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EXPONENTIAL ERGODICITY
FOR SINGLE-BIRTH PROCESSES
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Abstract

An explicit, computable, and sufficient condition for exponential ergodicity of single-
birth processes is presented. The corresponding criterion for birth—death processes is
proved using a new method. As an application, some sufficient conditions are obtained
for exponential ergodicity of an extended class of continuous-time branching processes
and of multidimensional Q-processes, by comparison methods.
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1. Introduction

Consider a continuous-time, irreducible Markov chain with transition probability matrix
P(t) = (pij(t)) on a countable state space Zy = {0, 1,2, ...} with stationary distribution
(m;i > 0:i € Z4). In the study of the theory of Markov chains, there are traditionally three
types of ergodicity: ordinary ergodicity (or positive recurrence), exponential ergodicity, and
strong ergodicity (or uniform ergodicity). The main purpose of this paper is to deal with the
second of these for single-birth processes, which are also called upwardly skip-free processes
(see [11, [12]): lim;—, o eﬂ’|p,-j(t) — mj| = 0 for some B > 0.

The Q-matrix of a single-birth process (g;; : i, j € Zy) is as follows: g;;+1 > 0 and
gii+j = Oforalli € Z, and j > 2. Throughout the paper, we consider only totally stable and
conservative Q-matrices: ¢; = —¢q;; = Y i dij < 00 foralli € Z,. Define

(k)—Zq, fork=0,....,.n—1(neZy)

and
1
— (k)
my=—, my 1+ q, mk) n>1,
q01 6]n n+l ( Z
F(")=1, FO — — (k)F(l) 0<i<n,
" " qn,n+1 Z o
dy =0, d, (1 + q(k)dk> n>1.
Qn n+1 Z
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Then m, = qo_lan(O) + dy, for all n € Z. For birth—death processes (a;, b;), these quantities
take a simple form:

) dl’l =

1 bo
m = - id0.ml, Y= —— pll, nl, n=l,

MnDn Mnbn Wenbn

where 1o = 1, pi = boby+-bi_1/a1az--a; (i = 1), and pli,k] = Y5_; uj. The main
advantage of single-birth processes is that the exit boundary consists of at most a single extremal
point and so explicit criteria are expected. We give here the criteria for several classical problems
(see [5], [6], [8], [19], [20]).

First, the process is unique (regular) if and only if R := ) 2 m, = co. Next, assume that
the Q-matrix is irreducible; then the process is recurrent if and only if ) o2 F = oo. Inthe

regular case, it is ergodic if and only if d := sup;cz,, (Zﬁzo d,,)/(Zflzo ) < 00, and it is

strongly ergodic if and only if sup;cz, Zﬁzo(Fn(O) d —d,) < oo.

The four criteria are all explicit (depending on the Q-matrix (g;;) only, without using test
functions) and computable. This advantage makes single-birth processes a useful tool when
studying more complicated processes (see [5, Chapters 3 and 4] and [16]). Now, it is natural to
look for an explicit criterion of exponential ergodicity for this class of processes. Meanwhile,
there are a number of principal investigations into the exponential ergodicity of birth—death
processes (see [8], [11], [14], [17], [18]) and such a criterion has been obtained recently by
Mu-Fa Chen (see [7, Theorem 3.5]). But the difficulty is that single-birth processes are in general
irreversible. In this paper, we give a partial answer. In fact, Theorem 1.1 is a generalization
of the criterion for birth—death processes. For research on the ergodicity of nonhomogeneous
Markov chains, see [2].

One of the most important problems for possible applications is the bounding of the rate of
convergence (see [7], [11], [12], [14], [17], [18]). So the lower bound of the rate of exponential
convergence for single-birth processes is studied in Theorem 1.1. Denote the rate of exponential
convergence by

@ =supla : |pij(t) —7j| = O ™) ast — ooforalli, j € Zy}.

Theorem 1.1. Let the single-birth Q-matrix be regular and irreducible. If

i—1 0
e — oy
q = }qu, >0 and M := supZFj Z — o <%0 (1.1)
= 0520 © =i 4i. g E;

then the process is exponentially ergodic and @ > (4M)~' A qo. In addition, if qo >
infj~0q; then@ > (4M)~'. The condition (1.1) is necessary for the exponential ergodicity of
birth—death processes (a;i, b;). Equivalently,

i—1

8 := supZ !

i>0 =y ibj

Z“J < . (1.2)

j=i

Now we discuss exponential ergodicity for a class of multidimensional Q-processes. In
[5, Theorem 4.58] and [16], a method that reduces the multidimensional problems to one-
dimensional ones is proposed. By keeping the idea in mind, some sufficient conditions for
strong ergodicity of multidimensional Q-processes are obtained.
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Theorem 1.2. Let E be a countable set and let (q(x,y) : x,y € E) be a conservative
Q-matrix. Suppose that there exists a partition {Ey} of E such that Y poo Ex = E with
Ey = {0}, where 6 € E is a reference point. Next, suppose that

() ifq(x.y) > 0and x € Ey, then'y € Y\ E for all k > 0;

(ii) forall x € Ex and all k > 0,
Y gl y) > 0;

YEE+1

(iii) forallk > 0,
Cr :=sup{g(x) : x € Ex} < o0.

Define a conservative Q-matrix (q;j : i, j € Z) as follows:

sup{Zq(x,y):er,-} ifj=i+1,

yEEj
qij = inf{Zq(x,y):eri} ifj<i,
yEEj
0, otherwise if j # i.

Moreover, suppose that both (q(x,y)) and (q;j) are irreducible and that (q;;) is regular. If
M < oo, where M is as defined in Theorem 1.1, then the (q;;)-process and the (q (x, y))-process
are both exponentially ergodic.

The remainder of the paper is organized as follows. In the next section, the proofs of
Theorems 1.1 and 1.2 are given and some examples are illustrated along with some remarks.
As applications, in Section 3, some sufficient conditions for exponential ergodicity for an
extended class of time-continuous branching processes are presented.

2. Proofs of Theorems 1.1 and 1.2

In this section, we present the proofs of Theorems 1.1 and 1.2 in detail.

2.1. Proof of Theorem 1.1
In view of Theorem 4.45(2) of [5], the condition g > 0 is indeed necessary. We divide the
rest of the proof into three parts.

(a) From [5, Theorem 4.45(2)], the single-birth process is exponentially ergodic if and only if,
for some A with 0 < A < ¢g; foralli € Z_, the system of inequalities

J

has a nonnegative finite solution (y;). We need to construct a solution (g;) to the equation (2.1)
for a fixed A with 0 < A < ¢. First, define an operator

i—1 00
m =z SR Y g i
20

0
k=j+1 Qk,k+1Fk
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This is an analogue of the operator I (f) used many times in [7]. It indicates a key point in this
proof, which comes from the study of the first eigenvalue. Next, define

0 ;
go,—qOIIZF() i>1.

Then ¢; is increasing in i and ¢ = 901 Let fi = cqi0./qo1¢;i for some ¢ > 1. Then f; is
increasing and f1 = cqjo. Finally, define g; = f;II;(f). Then g; is increasing and

o0
Ji Ji
g1=Z (0)2 (0)=C>1'
=1 Gk k+1Fy qi2F|
By Lemma 3.6 of [7], it follows that
i—1 00
0) ~ Pk
8i = €q10+/401 Z F; Z — 0
=0 k=j+1 9k,k+1 Fk

i—1
2Mcqio - © —1/2

< NN FO
Vaor = i+l

i—1
< ZMCCIIOZF;O) < 00, i>1.
Jj=0

Letgo = 1. Then 1 < g; < oo for all i > 0. We now determine X using (2.1). Wheni = 1,
we get A < (c — e~ I (f)~!. When i > 2, we should have that

o0

k) (0 0 S
Agi = qu FO Y I Y e
j=k+19J. J+1F k—it1 Dk k+1F;
For this, it suffices that
&) (0
Agi <th()F()Z (0) ~giin K Z O]
qj.j+1F k=i+1 9k, k+1F
—q”+1F()Z — 0 CI11+1F 0 Z N0
k=i 9k, k+1F k=it1 9k, k+1F

In other words, for (2.1), we need only A < f;j/gi = IIi(f)_l for all i > 2 and
A < (c—Dec M (f)~". Then we can take any A such that

-1
0<X<ale) = <C 111(f)1> A (mg IIi(f)1> Ag, (2.3)
i
provided the right-hand side of (2.3) is positive or, equivalently, sup;-, I;(f) < 0o. To prove
the last property, define another operator
0) 00

L(f) = —1 fi

fror = f: o =l
i+ U k=il D k+11
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which is exactly the one used many times in [7]. By the proportion property, we get

sup I1; (f) < sup I; (f).

i>1 i>1
By Lemma 3.6 of [7] and the condition M < o0, it follows that

0 0
FO 0 w 2MF®

Ii(f) = < <4M
l Vet = Ve T 61k,1<+1Fk(0) qo1 (/Pi+1 — /9i)/Pi+1

for all i > 1. Therefore, sup;; II;(f) < 4M < oo as required. We have thus constructed a
solution (g;) to (2.1) with 1 < g; < oo for all i. This implies the exponential ergodicity of the
single-birth process.

By the definition of Fi(o), we have q,-,,-+1F.(0) < ql.(i_l) Zij_:lo F;O) for all i > 1. Hence,

1
inf;>1 11; (f)_l < M~ <infj-q gi, SO we can rewrite (2.3) as

c—1

c

0<A<Alc):= ( IIl(f)1> A (igg II,-(f)‘) A qo. (2.4)

So, by (2.4) and the above discussion, we obtain that the exponential convergence rate
@ > lim A(c) =inf IL(f) "' Ago = 4M)™' A qo.
c—>00 i>1
If o > inf;~0 ¢; then go > M~'. Hence, we have @ > (4M)~!.
For the remainder of this proof, we consider birth—death processes only.

(b) Let o9 = inf{r at or following the first jumping time such that X; = 0}. Suppose that the
process is exponentially ergodic. By [5, Theorem 4.44(2)], there exists a A with 0 < A < g;
for all i such that Ege*® < oo. Define

o0
eio(A)=/ e Pi[og > 1]dt, i€l
0

Then E;e*® = Xejo(M)+1. By [5,p. 148],ej0(X) < ooforalli > 1. Furthermore, E;e? < 0o
for all i > 1. Note that if the starting point is not 0, then oy is equal to the first hitting time:

70 = inf{t > 0: X(r) = 0}.

Then E;e*™ < oo forall i > 1. Define ml(") = E; 7). The Taylor expansion

(e¢]

A’VL
0o > Et®=Y" mml?”) (2.5)
n=0 "

leads us to estimate the moments mﬁ"). By a result due to Wang (see [15, p. 525]), we have

i—1 1 0 i—1 1 0
1 -1
m® =" 2 m® =nY = wem{ P, n=2. (26

=0 Mi%i S =0 % S
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Obviously, m" > m™ if k > i. By (2.6), it follows that

<n>>nz Zum(" 1>>n<2

_OM/ /kl

S, e

/kl

and

ERS S

/Oijkt

Hence, by induction,

w0 =n(S ) e
=0 njbj =i

Combining this with (2.5), we have

> > L) <o

n=1 —OMJ]kl

which implies that

Taking the supremum over i, we obtain § < A~! < oco. Hence, the necessity is proved.

(c) To complete the proof of the theorem, it suffices to show that

infgi =0 = § = oo. 2.7)
1

From Proposition 5.13 of [9], we know that, if inf; g; = 0, then the first eigenvalue (spectral
gap) A1 is 0. For birth—death processes, by Theorem 3.5 of [7], we have (48)_1 <A <
(Zj.o:o p.j)S_l, so the proof of (2.7) is trivial.

Remark 2.1. For birth—death processes, Theorem 9.21 of [5] tells us that the first eigenvalue
A1 coincides with the exponential convergence rate @. So Theorem 3.5 of [7] gives us the
estimates of the exponential convergence rate, and at the same time it does indeed give us an
explicit criterion for exponential ergodicity of birth—death processes for the first time. In the
proof of Theorem 1.1, we have presented another proof of the criterion.

Remark 2.2. In the above proof, not only do we prove the exponential ergodicity, but also we
obtain an increasing solution (which is very important) to the equation (2.1) for single-birth
processes. In particular, for a birth—death process, once the process is exponentially ergodic,
an increasing solution to (2.1) is obtained as follows:

go=1, g=fIL(f)= Z

Z picfe, =1,

]ka—H

where f; = caj/bog; and ¢; = Z;;lo(,u,jbj)_l foralli > 1 and some ¢ > 1.
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Remark 2.3. Since birth—death processes are special cases of single-birth processes, by (1.2)
and the criterion for strong ergodicity of single-birth processes, it seems that a more reasonable
sufficient condition should be

i

vy (0) di

M := sup F: <d——)<oo.
i=0 j2=:0 J Fi(O)

. . 0 0)y—

For birth—death processes, since d— d,-/Fl-( ) = Z?o:i+l(qj,j+1 F]( )) = Z?iiﬂ wj for all
i >0,itfollowsthat M = M = .

Example 2.1. Letg, ;41 = 1foralln > 0,910 =1, gun—2 = lforalln > 2, and g;; = 0 for
other i # j. Then the single-birth process is exponentially ergodic and not strongly ergodic.
Moreover, we have @ > (4C)~!, where C is given in (2.8), below.

We prove this assertion in detail as follows. Obviously, the process is regular and recurrent.
By computation, we know that { F}, © )} are Fibonacci numbers:

1
FO = —[A™ — (=B = F,, n>0,

NG

where A = (v/5+ 1)/2 and B = (v/5 — 1)/2. Note that Fibonacci numbers have the property
that Yy Fy = Fuq2 — Fi forn > 0. Sod, = Fy41 — Fy for n > 0. By the facts that
AB=1,A—B=1,and A+ B = \/5 it is not difficult to show that

Zk 0dk _ Fups —(n+3)F A

Sod = A. In addition, we can prove that d,, / F,EO) 1 A, implying thatd := sup,>o(dn/ F,fo)) =
A=d.
Therefore,

supZ(F“”d d,,)—supZ(FA Foyi + F1)
k=0 7= k=0,

(1+ BH(1 — (—B)k“)) .
V31 + B) -

which implies that the process is not strongly ergodic. As pointed out by a referee, the absence
of strong ergodicity for the process seems to be well known. This follows from the skip-free
property and from boundedness of the Q-matrix.

Note that F, > (A"*! — 1)/v/5 > A" //5 for n > 1. Thus,

= sup((k + 1)+
k>0

<A’(A’+B*+V5B)=:C<o0. (2.8)

A(A%2 — (=B/A) B2 — /5/A!
M < sup ( ( 2)1 V/5/A")
i>0 -

So, by Theorem 1.1, it follows that the process is exponentially ergodic and @ > (4M)~! >
(4C)~!. In addition,

2 _ (_ i+1p2 _ i+1 _ (_R)i+l
fi—qup T BB S V5AT DA B
=0 = (=B/Ay+
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Example 2.2. (i) Take a, = b, for n > 1. Then the process is exponentially ergodic if and
only if sup;_ Z;’O:l i/aj < oo.

(ii) Take a, = vb, forn > 1, where v > 1. Then the process is exponentially ergodic if and only
if sup;_ 272 1/(v/ " ay) = sup;_g D720 1/(v/aiyj) < oo. If, in addition, inf;~9a; > 0,
then the process must be exponentially ergodic.

2.2. Proof of Theorem 1.2

By Theorems 3.19 and 4.58 of [5], the (g (x, y))-process is regular. At present, (g;;) is a
regular, irreducible single-birth Q-matrix. By Theorem 1.1, the (g;;)-process is exponentially
ergodic. To prove exponential ergodicity of the (g(x, y))-process, we need only to show that
the equations

D g () —g() < —Agx).  x #6,
y#X

Y a0, y)g(y) < o0
y#0

have a finite solution (g(y)) with g > 1 for some A > 0. For this, by the assumptions and
Remark 2.2, let (gx) be an increasing solution to (2.1) with g > 1 for all ¥ > 0, and take

g(x) = gr for x € Ex, k > 0. Now, for x # 6, there exists exactly one k¥ > 1 such that
x € Ei. Hence, on the one hand, by the definition of (g;;),

k—1
Y e M —gN ==Y qE. @ —g)+ Y. g ¥ (g1 — g)
Y#X J=0yeE; YEEK+1
k—1
- ZCij (8k — 8j) + Gk k+1(8k+1 — &k)
j=0

= ZCij(gj — 8k)
J#k

IA

and, on the other hand,

Y @, 0)g() =Y 4,8 = qoig1 < oo

y#0 YEE;

‘We have thus constructed a solution, as desired.

3. Applications

In this section, we discuss exponential ergodicity for an extended class of time-continuous
branching processes. The original branching process can be described as follows. Leta > 0and
let(p; : j € Zy) be aprobability distribution. Then the process has deathrate aipg : i > i —1
(fori > 1) and growth rate wipgy1 : i +— i + k (for k > 1,i € Z,). Note that the process
absorbs at state 0. In [10], an extended class of branching processes with the following Q-matrix
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is introduced (see also [3], [4]):

q0j, j>i=0,
_qu _] == l = 0,
Ti Po, j=i—1,i>1,
qij = . . 3.1
Ti Pk+1, j=i+k, i,k>1,
—ri(l=p1), j=ix>1,
0 otherwise for i, j € Z,

where r; > Oforalli > 1and0 < gg := ) j=1490j < 0. The typical case we are interested
in is where qo; = pj or pjy1 (j = 1) and r; is a polynomial with degree 6 (> 1). Define
My =Y 72 kprand T = Y 2 kpgyi. It is easy to check that ' = M + po — 1. Hence,
M; < lifandonlyif I' < pg,and M} = lifandonly if I' = pg. Letv = po/T.

Based on the same comparison idea as in [10], some sufficient conditions for exponential
ergodicity are obtained as follows.

Theorem 3.1. Let (q;;) be the irreducible Q-matrix given by (3.1). Assume that My < 1. If
SUp;-. Y0 i/rj < 00 and

o0 o0 k
> qoi Z%(z’ Ak) < o0, 3.2)
1

i= k=1

then the (g;j)-process is exponentially ergodic.
In addition, under the same assumption, if

oo

1
S - o0,
ZEIS — v/
J_
Vi e vk 1
sup — ki < , (3.3)
i>1 Vi S v T v =1

and

D ) S r— <o (3.4)

then the (g;j)-process is exponentially ergodic.

Proof. First, under the assumption, by Theorems 1.2 and 1.3 of [ 10], we know that the process
is unique and recurrent. Next, consider the birth—death process (p;;(¢)) with a; = b; = r;po
for i > 1 and by some positive constant. By Example 2.2(i) and the assumption, the process
(pij(t)) is exponentially ergodic; furthermore, by Remark 2.2, we have the following increasing
solution (g;) to (2.1) for some A with0 < A < g:

i—-1 oo «/_
ko
g =1, gizcrlzzx, i>1.

j=0k=j+1
Since

00 «/%
8i+1 — & =cr Z - i1,

p
k=it1 'K
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asi — 00, gi+1 — gi 1s decreasing. Thus, on the one hand, fori > 1,

oo
Z‘Iij(gj — &) =qii-1(gi-1— &)+ Zqz‘,i+k(gi+k —8i)
j#i k=1
o0

<ripo(gi-1 — &) + Y ripkrik(gis1 — 8i)
k=1

=71ipo(gi—1 — &) +ril(gi+1— &)
i(gi—1— &)+ bi(giv1— &)
—Agi,

I/\ IA
N}

and, on the other hand, by (3.2), we have Z;’il qoig&i < 0o. By these facts, it follows that
(pij(t)) is exponentially ergodic.

Assume now that M; < 1. Consider the birth—death process (p;;(¢)) with a; = r;po,
b; = r;I" fori > 1, and by some positive constant. Since I' < pg, by Example 2.2(ii) and
the assumption, the process (p;;(¢)) is exponentially ergodic. As above, we have the following
increasing solution (g;) to (2.1):

i—1 [ee)
. k
o=l m=end w3 oy

k—1
v 14
=0 k=j+1 k
Note that
i+1 “/E .
8i+1 — & =cryv Z - i>1.
v I"k
k=i+1

By (3.3), we know that g; 1 — g; is decreasing as i — oo. Thus, it follows similarly that

Z‘Iij(gj — &) = ai(gi-1 — &) +bi(gi+1 — &) = —Agi, i>1
J#
By (3.3) and (3.4), we have Z?il qoigi < oo. Putting these facts together, it follows that
(pij (1)) is exponentially ergodic.
From Theorem 3.1, we obtain the following corollary.
Corollary 3.1. Let (gi;) be the irreducible Q-matrix given by (3.1). Assume that My < 1.
If 8 := sup;.q Zi’;[ i/rj < oo and > 22 iqoi < 0o, then the (gij)-process is exponentially
ergodic. o
In addition, under the same assumption, if sup; . Z 1/ T < oo, Vi/riisdecreasing
ini >2,and ) 2 iqo;i < 0o, then the (g;j)-process is exponentlally ergodic.

Proof. As in the first part of the proof of Theorem 3.1, by Lemma 3.6 of [7], we obtain that

i—1

1

i < 2(8py )cah/bo = 28cr -
o 0 jz;) wjbj @it ;) vi+1

< 268crqi.

By the assumptions (rather than by (3.2)), we obtain 2?21 qoigi < oo. The first assertion
follows easily. By the assumptions, both (3.3) and (3.4) hold. Thus, the second assertion
follows from Theorem 3.1.
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Example 3.1. Let (g;;) be the irreducible Q-matrix given by (3.1), where r; = i and M) < 1.

(1) By [3] and [20, Theorem 1.2], we know that if M| = 1 and 6 > 2, then the process is
strongly ergodic, and when M7 < 1, the process is strongly ergodic if and only if & > 1. Note
that, by [3] and [13, Corollary 2.2], if M; = 1 and 0 < 8 < 1, then the process cannot be
strongly ergodic.

(ii) Assume that ) oo, igo; < co. By Corollary 3.1, the process is exponentially ergodic
provided that either M1 = 1 and 6 > 2, or M| < 1 but 6 > %

Remark 3.1. By [5, Corollary 4.49], Theorem 1.4(iii) of [10] tells us that, if M} < 1,
limsup;_, o, i/r; < ocoand Y ;2 iqgo; < 0o, then the process is exponentially ergodic. Com-
pared with Corollary 3.1, this result does not need the ‘decreasing’ property. However, applying
itin Example 3.1, we obtain only that the process is exponentially ergodic, provided that M| < 1
and 6 > 1.

Remark 3.2. In fact, we can prove that if M| < 1 and the r; are increasing, then the process
is strongly ergodic if and only if Y {2, 1/r; < oo.
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