r6 <0and f(l‘Jroo) rIly(dr) < +oo. Then we have the following:

(1) The process MY isa F-martingale under Pf.
(2) Leta,x > 0. On F,, the probability measure P}b" is absolutely continuous w.r.t.
12
Py, and

Pl 7,

=M.
dP! |z, ’
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2.4 The height process

Let (X;, t > 0) be a Lévy process with Laplace exponent ¥ satisfying Assumption 1.
This assumption implies that a.s. the paths of X have infinite total variation over any
non-trivial interval. The distribution of the Lévy process will be noted P¥ (dX). Itis a
probability measure on the Skorokhod space of real-valued cadlag processes. For the
remainder of this section, we will assume that i/ is (sub)critical.

For t > 0, let us write X® for the time-returned process:

XD =X, — X459, 0<s<t

and )A(,(t) = X;.Then ()%f), 0 < s < t) has same distribution as the process (X, 0 <
s < t). We will also write §§” = Supyg 5] 5(5” for the supremum process of X0,

Proposition 2.13 (The height process, [13]) Let v be a (sub)critical branching
mechanism satisfying Assumption 1. There exists a lower semi-continuous process
H = (H;, t > 0) taking values in [0, +00], with the intermediate values property,
which is a local time at 0, at time t, of the process XO — 8O such that the following
convergence holds in probability:

t

o1
H = 15%1 g/l{ls’sxsslﬁs}ds
0

where I; = infs<,<; X,. Furthermore, if Assumption 2 holds, then the process H
admits a continuous modification.

From now on, we always assume that Assumptions 1 and 2 hold, and we always
work with this continuous version of H. The process H is called the height process.

For x > 0, we consider the stopping time 7, = inf{t > 0, I; < —x}, where
I, = I(S is the infimum process of X. We denote by ]P’;Cp (dH) the distribution of the
stopped height process (H;ar,, t > 0) under P¥, defined on the space C.; ([0, +00)) of
non-negative continuous functions on [0, 4+-00). The (sub)criticality of the branching
mechanism entails 7, < oo P¥-a.s., so that under ]P’}// (d H), the height process has a.s.
compact support.

The excursion measure. The height process is not a Markov process, but it has the
same zero sets as X — I (see [13], Paragraph 1.3.1), so that we can develop an excursion
theory based on the latter. By standard fluctuation theory, it is easy to see that 0 is a
regular point for X — I and that —/ is a local time of X — I at 0. We denote by NV the
associated excursion measure. As such, N¥ is a o-finite measure. Under Pf or NV,
we set:

o]

U(H):/I{HT#O}dt.
0
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When there is no risk of confusion, we will write o for o (H). Notice that, under
P}p, o = 1, and that under NV, o represents the lifetime of the excursion. Abusing
notations, we will write IP’;? (dH) and NY [d H] for the distribution of H under ]P’;/’ or
NY. Let us also recall the Poissonian decomposition of the measure IP’}?. Under IP’}(”,
let (aj, bj) jes be the excursion intervals of X — I away from 0. Those are also the
excursion intervals of the height process away from 0. For j € J, we will denote by
HY : [0, 00) — R, the corresponding excursion, that is

HY = Hiyiypp 12 0.

Proposition 2.14 [14] Let W be a (sub)critical branching mechanism satisfying
Assumption 1. Under IED;//, the random point measure N' = Zjej Syi(dH) is a
Poisson point measure with intensity xNV [d H.

Local times of the height process

Proposition 2.15 [13, Formula (36)] Let Y be a (sub)critical branching mechanism
satisfying Assumption 1. Under NV | there exists a jointly measurable process (LY, a>
0, s > 0) which is continuous and non-decreasing in the variable s such that,

and for every t > 0, for every § > 0 and every a > 0

S

lim NV sup £_l/l{a<Hr§a+£}dr—L? Liwprssy | =0.

e—>0 0<s<tAo

Moreover, by Lemma 3.3 in [14], the process (L%, a > 0) has a cadlag modification
under N¥ with no fixed discontinuities.

(Sub)critical Lévy trees. Let ¢ be a (sub)critical branching mechanism satisfying
Assumptions 1 and 2. Let H be the height process defined under P,lf/ or NV, We consider
the so-called Lévy tree 7 which is the random w-tree coded by the function H, see
Sect 2.2.4. Notice that we are indeed within the framework of proper real trees, since
Assumption 2 entails compactness of 7. The measurability of the random variable
TH taking values in T follows from Proposition 2.10 and Theorem 2.6. When there
is no confusion, we will write 7 for 7. Abusing notations, we will write IP’}// dT)
and NY [dT] for the distribution on T of 7 = T under ]P’;ff (dH) or NY[dH). By
construction, under ]P’}/f or under N¥, we have that the total mass of the mass measure
on 7 is given by

m?(7T) =o. (14)

Proposition 2.14 enables us to view the measure N¥ [d7] as describing a single
Lévy tree. Thus, we will mostly work under this excursion measure, which is the
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distribution of the (isometry class of the) w-tree 7 described by the height process
under N¥. In order to state the branching property of a Lévy tree, we must first define
a local time at level a on the tree. Let (7%°,i € I) be the trees that were cut off by
cutting at level a, namely the connected components of the set 7\7,(7).If i € I,
then all the points in 7"-° have the same MRCA x; in 7 which is precisely the point
where the tree was cut off. We consider the compact tree 7/ = 77-° U {x;} with the
root x;, the metric d7" , which is the metric d7 restricted to 7%, and thf_: mass measure
m7"’ , which is the mass measure m7 restricted to 7¢. Then (’T" , aT’ L Xis mT') is a
w-tree. Let

NI (@dx,dT') =" 8, i)(dx.dT) (15)

iel

be the point measure on 7 (a) x T taking account of the cutting points as well as the
trees cut away. The following theorem gives the structure of the decomposition we
just described. From excursion theory, we deduce that b(h) = NY [ Hiax (7T) > hl,
where b(h) solves (12). An easy extension of [14] from real trees to w-trees gives the
following result.

Theorem 2.16 [14] Let  be a (sub)critical branching mechanism satisfying Assump-
tions 1 and 2. There exists a T -measure valued process (£%,a > 0) cadlag for the
weak topology on finite measures on T such that NV -a.e.:

m? (dx) = / 0 (dx)da, (16)
0

0 =0,inf{a > 0, ¢4 =0} = sup{a > 0, £ # 0} = Hyax(7) and for every fixed
a>0NVouge.:

e (% is supported on T (a),
e We have for every bounded continuous function ¢ on 7 :

a BT 1 T /
(€, 9) = 1;&} b o)1z N, (dx,dT") (17)

. 1 o
:£1i1(}@/go(x)l{h(q—/)zg}./\/'j_g(dx,dT), ifa>0. (18)

Furthermore, we have the branching property: for every a > 0, the conditional dis-
tribution of the point measure /\/'uT (dx,dT") under NV [dT|Hmax(T) > al, given
7.(T), is that of a Poisson point measure on T (a) x T with intensity £¢ (dx)NY[dT'].

The measure ¢¢ will be called the local time measure of 7 at level a. In the case
of Lévy trees, it can also be defined as the image of the measure d;L{(H) by the
canonical projection pH (see [13]), so the above statement is in fact the translation of
the excursion theory of the height process in terms of real trees. This definition shows
that the local time is a function of the tree 7 and does not depend on the choice of
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the coding height function. It should be noted that Equation (18) implies that £¢ is
measurable with respect to the o -algebra generated by 7, (7).

The next theorem, also from [14], relates the discontinuities of the process (£¢, a >
0) to the infinite nodes in the tree. Recall Broo(7") denotes the set of infinite nodes in
the Lévy tree 7 .

Theorem 2.17 [14] Let  be a (sub)critical branching mechanism satisfying Assump-
tions 1 and 2. The set {d (@, x), x € Broo(T)} coincides NV -a.e. with the set of discon-
tinuity times of the mapping a — £¢. Moreover, NY -a.e., for every such discontinuity
time b, there is a unique xp € Broo(7) N7 (b), and

0 =057 4 Ay,

where Ap > 0 is called mass of the node xj, and can be obtained by the approximation

1
Ap = lim —— 1
p = lim b(s)n(Xb,E), (19)

where n(xp, &) = [ 1{x=xb}(x)l{HmaX(7—/)>8}(T’)Ng(dx, dT') is the number of sub-
trees originating from xp, with height larger than ¢.

Decomposition of the Lévy tree. We will frequently use the following notation for
the following measure on T:

NY[T € 1=28NY[T € 1+ / rTl(dr)PY[T € -]. (20)
(0,4-00)

where ¢ is given by (8).

The decomposition of a (sub)critical Lévy tree 7 according to a spine [&, x|, where
x € 7 is a leaf picked at random at level a > 0, that is according to the local time
£%(dx), is given in Theorem 4.5 in [14]. Then by integrating with respect to a, we get
the decomposition of 7 according to a spine [&, x|, where x € 7 is a leaf picked at
random on 7, that is according to the mass measure m7. Therefore, we will state this
decomposition without proof.

Letx € 7 and let {x;,i € I,} = Br(7) N [&, x] be the set of branching points on
the spine [@, x]. Fori € I, we set:

T =T\ (T(ny,') U T(Z»xl‘)) ;

where 7 %) is the connected component of T\{x;} containing y. We let x; be the
root of 7. The metric and measure on 7" are respectively the restriction of d TioT!
and the restriction of m? to 7° \{x;}. By construction, if x is a leaf, we have:

T = [2,x] ®icr, (T', x;),
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where [@, x] is a w-tree with root @, metric and mass measure the restrictions of d7

andm? to [@, x]. We consider the point measure on [0, H,] x T defined by:

Mx == ZS(HxisTi)'

iel,

Theorem 2.18 [14] Let yr be a (sub)critical branching mechanism satisfying Assump-
tions 1 and 2. We have for any non-negative measurable function F defined on
[0, +00) x T:

o0
NG [ / mT(dx)F(Hx,Mx)] = / dae™V'O9E [F (617 Zl{asu}‘%zi%)} ’
0

iel

where under E, Zie[ 8(2_ j-,-)(dz, dT) is a Poisson point measure on [0, +00) x T
with intensity dz NV [dT].

CSBP process in the Lévy trees. Lévy trees give a genealogical structure for CSBPs,
which is precised in the next theorem. We consider the process Z = (Z,,a > 0)
defined by:

Z, = (9, 1).

If needed we will write Z,(7) to emphasize that Z, corresponds to the tree 7.

Theorem 2.19 (CSBP in Lévy trees, [13] and [14]) Let  be a (sub)critical branching
mechanism satisfying Assumptions 1 and 2, and let x > 0. The process Z under wa
is distributed as the CSBP Z under P;p.

Remark 2.20 This theorem can be stated in terms of the height process without
Assumption 2.

2.5 Super-critical Lévy trees

Let us now briefly recall the construction from [2] for super-critical Lévy trees using
a Girsanov transformation similar to the one used for CSBPs, see Theorem 2.12.

Let i be a super-critical branching mechanism satisfying Assumptions 1 and 2.
Recall 6* is the unique positive root of ¥’ and that the branching mechanism vy is
sub-critical if & > 0%, critical if § = 6* and super-critical otherwise. We consider
the filtration H = (H,, a > 0), where H, is the o-field generated by the random
variable 77, (7) and the ]P’;//"* -negligible sets. For > 6*, we define the process M V¢ =
MY a > 0) with

a
M(‘l/’ﬂ = exp (Gx —0Z, — I/I(G)/sts)
0
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By absolute continuity of the measures IP’}{”’ (resp. N¥¢) with respect to IP’}D"* (resp.
NW*), all the processes M Vo.=% for 0 > 0* are ‘H-adapted. Moreover, all these
processes are H-martingales (see [2] for the proof). Theorem 2.16 shows that M Wox.—0%
is H-adapted. Let us now define the y-Lévy tree, cut at level a by the following
Girsanov transformation.

Definition 2.21 Let ¥ be a super-critical branching mechanism satisfying Assump-
tions 1 and 2. Let & > 6*. For a > 0, we define the distribution ]P;ﬁ’a (resp. N‘/’"‘) by:
if F is a non-negative, measurable functional defined on T,

EYIF(D)] = B [ MY~ F(r,(T) . e

NV“[F(T)] =N | exp [ 62, +¢(9)/Zs(d8) Fr.(T) |. (22
0

It can be checked that the definition of IE”;/”a (and of N¥-4) does not depend on

6 > 6*. The probability measures IP)}&’“ satisfy a consistence property, allowing us to
define the super-critical Lévy tree in the following way.

Theorem 2.22 Let W be a super-critical branching mechanism satisfying assump-
tions 1 and 2. There exists a probability measure IP’}” (resp. a o -finite measure NV ) on
T such that for a > 0, we have, if F is a measurable non-negative functional on T,

EY[F(w(T)] = EY“[F(T)],
the same being true under NV .
The w-tree 7 under P}p or N is called a y-Lévy w-tree or simply a Lévy tree.
Proof Forn > 1, 0 < a; < --- < ay,, we define a probability measure on T" by:

PY-atetn(Ty e Ay, ..., Ty € Ay) = PV9(T € Ay, 74, (T)
€An_t, ..., 74 (T) € Ay)

if A1, ..., A, are Borel subsets of T. The probability measures
(PVaretn > 1 0<a <--- < ay)

then form a projective family. This is a consequence of the martingale property of
MVe-=9 and the fact that the projectors 7, satisfy the obvious compatibility relation
mpom, =mpif0 < b <a.

By the Daniell-Kolmogorov theorem, there exists a probability measure I@’f on the
product space TR+ such that the finite-dimensional distributions of a E”f—distributed
family are described by the measures defined above. It is easy to construct a version
of a ]f”f-distributed process that is a.s. increasing. Indeed, almost all sample paths
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of a ]@f—distributed process are increasing when restricted to rational numbers. We
can then define a w-tree 7¢ for any @ > 0 by considering a decreasing sequence of
rational numbers a, | a and defining 7% = N,>17 % . Notice that 7 is closed for all
a € R, . Itis easy to check that the finite-dimensional distributions of this new process
are unchanged by this procedure. Let us then consider 7 = U,-o7“, endowed with
the obvious metric dZ and mass measure m. It is clear that 7 is a real tree, rooted
at the common root of the 7¢. All the 7¢ are compact, so that 7 is locally compact
and complete. The measure m is locally finite since all the m7" are finite measures.
Therefore, 7 is a.s. a w-tree. Then, if we define IP}” to be the distribution of 7, the
conclusion follows. Similar arguments hold under NV . O

Remark 2.23 Another definition of super-critical Lévy trees was given by Duquesne
and Winkel [15,16]: they consider increasing families of Galton—Watson trees with
exponential edge lengths which satisfy a certain hereditary property (such as uniform
Bernoulli coloring of the leaves). Lévy trees are then defined to be the Gromov—
Hausdorff limits of these processes. Another approach via backbone decompositions
is given in [11].

All the definitions we made for sub-critical Lévy trees then carry over to the super-
critical case. In particular, the level set measure ¢4, which is 7, (7 )-measurable, can
be defined using the Girsanov formula. Thanks to Theorem 2.12, it is easy to show
that the mass process (Z, = (¢4, 1), a > 0) is under IP’}// a CSBP with branching
mechanism . In particular, with u defined in (11) and b by (12), we have:

NV [1 - e_)”Z"] —ua,2) and NY [Hpu(T) > a] = NY [Z, > 0] = b(a).

(23)
Notice that b is finite only under Assumption 2. We set:
+00
o= / Z,da =m? (T) (24)
0

for the total mass of the Lévy tree 7. Notice this is consistent with (16) and (14) which
are defined for (sub)critical Lévy trees. Thanks to (24), notice that o is distributed as
the total population size of a CSBP with branching mechanism . In particular, its
Laplace transform is given for A > 0 by:

NV [t—e™]=y"'W. (25)

Notice that N¥ [0 = +00] = w’l (0) > 0. We recall the following theorem, from [2],
which sums up the situation for general branching mechanisms .

Theorem 2.24 [2] Let v be any branching mechanism satisfying Assumptions 1
and 2, and let ¢ > 0 such that ¥ (q) > 0. Then, the probability measure IP’;//‘{ on
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T is absolutely continuous w.r.t. Pf, with

dpVe
dPY

= ML = TVDOTY . (26)
Similarly, the excursion measure N4 on T is absolutely continuous w.r.t. NY and we
have

dNVq
dNV

=e VD o). 27)

When applying Girsanov formula (27) to ¢ = 6 defined by (10), we get the fol-
lowing remarkable corollary, due to the fact that 1y (0 — 0) = 0.

Corollary 2.25 Let v be a critical branching mechanism satisfying Assumptions 1
and 2, and® € OV with@ < 0. Let F be a non-negative measurable functional defined
on T. We have:

o @—0)x EY[F(T)1ig<to0)] = EY(F(T)],

(28)
NP [F (1o <+o0)] = NVO[F(T)].

We deduce from Proposition 2.14 and Theorem 2.22 that the point process
./\/OT(dx, d7T") defined by (15) with a = 0 is under IP’}// (d7T) a Poisson point mea-
sure on {&} x T with intensity o8 (dx)NY[dT']. Then we deduce from (21), with
F =1, that for 6 > 6*:

a
NY [ 1—exp |62, —}-1//(9)/23615‘ = 0. (29)
0

2.6 Pruning Lévy trees

We recall the construction from [7] on the pruning of Lévy trees. Let 7 be a random
Lévy w-tree under IP’;# (or under NV), with ¢ conservative. Let

m(Ske)(dX, do) = Z S(Xiﬂi)(dx’ do)

je]ske

be, conditionally on 7, a Poisson point measure on 7 x R with intensity 2 81 T (dx)d6.
Since there is a.s. a countable number of branching points (which have 17 -measure
0), the atoms of this measure are distributed on 7\ (Br(7") U Lf(7)).

If TT = 0, we have Broo(7) = @ a.s. whereas if TI(Ry) = oo, Breo(7) is a.s. a
countable dense subset of 7. If the latter condition holds, we consider, conditionally
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on 7, a Poisson point measure

m° (dx, dg) = Z S(xi.0n (dx, dB)

ieqmod

on 7 x Ry with intensity

Z A8y (dx) do

y€EBroo(7)

where A, is the mass of the node x, defined by (19). Hence, if 6 > 0, a node x €
Broo(7) is an atom of m ™Y (dx, [0, 6]) with probability 1 — exp(—6 A ). The set

[x,-, ie I“Od} = {x eT, m("Od)({x} X R+) > O}

of marked branching points corresponds ]P’;ﬁ-a.s or NV-a.e. to Broo (7). Fori € 1™9,
we set

6, = inf {9 >0, m™ ({x;} x [0,0]) > o}

to be the first mark on x; (which is conditionally on 7" exponentially distributed with
parameter A, ), and we set

{65 7 € =} = {o > 1, m™ (i) x (61) > 0}
so that we can write
m®(dx,do) = D" 8;,(dx) | 86,(d0) + D 5,(d6)
ie[mod jesmd
We set the measure of marks:
Mdx, d) = m® (dx, do) + m™Y (dx, do), (30)

and consider the family of w-trees A(7, M) = (Ag(7, M), 6 > 0), where the
0-pruned w-tree Ay is defined by:

Ag(T, M) = {x e T, M([@,x[x[0,0]) = 0],

rooted at @207 M) — @T, and where the metric d2¢7-M) and the mass measure
m?(T M) are the restrictions of dZ and m? to Ag(T, M). In particular, we have
Ao(T, M) = T. The family of w-trees A(7, M) is a non-increasing family of real
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Py

—6: <0 6 >0

Fig. 1 The pruning process, starting from explosion time A defined in (32)

trees, in a sense that Ay (7, M) is a subtree of Ag/ (7, M) for0 < 6’ < 0, see Fig. 1.
In particular, we have that the pruning operators satisfy a cocycle property, for 6; > 0
and 6, > 0:

A02 (A91 (T, M), MG]) = A92+91 (T, M)7

where My(A x [0,q]) = M(A x [0,0 + q]). Abusing notations, we write
NY (dT, d M) for the distribution of the pair (7, M) when 7 is distributed according
to N¥ (d7) and conditionally on 7, M is distributed as described above.

The following result can be deduced from [2].

Theorem 2.26 Let Y be a branching mechanism satisfying Assumptions 1 and 2.
There exists a non-increasing T-valued Markov process (Ty, 6 € OV) such that for all
g € OV, the process (Zo+4, 60 = 0) is distributed as A(T , M) under NYe[dT, dM].

In particular, this theorem implies that 7y is distributed as N¥* for & € @V and that
for 6y > 0, under NY, the process of pruned trees (Agy+6(7), 6 > 0) has the same
distribution as (Ag(7), 6 > 0) under N% [dT].

We want to study the time-reversed process (7_g, 6 € —®Y), which can be seen as
a growth process. This process grows by attaching sub-trees at a random point, rather
than slowly growing uniformly along the branches. We recall some results from [2] on
the growth process. From now on, we will assume in this section that the branching
mechanism 1 is critical, so that iy is sub-critical iff & > 0 and super-critical iff
0 < 0.

We will use the following notation for the total mass of the tree 75 at time 6 € OV

og =m% (Tp). 31)

The total mass process (a9, & € ®Y) is a pure-jump process taking values in (0, 4+-oc].

Lemma 2.27 [2] Let ¥ be a critical branching mechanism satisfying Assumptions 1
and 2. If 0 < 6, < 01, then we have:

1/f @)

14 _
N [092|7(Z)1] = w (9 )
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Consider the ascension time (or explosion time):
A=inf{0 € ®”, 0y < o0}, (32)

where we use the convention inf & = 6. The following theorem gives the distribution
of the ascension time A and the distribution of the tree at this random time. Recall that
6 = ¢~ (¥ (9)) is defined in (10).

Theorem 2.28 [2] Let r be a critical branching mechanism satisfying Assumptions 1
and 2.

(1) Forall 6 € ®V, we have NV[A > 0] =0 — 6.
(2) Ifbs < 6 < 0, under NV, we have, for any non-negative measurable functional
Fy

NY[F(Tpte,0 > 0)|A =601 = y'(O)NY [F(Tg/, 0 > 0)aoe—¢<9>”o] )

(3) Forall® € ®V, we have NY [o4 < +00]A =6] = 1.

In other words, at the ascension time, the tree can be seen as a size-biased critical
Lévy tree. A precise description of 74 is given in [2]. Notice that in the setting of [2],
there is no need of Assumption 2.

3 The growing tree-valued process
3.1 Special Markov Property of pruning

In [7], the authors prove a formula describing the structure of a Lévy tree, conditionally
on the 6-pruned tree obtained from it in the (sub)critical case. We will give a general
version of this result. From the measure of marks, M in (30), we define a measure of
increasing marks by:

M (dx,do’) = Z 8(xs.0 (dx, dO’), (33)
ielt
with
"= {i e 1% U™ M([2, x] % [0,6,]) = 1}.

The atoms (x;, 6;) for i € I correspond to marks such that there are no marks of M
on [&, x;]] with a 6-component smaller than 6;. In the case of multiple 6; for a given
node x; € Broo(7), we only keep the smallest one. In the case [T = 0, the measure
M describes the jumps of a record process on the tree, see [3] for further work in

this direction. The #-pruned tree can alternatively be defined using M* instead of M
since for 6 > 0:

Ao(T, M) = {x e T, M ([, x[xI0,6]) = 0}.
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We set:

10T = {i eI, x;i e Lf(Ap(T, M))}

= {i el', 6, <6 and MT([@,x;[x[0,6]) ZO}

and fori € IGT:
T =T\T?" ={x €T, x; € [@,x]},

where 77 is the connected component of 7 \{x} containing y. For i € 19T ,Tlisa
real tree, and we will consider x; as its root. The metric and mass measure on 7" are
the restrictions of the metric and mass measure of 7 on 7. By construction, we have:

T =Ag(T,M)®. + (T, x;). (34)

1619T
Now we can state the general special Markov property.

Theorem 3.1 (Special Markov property) Let { be a branching mechanism satisfying
Assumptions 1 and 2. Let 0 > 0. Conditionally on Ag(T, M), the point measure:

MY (dx dT' d0") =" 5, 71 4, (dx.dT', d6)

.
iely

under ]P’% (or under NV ) is a Poisson point measure on Ag(T, M) x T x (0, 0] with
intensity:

m? M (gx) | 28NV [dT'] + / N(dr)re " PY @T") | 10.6)(0") db’.

(0,+00)
(35)

Proof 1Tt is not difficult to adapt the proof of the special Markov property in [7] to get
Theorem 3.1 in the (sub)critical case by taking into account the pruning times 6; and
the w-tree setting; and we omit this proof which can be found in [6]. We prove how
to extend the result to the super-critical Lévy trees using the Girsanov transform of
Definition 2.21.

Assume that ¥ is super-critical. For a > 0, we will write Ag (7, M) =
7. (Mg (T, M)) for short. According to (34) and the definition of super-critical Lévy
trees, we have that for any a > 0, the truncated tree 77,(7") can be written as:

7o(T) = Ko T MO®, 2 (7o, (T ;)

Hxi <a
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and we have to prove that X . _,+ 38y, 774, (dx,dT’,d9") is conditionally on
9 ’ Ead

Ag(T, M) a Poisson point measure with intensity (35). Since a is arbitrary, it is
enough to prove that the point measure My, defined by

Mo (dx,dT',d0") = D" Vn, <a) Sxy ey . (7,09 (dx, T, d6"),
iel)
is conditionally on Ag (7, M) a Poisson point measure with intensity:

110,01 (Hy) m™ T M) (dx) 19 1(6) do’

x| 260rn) N Ty + [ T e o) B G@T) | GO)
(0,+00)

Recall 6* is the unique real number such that Wé* (0) = 0, that is, such that g+ is
critical. Let ® be a non-negative, measurable functional on Ag (7, M) x T x (0, 6]
and let F be a non-negative measurable functional on T. Let

B =N [F(Aga(T, M))exp(— (Mg, ®))].

Thanks to the Girsanov formula (22) and the special Markov property for critical
branching mechanisms, we get:

B =NV | F(Ag.o(T, M))exp(— (Mq, @) exp (9*Za(7) + 1/f(9*)/3h(7)dh):|
0

= NV | F(Ag.a(T, M) exp (G*Za(Ae(T, M) + 1ﬁ(9*)/Zh(A9(T, M))dh)
0

X exp (—/mA"’“(T'M)(dx)G(HX,x,@)):| ,

with m2¢.«(T-M) (dx) = 119 o (Hy) m»T M) (dx) and G(h, x, 0) equal to:

0 a—h
/d@’ |2ﬂNW* |:1—exp <—<I>(x, Tan(T),0") + 60 Z,_1(T) + ¥ (0% / ZI(T)dt):|
0 0

+ / - (dr)re_e,’E;//G* X |:1 — exp ( —O(x, w4, (T),0) +0*Z,_1(T)
(0,400)

a—h
ERVNCAS) / Zt(T)dt):H.
0
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By using the Poisson decomposition of P}be* (Proposition 2.14), we see that G (h, x, )
can be written as:

9
G(h,x,@):/d@’ 2B8g(h, x,0") +/ Mg+ (dr) re 0" (L—exp(—rg(h,x,0)))t,
0 (0,00)

with

g(h, x,0)

a—h
= NVe | 1 — exp (—GD(x, Taei(T),0") +0*Z,_n(T) + ¥ (0%) / Z,(T)dt
0
Thanks to the Girsanov formula and (29), we get:

g(h, x,0") = NVo

a—nh
X |:(1—CXP(—<I>(x,JTah(T),Q’)))eXp 02y n(T) + (67 / Z(T)dt :|
0
a—h
TNV | 1 — exp (9*zah(7)+w(e*) / Z,(T)dt
0

= N‘/’[l —exp(—D(x, mu_pn(T), 9/))] —0%.

With g(h, x,0") = NY[1 — exp(—® (x, 74—, (T), 6"))] and thanks to (7), we get:

%
G(h,x,@):/de/ 2B5(h, x,0") + / n(dr)re—”’(l—exp(—rg(h,x,e’)))
0 (0,00)

+ (07) — Yo (67).

Notice that from the definition of G we have g replaced by g, I1y+ replaced by IT and
the additional term ¥ (8%) — ¥ (6%). As [ mA0.«T-M(gx) = [ 2, (Ag(T))dh, we
get:

B =N | F(Ap.o(T, M)R(Ag.a(T, M)

xexp | 0" Z4(Ao(T, M))+1ﬁe(9*)/Zh(Ae(T, M))dh } (37)
0
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with

0
RT) =exp |~ [ mT (@ [ a0’ | 230,50
0

+ / I1(dr) re 07 (1 — exp(—rg(H,, x, 9’))) . (38)
(0,00)

Taking ® = 0 (and thus R = 1) in (37) yields:

NYLF (Ao, M) = NV | F(Ag.a(T, M) exp (67 Z4 (8 (T, M)

@) [ 208 M) | (39)
0

Using (39) with F replaced by F'R gives:
NY [ exp(— (M, BN F (Ao (T, M) = B
=N [F(Ago(T. M)R(Aoo(T, M))].

This implies that M, is, conditionally on Ag , (7", M), a Poisson point measure with
intensity (36). This ends the proof. O

3.2 An explicit construction of the growing process
In this section, we will construct the growth process using a family of Poisson point

measures. Let ¢/ be a branching mechanism satisfying Assumptions 1 and 2. Let
6 € @Y. According to (20) and (7), we have:

NV [T € ] =2BNY [T e -] + / T(dr)re " PV (T € -). (40)

(0,400)
Let 7© e T with root @. For ¢ € ©®Y and ¢ < 6, we set:
f((]o) =79 and méo) —m?7".
We define the w-trees grafted on 7©) by recursion on their generation. We suppose

that all the random point measures used for the next construction are defined on T
- 0
under a probability measure QT( )(da)).
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Suppose that we have constructed the family ((T(k), mfI”)

OY N (=00, 0)). We write

), 0 <k <n, qc¢

(n) _ (n)
=] g
qed®v, g<b

We define the (n 4 1)-th generation as follows. Conditionally on all trees from gener-
ations smaller than n, (‘I,(Ik), 0<k<n,qgce e N (—00, 0)), let

NG dx, dT dg) = D 84, 7i6,(dx,dT, dg)
jej(n+1)

be a Poisson point measure on T x T x ©Y with intensity:
it dx,dT, dg) = m{" (dx)NY4[dT] 140y dg.
For g € eV and g < 6, we set

J$n+1) _ {j e 4 < 9.,'}
and we define the tree Ty " and the mass measure m{" ™" by:

T =50 @ e (Txp) and m0 = 3w @),

. (n+1)
JE€Jq

Notice that by construction, (‘Z;"), n € N) is a non-decreasing sequence of trees.
We set T, to be the completion of UneNT("), which is a real tree with root @ and
metric %, and we define a mass measure on T, by m¥ = 3" m; .

For g € ®Y and g < 6, we consider F, the o-field generated by T and the

sequence of random point measures (l{q/e[q,g]}/\/e(")(dx, dT,dq’), n € N). We set
Ny =2 ,enNVj . The backward random point process g — 1y, <, No(dx,dT , dq’)
is by construction adapted to the backward filtration (F, g € OV N (=00, 0)).

The proof of the following result is postponed to Sect. 3.3.

Theorem 3.2 Let r be a branching mechanism satisfying Assumptions 1 and 2. Under
QVe = NV» [dT(O)]QT(O) (dw), the process

((z4.d%. 2.m™) g € ©¥ N (-0, 01)

is a T-valued backward Markov process with respect to the backward filtration F? =
(Fy»q € OV N (=00, 0). It is distributed as (T, m%0), g € ©V N (—o0, 6]) under
NY.
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Notice the theorem in particular entails that (€, diq, J, mzq) is a w-tree for all
q. To prove it, we will use the following lemma.

Lemma 3.3 Let y be a branching mechanism satisfying Assumptions I and 2. Let K
be a measurable non-negative process (as a function of q) defined on Ry x T x T
which is predictable with respect to the backward filtration F°. We have:

Qve [/Ng(dx,dT, dq)K(q, sq,sq)}
_o% [/ K(q, T, T, ® (T,x)) o (dx. dT, dq):| ,

where pg(dx,dT,dq)=23_,. 1" (dx,dT,dq) =m™ (dx)NVa[dT] L,cov 4<0) 49
This means that the predictable compensator of A is given by:
pe(dx,dT,dq) = m™ (dx)NVe[dT] 1, cov g<0yd9q-

Notice that this construction does not fit in the usual framework of random point
measures since the support at time g of the predictable compensator is the (predictable
backward in time) random set ¥, x T x OV

Proof Based on the recursive construction, we have:

oV [/J\/@(dx,dT, dq) K (q, sq,sq_)}

+o00
- Z Qv [Q‘/"’ [/Ng‘(dx, dT,dq) K(q, Ty, T4 ® (T,x))

n=0

’ (Tﬁk), k<n,s< 9)i|].

Now, by construction, we have that:

Sq = I;n) ®j€.l;") (’Tj7 xj)

for 7; = T,\Ty""®" which is a measurable function of 1~ ) A7 (dx,d T, dq') and
of the point measures l{q,>q}j\/(§ (dx,dT,dq’) for £ > n+ 1. Therefore, applying the
Palm formula with the function

Fy (q, T.x, Y 3()(,-,71,9,«))

jEJ(”),qj>q
= oW [K (q, Q‘(]n) ®jelq(") ('j},xj'),

TP ®, o (Tx) @ (T0) [ T, k=n s <00, M7 ],
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we get:

Qv [/Ng(dx,d’f, dg) K (q, Tq,sq)}

+00
- ZQW ove /Ng(dx,dT, dq)

n=0

X Fn q, Taxv Z S(XJ,T],GJ) (Tgk)v k S n, s S 9)
jeJ™.qj>q

+o00
=> 0" o / ui(dx,dT , dq)
n=0

x Fola.T.x. D 6,10 }(:gc), k<n s<6)|g
jEJ(”),q_j>q

+o00
= z ove |:Q1/f9 [/ up(dx,d7T,dq) K(q, ‘Zén) @j.ejq(n) (77, xj),
n=0

<T@, m (Tj.x)) @ (T,x)) ] @0, k=<n s< e)ﬂ

+00

= Z )L [/ up(dx,dT, dq) K(q, T Ty ® (’T,x))i|

n=0

= oW [/K(q,fq, Ty ® (T,x)) po(dx,dT, dq)} :

O

It can be noticed that the map ¢ — %, is non-decreasing cadlag (backwards in
time) and that we have, for j € U,enJ™, xj € Tp,: Tp,— = Ty, ® (77, x)). In
particular, we can recover the random measure Ny from the jumps of the process
(4.9 € OY N (=00, #]). This and the natural compatibility relation of Ny with
respect to 6 gives the next corollary.

Corollary 3.4 Let  be a branching mechanism satisfying Assumptions 1 and 2. Let
(Ty, 0 € OV) be defined under NV, and let

N = Z‘S(ijj’@j)
jeJ
be the random point measure defined as follows:

o The set {0, j € J} is the set of jumping times of the process (Ty, 0 € Qv): for
jelt To— # Ty,
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e The real tree T/ is the closure of Ty;-\Tp;.
o The point x; is the root of T (that is X; is the only element y € ng_ such that
x € T/ implies [y, x] ¢ T/).

Then the backward point process 0 + lig<,yN(dx,dT,dq’) defined on OV has
predictable compensator:

u(dx,dT,dq) = m”s (dx)NV4[dT] 1, covydq,
with respect to the backward left-continuous filtration F = (Fp, 6 € OV) defined by:
Fo=0((x;,T7,0;), 0 <0;) =0(Ty—, 6 <q).

More precisely, for any non-negative predictable process K with respect to the back-
ward filtration F, we have:

N [/N(dx,d?’, da) K (.7, Tq_)]
N [/M(dx,dT, dq)K(q,T,’Tq @(T,x))] @41

Remark 3.5 Note that Assumption 2 is assumed only for technical measurability pur-
poses, see Remark 2.11. We conjecture that this results also holds without Assump-
tion 2.

As aconsequence, thanks to property 3 of Theorem 2.28, we get, with the convention
sup & = O, that:

A=sup{j, jeJ and ol =+o0} with o; =m? (7).

3.3 Proof of Theorem 3.2

By construction, it is clear that the process (T,, g € O¥ N (=00, 0]) is a backward
Markov process with respect to the backward filtration (F,, ¢ € ®Y N (—o0,0)). By
construction this process is caglad in backward time. Since the process (7, g € av)
is a forward cadlag Markov process, it is enough to check that for 6y € @Y, such
that ) < 6, the two dimensional marginals (%y,, Tg) and (7, 7p) have the same
distribution.

Replacing ¥ by v4,, we can assume that ) = 0 and 0 < 6. We will decompose the
big tree 7 conditionally on the small tree 7y by iteration. This decomposition is similar
to the one which appears in [1] or [29] for the fragmentation of the (sub)critical Lévy
tree, but roughly speaking the fragmentation is here frozen except for the fragment
containing the root.

We set 7© =75 and m© =m7, so that (@, m©) and (7@, m©) have the
same distribution. Recall notation M from (33) as well as (34): 7o =7 © ®, 1;,1
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(77, x;), where we write IQT’1 = IeT and where P! = zie]“ S(X. Ti 0 is, condition-
6 1 VT

ally on 7@, a Poisson point measure with intensity:

vidx,dT', dg) = m© dx) | 28NV [dT'] + / T(dr) re 4" PY (dT")
(0,400)
10.61(q) dq.

Fori € IJ’I, we define the subtree of 77
Ti— [x e T, M'(xi, x[x[0,6,]) = o} :

Since 77 is distributed according to N (or to P}’f for some r; > 0), using the property
of Poisson point measures, we have that conditionally on 79 and 6;, the tree Tl is
distributed as Ay, (7, M) under NY (or under P}/f) that is the distribution of 77 is

NV [dT] (or IE”;/I/.G" (dT)), thanks to the special Markov property. Furthermore we have
Ti =T ®, 12 (T", x;1) where
0,i

Z 8()6,»/,7"'/,9,-/)
i’e]i .i2
is, conditionally on 7 and 7" a Poisson point measure on T' x T x (0, 0] with

intensity:

m? @x | 288 (@1 + / [dr) re " BY @T') | 1oay(@) dg.
(0,4+00)

Thus we deduce, using again the special Markov property, that:

N}dx,dT,dg) = Z 8, 71,0 (dx,dT, dg)

ielt!
is conditionally on 7 a Poisson point measure on 7@ x T x @V with intensity:

il (dx, dT, dg) = w" ()N [dT 11100 (q) dg,

with ﬁl,(lo) (dx) = m©dx). Weset 7 = 70 ®; ! (7%, x;) for the first generation
0
tree and for ¢ € [0, 6]:
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Tz‘

T~

Fig.2 The tree 7y, 7@, and a tree 77 and its sub-tree 7 belonging to the first generation tree 7 (D\7(©

m{(dx) = Z m?' (dx)110,6,)(q)-

S
i€l

See Fig. 2 for a simplified representation. We get that (T(l), (mfll), q € [0,0)), 3O

mTO)) and (7O, (lil,(ll), q €10,0)), 7T O 1 @) have the same distribution.
Furthermore, by collecting all the trees grafted on 71, we get that

T = T(l) ®i,€I£'2 (Ti,7 xi/)7

12 _ 1,2
where 1,"" = Uielg‘lle,i and where
2 __
PP= 2 8160
i’elg'2

is, conditionally on (T, (ﬁl,(ll), q €10,60], 7O m©®) a Poisson point measure on

TWD % T x (0, 8] with intensity:
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v3(dx,dT,dg) = m{" (dx) | 28NV (dT")+ / T(dr)re TPV (dT") | 1j0.01(¢) dq.

(0,400)

Notice that:

7O = (x € Ty, M'([2,x[x[0,6]) <1} and @}’ (dx) +m® (dx)
= 17 (x) m% (dx). (42)

We can then iterate this construction, and by taking increasing limits we obtain that
the pair ((UHENTé”), D neN mé”)), %) has the same distribution as (77, 7©), where:

T = {x e To, M1 ([@, x[x[0,6]) < +oo} and 1 (dx) = 17 (x) m% (dx).

To conclude, we need to check first that the completion of 7" is 7y or, as 7 is complete,
that the closure of 7" as a subset of 7y is exactly 7y and then that m”%(77¢) = 0.

Notice that M has fewer marks than M. Then Proposition 1.2 in [1] in the case
when f = 0 or an elementary adaptation of it in the general framework of [29],
gives there is no loss of mass in the fragmentation process. This implies that, if ¥ is
(sub)critical, then:

m” ({x € Ty, M([@, x[x[0,6]) = o0} = 0. 43)

Then, if ¥ is super-critical, by considering the truncation of 7y at level a, 7, (7p), and
using a Girsanov transformation from Definition 2.21 with & = 6* and (43), we deduce
that (43) holds for 7, (7). Since a is arbitrary, we deduce by monotone convergence
that (43) holds also in the super-critical case. Thus we have m7 (77¢) = 0. Since the
closed support of m7 is the set of leaves Lf (7p), we deduce that Lf(7) is dense in
Lf (7o) and, as 7’ and 7 have the same root, that Sk(7") = Sk(Zp). This implies that
the closure of 7" is 7y and ends the proof.

4 Application to overshooting
We assume that 1 is critical, f5, < 0 and Assumptions 1 and 2 hold. We will write 1’

(resp. b?) for the solution of (11) (resp. (12)) when v is replaced by ¥, for a > 0,
h>0andt €0, h):

A
d
/ ; :) —a, and b(t)=b"(h—1) with
o \r
u?(a,1) b0 (h)

e¢]

dr .
Vo(r)

(44)
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We have u? (a, b? (h — a)) = b’ (h). Notice that 8,b% (h) /(b (h)) = —1 and also
that we have 8, u% (a, 1) = ¥y’ (a, 1))/ (1) which implies that:

Z o Y@ m) e’ () o,
u? (a, b (h — a)) = =) = =gt - @5

We set for & € ®Y and A > 0:

Yo(h) = Yy — Yp(0) = ¥' (A +60) — ¥/ (0) = do o (1). (46)

Notice that the function y is non-negative and non-decreasing. Recall that § = ¢! o
Y (0). We deduce from (44) that for 6 € O¥,0 <0and h > O:

§+b7() =6 +b°(h) and Y67 (h) = o (b (). (47)

4.1 Exit times

Let 7 > 0. We are interested in the first time at which the process of growing trees
exceeds height 4, in the following sense.

Definition 4.1 The first exit time out of 4 is the (possibly infinite) number A;, defined
by

Ajp = sup {9 € ®]//, Hax(Tp) > h}’

with the convention that sup @ = 6.

The constraint not to be higher than & will be coded by the function 5% (h) which
is the probability (under N¥) for the tree 7¢ of having maximal height larger than /.
By definition of the function b, we have for 6 € ev:

NY[6 < Apl = NY [Hpax (Tg) > h] = b7 (h). (48)

Proposition 4.2 Let i be a critical branching mechanism with 0, < 0 and satisfying
Assumptions 1 and 2. The function 6 +— bz is of class C' on (0so, +00). And, under
NV, the distribution of Ay on (B, +00) has density 6 +— —3pb? (h) with respect to
the Lebesgue measure. We also have the following expression for the density of Ay, on
(B0, +00). Let 050 < 0 and h > 0. Then:

h 0 h
ob” (h) = g (b°(h)) a—ng(lﬂ(a)) J ays (b°(h —a))
x e~ W' ©)a— [ dxy (hg(h—x))'

Notice that the distribution of A; might have an atom at 6.
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Proof Notice that for 0o, < 0, we have limj_, 1o ¥ (1) = Band lim; _ 1 o0 ¥/ (A) =
+o00. In particular wé (A)/¥o(A) is bounded for A large enough. This implies that
[ dr v} (r)/We(r)? is finite thanks to Assumption 2. We deduce that the function
0 +— bz isof class C! on (00, +00) and, thanks to (48), that under NV, the distribution
of A, on (s, +00) has density § — —dyb? (h) with respect to the Lebesgue measure.

Taking the derivative with respect to 6 in the last term of (44), using (46) and the
change of variable r = b’ (a) gives the first equality of the proposition:

+00
— pb” () = Yo (b7 (W) / d

b (h)

ye (b’ (a))
Yo (b ()

vo(r)
,
Yo (r)?

h
=y (°(h)) [ da (49)
0

From (44) we get that B,bz (t) = Yo (bz (1)). Hence, we have:

%(b@( ) Yo (b (1))
b 3,0 (r) dr — ).
/ va () ¢ IR o) (we<b2<0>)

This gives:

t t
bb‘
/m (b5 (r)) dr =/¢5 (b5 () dr — 19/ () = 1og(w)— 1y’ (9).

Y (b1 (0))
0 0

(50)
We deduce that:
/ (b’ (@)
0 J/9 a
day@ bg(h—a) e gb(&)a deyg(b (h— x))_wg be(h) .
/ ) ( ) 1//9 Vo (b¥ ()
0
This proves the second equality of the proposition. O

Since we will also be dealing with super-critical trees, there is always the positive
probability that in the Poisson process of trees an infinite tree arises, which will be
grafted onto the process, effectively making it infinite and thus outgrowing height . In
the next proposition, we will compute the conditional distribution of the overshooting
time Ay, given A. Note that we always have A < Ay,.

Proposition 4.3 Let v be a critical branching mechanism with s, < 0 and satisfying
Assumptions 1 and 2. For 0o, < 6y < 0 and 6y < O (that is Vg, super-critical), we
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have, with 6 = 0y — 6o + 0

NW[Ah>9|A—eo]—1—w<e)w9 b"(h) /w(

b9 (h)

)%

N[ = AIA = o] = ' @oyg, (6% (M) / -
0o

5% ()

()2

Since v, is sub-critical, we have ¥/ (0y) > 0 and Vg, (r) ~ r’ (6o) when r goes
down to 0. Since limy— 400 bt (h) = 0, we deduce that:

lim NY[A, = A|lA=6)] = 1.
h——+00

This has a straightforward explanation. If % is very large, with high probability the
process up to A will not have crossed height 4, so that the first jump to cross height
h will correspond to the grafting time of the first infinite tree which happens at the
ascension time A. We also deduce from (47) that:

NY[A), = AlA = 6] = ¥ (00) Ve, (b7 () /
1/’90

b% (h)

e b

Proof We use the notation 2¢ = 2;,(7?) and 2, = Z;,(T°). We have:
NY[A), > 6|4 = 6p] = NV [Z] > 0]A = 6p] = NV [ZFO7%) 014 = gy

= W/(éO)NW |:O—()1{Zh(990)>0}e_]//(90)0'0}
= 1p/(éO)Nl//éO [001{22960)>0}j|

— INVNY | - R
= Ip/(eo)N |:O—901{Zﬁ>0}} 5

where we used (2) of Theorem 2.28 for the third equality, Girsanov formula (27) for the
fourth and the homogeneity property of Theorem 2.26 in the fifth. We now condition

with respect to 7?. The indicator function being measurable, the only quantity left to
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compute is the conditional expectation of o, given 7 9. Thanks to Lemma 2.27, the
fact that 6 > 0 and the homogeneity property, we get:

NY[Ay > 01A = 6o] = ¥/ (N [Gél{z,fw}} =¥/ ON [01(z,-0)].

Using that NV [c]1=1/y’ (é), which can be deduced from (25), we get:

NY[A) > 614 = 6] = ¢/ (O)NVi[o] — y/ ()N / Z,dal z,—,
=1- (9)/da hm N‘”e Z.e AZ’I]

Now, conditioning by Z, and using lim; _, « u® (h—t,A) = bf: (1) as well as (23), we
get:

lim NYi[Z,e 2] = lim NVi[ 2,072 0]
A—00 A—00

= N% [Zaezﬂ"ﬁ“”} = 85u’ (s, b0 ().

Then use (45) to get:

h h
/ da A1im N¥é [zaeflzh] = / daamé(s,b?;(a))
0 0
; ; b’ (h
- wé(bf’(h))/da b~ (h = )l
V(b9 (h — a))?

= b"h/ ,
= ;b (b)) w<)2

b9 ()

and thus deduce the first equality of the proposition. Note that [ T dr /Yo (r)? < 400
thanks to Assumption 2 (this is actually true in general). Let 6 go down to 6y and use
the fact that N¥-a.e. A < A, to get the second equality. O

Remark 4.4 In the quadratic case v (1) = Bu?, we can obtain closed formula. For all
6 > 0, we have:

20 20
and b%(t) =

0
t,A) = - .
s (260 + 1) exp(2B0t) — A e2B01 _ |
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We deduce the following exact expression of the conditional distribution for 6y < 6,
0o < 0 and with 6y = |6p| = —6p and 6 = 0 + 2|6p|:

NY[A; = 6]A = 6p] = 1 + (BOh)/sinh?(BOR) — cotanh(B6h),
NY[A, = A|A = 6] = BOoh/sinh?(BOoh) — cotanh(BOoh).

Notice that limg,— —o NY[A, = A|A = 6y] = 1. This corresponds to the fact that if
A is large, then the tree 74 is small and has little chance to cross level 4. (Note that
T4 has finite height but 74 _ has infinite height.) Thus the time Ay, is equal to the time
when an infinite tree is grafted that is, to the ascension time A.

4.2 Distribution of the tree at the exit time
Before stating the theorem describing the tree before it overshoots a given height
h > 0 under the form of a spinal decomposition, we will explain how this spine is

distributed. Recall (46) for the definition of yjp.

Lemma 4.5 Let  be a critical branching mechanism satisfying Assumptions 1 and 2.
Let 6 € OV The non-negative function

13
7t e (- [ e (52)
0
is a probability density on [0, h) with respect to Lebesgue measure. If & is a random
variable whose distribution is f, then we have E[exp(—¢’'(0)§)] < +oo.
Notice the integrability property on £ is trivial if 6 > 0.

Proof Notice that f = g’e™¢ with g(¢) = fé Vo (bfl (r)) dr. Thus we have

h h
/ Fe / gle8 = ¢8O0 _ g5
0 0

and f is a density if and only if g(h) = co. We deduce from (50) that fot 3z (bz (r))dr

diverges as ¢ goes to h. The last part of Proposition 4.2 implies that e V'3 ig inte-
grable. O

Recall Eq. (5) defining the grafting procedure.

Theorem 4.6 Let  be a critical branching mechanism satisfying Assumptions 1
and 2. Let 05 < 0 and let F be a non-negative measurable functional on T2. Then,

@ Springer



398 R. Abraham et al.

we have:

1 .
NY [F(Ta,. Ta,-)|An =0] = WE [F([[@, X] ®ier (T, xi),

x ([@, x] ®ier (T',x) ® (T, x)) e_‘/’/w)Hx] ,

where the spine [, X] is identified with the interval [0, H] (and thus y € [@, X] is
identified with Hy) and:

e The random variable Hx is distributed with density given by (52).
e Conditionally on Hx, sub-trees are grafted on the spine [0, Hx| according to a
Poisson point measure N' =3 ;1 8,. 7iy on [0, H] x T with intensity:

ve(da,dT) = da | 286 + b} (@)NV[dT, Hyax(T) < h — a]

+ / My 0 @DPY AT, Huax(T) <h —a) | (53)
(0,+00)

e Conditionally on Hy and on N, T is a random variable on T with distribution
NV [dT|Hmax(T) > h — Hy].

In other words, conditionally on {A;, = 6}, we can describe the tree before over-
shooting height / by a spinal decomposition along the ancestral branch of the point at
which the overshooting sub-tree is grafted. Conditionally on the height of this point,
the overshooting tree has distribution N¥¢[dT'], conditioned on overshooting.

If & > O then ¥/(#) > 0, and we can understand the weight e"”/(g)HX/
E[e_‘/’/(")Hx] as a conditioning of the random variable Hy to be larger than an inde-
pendent exponential random variable with parameter ¥’ (6).

Remark 4.7 When h goes to infinity, we have, for 8 > 0, limj_, 4 »? (h) = 0 and
thus the distribution of Aj; concentrates on ®¥ N (=00, 0). For 8 < 0 and 6 €
©®Y, we deduce from (47) that limj,_ 4o b%(h) = 6 — 6 > 0. And the distribution
of £ in Lemma 4.5 clearly converges to the exponential distribution with parameter
v (b? (+00)) = ¥/ (0) — ' (9). Then the weight e~ ¥ @ Hx /E[e~¥'(©)Hx] changes this
distribution. In the end, Hy is asymptotically distributed as an exponential random
variable with parameter ¥’ (). Notice this is exactly the distribution of the height of
a random leaf taken in 74, conditionally on {A = 6}, see Lemma 7.6 in [5].

Remark 4.8 A direct application of Theorem 4.6 with F(7, T’) chosen equal to
G(T, T/) = l{mT(T)<+oo,mT,(T’):+oo}’ 54
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allows one to compute for 6 < 0:

C@,h)
Y'(0) — ¥ (0)CO,h)’

NY[A = AylAp =01 = (V' (@) — ¥ (9))

where C(0, h) = ' (@)ye (b’ (h)) jbt‘(’,j) dryy(r)~2 = NY[A = Au|A = 6]. The
last equality is a consequence of (51). As limy,_, 4 NY[A = Ay |A=0]=1, we get
that

lim NY[A = Ap|A, =0] = 1.

h—+00

Remark 4.9 By considering the function G in (54) instead of F in the proof of The-
orem 4.6, we can recover the distribution of 74 given in [5], but we also can get the
joint distribution of (74—, 74). Roughly speaking (and unsurprisingly), conditionally
on {A = 0}, T4_ is obtained from 74 by grafting an independent random tree T
on a independent leaf x chosen according to m74 (dx) and the distribution of 7T is
NY[dT, Hpax (T) = 4o00]. Notice that choosing a leaf at random on 74 gives that
the distribution of 7} is a size-biased distribution of NY¢ [d7].

Proof of Theorem 4.6 Thanks to the compensation formula (41), we can write, if g is
any measurable functional R — R with support in (0, +00):

NY[F(Ta,, Ta,-)g(An)]
=NV Zl{Hmax(%jkh}F(Te,-, Ty, ® (T, xj))g(ej)l{HXj+Hmax(’]’.i)>h}
jeJ

=/d9 g©)B(0, h),

eV

where, using the homogeneity property and the Girsanov transformation (28):

B, h) =N [1{me(%)<h}/m%(dx)
X /N"") [dT1F(Ty, To ® (T,x))l{Hx+Hmax<T>>h}]

=NV [I{Hmax(Tkh}/mT(dx)
X /NW [dT1F(T, T ® (T,X))I{Hx+Hmax(T)>h}:|

= NW@ |:1{Hmax(7)<h}/m7(dx)
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X /N‘/’""[dT]F(T, T® (T,x))l{HX+HmaX(T)>h}i|.

Notice we only replaced N¥¢ by NV4 in the last equality.

We explain how the term 1;4_  (7)<5) changes the decomposition of 7" according
to the spine given in Theorem 2.18. Let ® a non-negative measurable function defined
on [0, +00) x T and ¢ a non-negative measurable function defined on [0, +00). Using
Theorem 2.18 and notations therein, we get:

NYs [ / m7 (@x) @(He™ M, 7|

o0
_ —yL(O)a S 12 @ T i
B /da (ﬂ(a)e 0 Ele z ! M =al « ) H I{Hmax(Ti)<h_Zi}
0 iel,zi<a
h a
= /da @(a) exp | —y'(0)a —/dx NVi [1 - e’q’(X‘T)l{Hmax(fkh_x}]
0 0

Using the definition of NV, see (40), (46) and the Girsanov transformation (28), we
get:

NYs [1 - e_q}(x’T)l{Hmax<T><h—x}]
=% (N"fé [1 - e_d)(x’T)l{Hmax<T><h—x}])

=y (be(h —Xx)+ NVe [(1 — ei¢(x’T)) I{Hmax(T)<h—X}]) .
Thanks to (46) and (47), we have for A > O:
Y (h = x) + 1) = Vo spo rovy ) + 76 &7 (h — X)) + ¥/ (0) — ¥/ (B).

Take A = NVo [(l — e_cb(x'T)) I{Hmax(T)<h_x}]’ to deduce that:

NV [/ m7 (dx) (p(Hx)e_(Mx’q))1{Hmax(T)<h}:|
h a

= / dag(a) exp | —y/(@)a — / dx yp(b% (h — x))

0 0
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a

X exp —/dx Yo+b0 (h—x) (NW [(1 - e_q)(x’T)) I{Hmax(’T)<h7x}])

0
h a

=/da o) exp | =¥/ ©)a —/dx o (B2 (h — x)) E[e*Ziezlms«}“><Zi”f">],
0 0

where under E, Zie[ 5(1, f[)(dz, dT) is a Poisson point measure on [0, 4] x T with
intensity vg in (53). Since Laplace transforms characterize random measure distribu-
tions, we get that for any non-negative measurable function F, we have:

NV [ / m? (dx)F(H,, Mxn{Hmmh}}

h

0 iel

If we identify the spine [&, x] (with its metric) with the interval [0, H,] (with the
Euclidean metric), we can use this result to compute B(6, k) with:

F(Hy, My) = / NYO[dT | Hy 4+ Hmax(T) > h1F(T, T ® (T, x)),

My =Dy, 8, 71y and T = [0, Hy] ®iey, (T!, Hy,). Since NY[Hpx(T) >
h] = yy(b? (h)), we have:

Yo (b’ (h — Hy))F (Hy, My) = / NYO[dT1F(T, T ® (T, X)) {H,+ Hya (T)>h) -

Therefore, we have:

3(9, /’l) = N\bg’ |:1{Hmax(7—)<h}/m7(dx)

X /NW [dT1F(T, T ® (T’x))l{HX+HmaX(T)>h}i|

h

= / dayy (b (h — ay)e™V' @) dxn @ =g {F (a, > 1{m<a}5<zl-,¢f>)} -

0 iel
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Thus, we get:

h
NYLF(Ta,, Ta,_)g(An)] = / d6 5(6) / da yoB (h — a))
eV 0

e~V O [ dxyy & (- | F a,zl{z;sm(z,jf

iel

)

Then use the distribution of A, under NY given in Proposition 4.2 to conclude. O
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