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A REMARK ON NORMALIZATIONS IN A LOCAL LARGE

DEVIATIONS PRINCIPLE FOR INHOMOGENEOUS
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A.V. LOGACHOV, Y.M. SUHOV, N.D. VVEDENSKAYA, A.A. YAMBARTSEV

Abstract. This work is a continuation of [13]. We consider a continuous-
time birth � and � death process in which the transition rates are regularly
varying function of the process position. We establish rough exponential
asymptotic for the probability that a sample path of a normalized process
lies in a neighborhood of a given nonnegative continuous function. We
propose a variety of normalization schemes for which the large deviation
functional preserves its natural integral form.

Keywords: birth � and � death process, normalization (scaling), large
deviations principle, local large deviations principle, rate function.

1. Introduction

The study of birth � and � death processes provides an interesting topic, both
theoretically and in a number of applications. As examples, the processes are
popular modeling tools in evolution, population biology, genetics, and ecology, see,
for example, the review [1], and [2]. Many important models in queuing theory,
operations research, demography, economics and engineering can be represented by
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these processes, (see, [3], [4] and many others); we also would mention here models
of competitive production and pricing, [6], [7]. For statistical inference in birth and
death processes we recommend [5], where the authors also provided a good review
about application of these processes.

We consider a continuous � time Markov process ξ(t), t ≥ 0, with state space
Z+ := {0} ∪ N, and with ξ(0) = 0. The evolution of the process ξ is governed by
the transition rates λ(x) > 0 for the jump x→ x+1, x ∈ Z+, and µ(x) > 0 for the
jump x→ x− 1, x ∈ N. For x = 0 we set µ(x) = 0.

Further we need to consider functions λ(x), µ(x) for all positive large enough
values x ∈ R (not only integer). Thus, one can choose any reasonable extension for
the functions (e.g. step �wise interpolation).

A key assumption is that the functions λ(x), µ(x) are continuous and regularly
varying at in�nity:

(1) λ(x) := y(x)xl, µ(x) := z(x)xm,

where l,m ≥ 0, l 6= m and hence l ∨m > 0 (here and below l ∨m stands for the
maximum of numbers l, m), y(x), z(x) are the slowly varying functions at in�nity.

Recall that function a(x) is called slowly varying at in�nity, if lim
x→∞

a(βx)
a(x) = 1 for

all β > 0 (see, e.g., [15] for more details).
When l ≥ 1, the process ξ, generally speaking, can go to in�nity (�explode�)

during a random time, �nite with probability 1. There are two approaches to
construct such processes: (i) one can stop the process at a random time point (the
time of explosion) (see, e.g., [8, ch. 15, Section 4], [9, ch. 6]); (ii) one can extend
the phase space Z+ by adding an absorbing state, denoted by ∞ (see, e.g., [10, ch.
4, Section 48]). We will work with events that exclude an explosion of the process
in a given time � slot 0 ≤ t ≤ T . Thus, for our results it makes no di�erence which
approach is used.

We are interested in a local large deviation principle (LLDP) for the family of
scaled processes

(2) ξϕ,T (t) :=
ξ(tT )

ϕ(T )
, 0 ≤ t ≤ 1.

Here T > 0 is parameter and ϕ a positive function. The conditions upon ϕ is stated
as follows:

(3) lim
T→∞

ϕ(T ) =∞ and lim
T→∞

ϕ(T ) ln
(
ϕ(T )

)
ψ(T )

= 0.

where

(4) ψ(T ) := T
(
λ(ϕ(T )) ∨ µ(ϕ(T ))

)
.

Note that if l∨m > 1 and lim
T→∞

ϕ(T ) =∞ then obviously that the second equality

in condition (3) holds.
Let D[0, 1] denote the space of right � continuous functions with left � limit at

each t ∈ [0, 1] (c�adl�ag functions). For any f, g ∈ D[0, 1], set

ρ(f, g) = sup
t∈[0,1]

|f(t)− g(t)|.

Let us recall the de�nition of local large deviation principle.
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De�nition 1. The family of random processes ξϕ,T satis�es the LLDP on the set
G ⊆ D[0, 1] with a rate functional I = I(f) : D[0, 1] → [0,∞] and a normalising
function ψ(T ) with lim

T→∞
ψ(T ) =∞ if, for any function f ∈ G, the following equality

holds true:

lim
ε→0

lim sup
T→∞

1

ψ(T )
lnP(ξϕ,T ∈ Uε(f)) = lim

ε→0
lim inf
T→∞

1

ψ(T )
lnP(ξϕ,T ∈ Uε(f)) = −I(f),

where
Uε(f) = {g ∈ D[0, 1] : ρ(f, g) < ε}.

Let C[0, 1] denote the space of all continuous functions on [0, 1]. We set

C+ := {f ∈ C[0, 1] : f(0) = 0 and f(t) > 0, when 0 < t ≤ 1}.
Under conditions (1) and (3) we study the LLDP for the family of random processes
ξϕ,T on the set C+. The point is that under the above formalism (1), (3) the rate
functional I(f) does not depend on the choice of ϕ and has a natural integral form:

(5) I(f) =

∫ 1

0

f l∨m(t)dt.

In an earlier paper by the authors [13], a similar result was proved for constant
functions y(x), z(x) and ϕ(T ) = T . The present work is an attempt to answer the
question to what extent the result of [13] can be generalized without changing the
form of the functional I(f). The second motivation comes from a comparison with
the case of constant values λ(x) ≡ λ and µ(x) ≡ µ (the latter for x ≥ 1). In our
scheme, this happens when l = m = 0. Here, depending on the choice of the space �
scaling factor ϕ(T ), one distinguishes between moderate (when ϕ(T )/

√
T → ∞

and ϕ(T )/T → 0), large (when ϕ(T )/T → C ∈ (0,∞)) and super � large (when
ϕ(T )/T → ∞) deviations, with di�erent forms of I(f) (see [11] for more details).
It turns out that under the conditions introduced in the current paper, the large
deviation functional preserves its form regardless of the choice of function ϕ.

The idea and the method of proof goes back to [6, 13, 14]; this provides certain
limitations for the parameters of the scheme. We would like to note that the case
l = m is not covered by our condition (1) and hence is not considered in this paper,
although it was included in [13] in a more speci�c situation. (In some sense, l = m
it is the most di�cult case within the above formalism.)

The paper is organized as follows: in Section 2 we introduce our main result
(Theorem 1) and key lemmas: Lemma 1 � 3. In Section 3 we prove Theorem 1 and
the lemmas. In Section 4 we prove the auxiliary results.

2. Basic definitions and the main result

Theorem 1. Under conditions (1), (3) the family of random processes ξϕ,T satis�es
the LLDP on the set C+, with the normalized function ψ(T ) as in (4) and the rate
function I(f) as in (5).

Remark 1. For the Yule pure birth process (l > 0, µ(x) ≡ 0; see for example [12]
for the de�nition of the process) the rate function has the form

I(f) =

∫ 1

0

f l(t)dt, f ∈ CM .

Here CM is the set of continuous monotone increasing functions on [0, 1] starting
from 0.
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As in [6, 13], we consider an auxiliary Markov process ζ(t), t ∈ [0, T ], on Z,
homogeneous in time and space Z, with rate 1 and equiprobable 1/2 jumps ±1.
Denote by D±1[0, T ] the set of piecewise-constant c�adl�ag functions on the interval
[0, T ] starting at zero with jumps ±1.

For the function u ∈ D±1[0, T ] de�ne the number of jumps in the interval [0, T ]
as NT (u) and the jump moments as t1, t2, . . . , tNT (u) such that 0 = t0 < t1 < ... <
tNT (u) < T . Further, let ν(u(ti−1), u(ti)) is given by

(6) ν(u(ti−1), u(ti)) :=

{
λ(u(ti−1)), if u(ti)− u(ti−1) = 1,
µ(u(ti−1)), if u(ti)− u(ti−1) = −1.

Denote by τi = ti − ti−1, 1 ≤ i ≤ NT (u) time intervals between jumps of the
function u.

The �rst auxiliary statement is Lemma 1 below; we give it without proof as it
is straightforward, it follows from an independence of the waiting times between
jumps of the processes ξ and ζ.

Lemma 1. (Cf. [6, 13].) The distribution of the random process ξ on D±1[0, T ] is
absolutely continuous with respect to that of a process ζ. The corresponding density
p = pT on D±1[0, T ] (the Radon-Nikodym derivative) has the form:

(7) p(u) =


2NT (u)

(
NT (u)∏
i=1

e−(h(u(ti−1))−1)τiν(u(ti−1), u(ti))

)
×e−(h(u(tNT (u))−1))(T−tNT (u)), if NT (u) ≥ 1,

e−(h(0)−1)T , if NT (u) = 0,

where h := λ+ µ.

Let NT (ζ) be the number of jumps of ζ(t) on the interval [0, T ]. The claim of
Lemma 1 is equivalent to the fact that for any measurable set G ⊆ D±1[0, T ]

(8) P(ξ ∈ G) = eTE
(
e−AT (ζ)eBT (ζ)+NT (ζ) ln 2; ζ ∈ G

)
,

where

(9)

AT (ζ) :=

∫ T

0

h(ζ(t))dt

=


NT (ζ)∑
i=1

h(ζ(ti−1))τi + h(ζ(tNT (ζ)))(T − tNT (ζ)), if NT (ζ) ≥ 1,

h(0)T, if NT (ζ) = 0,

and

(10) BT (ζ) :=


NT (ζ)∑
i=1

ln(ν(ζ(ti−1), ζ(ti))), if NT (ζ) ≥ 1,

0, if NT (ζ) = 0.

Below we use (8) in the study of asymptotic behavior of lnP(ξϕ,T ∈ Uε(f)).
The proof of Theorem 1 shows that in the case l 6= m the main contribution to

this asymptotic comes from AT (ζ).
Consider the sequence of scaled processes

(11) ζϕ,T (t) :=
ζ(tT )

ϕ(T )
, t ∈ [0, 1].

Further on, we write, for brevity, NT , AT , BT instead of NT (ζ), AT (ζ), BT (ζ).
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Lemma 2. Let the conditions of Theorem 1 be ful�lled. Then

lim
ε→0

lim sup
T→∞

1

ψ(T )
lnE

(
eBT+NT ln 2; ζϕ,T ∈ Uε(f)

)
≤ 0,

where f ∈ C+.

Lemma 3. Let the conditions of Theorem 1 be ful�lled. Then

lim
ε→0

lim inf
T→∞

1

ψ(T )
lnE

(
eBT+NT ln 2; ζϕ,T ∈ Uε(f)

)
≥ 0,

where f ∈ C+.

Thus, in the lemmas above we can write an equality instead of inequality.

3. Proof of Theorem 1 and Lemmas 2, 3

Proof of Theorem 1. First, let us estimate the term AT

AT =

∫ T

0

h(ζ(t))dt = T

∫ 1

0

h(ϕ(T )ζϕ,T (s))ds.

We consider a set of trajectories ζ where ζϕ,T ∈ Uε(f).
For �xed ε let δ := δ(ε) = max

0≤t≤1
{t : f(t) ≤ 2ε}. We note that lim

ε→0
δ = 0 for all

functions from the set C+ and on the event {ω : ζϕ,T ∈ Uε(f)} we have

min
s∈[δ,1]

ζϕ,T (s) ≥ ε, max
s∈[0,δ]

ζϕ,T (s) ≤ 3ε.

By (1) for any γ0 > 0, s ∈ [δ, 1] and su�ciently large T > 0

(12) 1− γ0 ≤
h(ϕ(T )ζϕ,T (s))

V (ϕ(T ))(ζϕ,T (s))l∨m
≤ 1 + γ0,

where V (x) := λ(x) ∨ µ(x).
By (12) for all su�ciently large T

(13)

T

∫ 1

δ

(1− γ0)V (ϕ(T ))(f(s)− ε)l∨mds ≤ AT

≤ T
∫ δ

0

h(ϕ(T )ζϕ,T (s))ds+ T

∫ 1

δ

(1 + γ0)V (ϕ(T ))(f(s) + ε)l∨mds.

From Lemma 5 it follows that

lim sup
T→∞

sup
s∈[0,δ]

h(ϕ(T )ζϕ,T (s))

h(3εϕ(T ))
≤ lim sup

T→∞
sup
b∈[0,1]

h(3εϕ(T )b)

h(3εϕ(T ))
≤ 1.

Thus, using (13) we get that for all su�ciently large T

(14)

ψ(T )

∫ 1

δ

(1− γ0)(f(s)− ε)l∨mds ≤ AT

≤ Tδ(1 + γ0)V (3εϕ(T )) + ψ(T )

∫ 1

δ

(1 + γ0)(f(s) + ε)l∨mds.

Using (8) and the inequalities (14), we shift to logarithms obtaining that
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(15)

−
∫ 1

δ

(1− γ0)(f(s)− ε)l∨mds+ lim sup
T→∞

1

ψ(T )
lnE

(
eBT+NT ln 2; ζϕ,T ∈ Uε(f)

)
≥ lim sup

T→∞

1

ψ(T )
lnP(ξϕ,T ∈ Uε(f)) ≥ lim inf

T→∞

1

ψ(T )
lnP(ξϕ,T ∈ Uε(f))

≥ −
∫ 1

δ

(1 + γ0)(f(s) + ε)l∨mds− lim sup
T→∞

δ(1 + γ0)
V (3εϕ(T ))

V (ϕ(T ))

+ lim inf
T→∞

1

ψ(T )
lnE

(
eBT+NT ln 2; ζϕ,T ∈ Uε(f)

)
.

Since (15) is ful�lled for any γ0 > 0, letting ε→ 0, γ0 → 0 we receive

(16)

−
∫ 1

0

f l∨m(s)ds+ lim
ε→0

lim sup
T→∞

1

ψ(T )
lnE

(
eBT+NT ln 2; ζϕ,T ∈ Uε(f)

)
≥ lim
ε→0

lim sup
T→∞

1

ψ(T )
lnP(ξϕ,T (·) ∈ Uε(f))

≥ lim
ε→0

lim inf
T→∞

1

ψ(T )
lnP(ξϕ,T (·) ∈ Uε(f))

≥ −
∫ 1

0

f l∨m(s)ds+ lim
ε→0

lim inf
T→∞

1

ψ(T )
lnE

(
eBT+NT ln 2; ζϕ,T ∈ Uε(f)

)
.

Applying Lemmas 2 and Lemma 3 to inequalities (16) �nishes the proof of the
theorem. �

Proof of Lemma 2. In this lemma the goal is to establish the claimed upper
bound for the expected value E

(
eBT+NT ln 2; ζϕ,T ∈ Uε(f)

)
. Obviously,

(17)

E
(
eBT+NT ln 2; ζϕ,T ∈ Uε(f)

)
:= E1 + E2, with

E1 := E
(
eBT+NT ln 2; ζϕ,T ∈ Uε(f);NT ≤ θ(T )

)
,

E2 := E
(
eBT+NT ln 2; ζϕ,T ∈ Uε(f);NT > θ(T )

)
,

where

θ(T ) :=

√
ψ(T )ϕ(T )

ln(ϕ(T ))
.

Let us �rst �nd an upper bound for E1. Denote

M := max
t∈[0,1]

f(t) ∨ 1.

If ζϕ,T ∈ Uε(f) and NT ≤ θ(T ) then for any γ1 > 0 and for all su�ciently large T

BT =

NT∑
i=1

ln
(
ν(ζ(ti−1), ζ(ti))

)
≤

NT∑
i=1

(
ln(1 ∨ λ(ζ(ti−1)) + ln(1 ∨ µ(ζ(ti−1))

)
≤ θ(T )

(
ln
(
λ(ϕ(T ))(M + ε)l(1 + γ1)

)
+ ln

(
µ(ϕ(T ))(M + ε)m(1 + γ1)

))
.

Denote M1 := (M + ε)l+m(1 + γ1)
2. As

λ(ϕ(T )) ∨ µ(ϕ(T )) ≤ y(ϕ(T )) ∨ z(ϕ(T ))ϕl∨m(T )
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and for su�ciently large T the inequality y(ϕ(T )) ∨ z(ϕ(T )) ≤ ϕl∨m(T ) holds, we
obtain the inequalities

(18)

E1 ≤ exp
{
θ(T ) ln

(
M1λ(ϕ(T ))µ(ϕ(T ))

)}
2θ(T )

≤ exp
{
θ(T ) ln

(
2M1λ(ϕ(T ))µ(ϕ(T ))

)}
≤ exp

{
θ(T ) ln

(
2M1

(
λ(ϕ(T )) ∨ µ(ϕ(T ))

)2)}
≤ exp

{
θ(T ) ln

(
2M1ϕ

4(l∨m)(T )
)}
.

Now we �nd an upper bound for E2. Denote by k+ and k− the number of positive
and negative jumps of the process ζϕ,T and let L = k+ − k−. For ζϕ,T ∈ Uε(f) the
following inequality holds

(19) f(1)− ε ≤ ζϕ,T (1) ≤ f(1) + ε.

Since the jumps of the process ζϕ,T (·) are ±1/ϕ(T ), by inequality (19) we have

(20) (f(1)− ε)ϕ(T ) ≤ L ≤ (f(1) + ε)ϕ(T ),

and

(21) k+ + k− = NT , k+ =
NT + L

2
, k− =

NT − L
2

.

As ζϕ,T ∈ Uε(f), we obtain from (21) that for any γ1 > 0 and for T large enough,

(22)
BT =

NT∑
i=1

ln
(
ν(ζ(ti−1), ζ(ti))

)
≤ NT + L

2
ln
(
λ(ϕ(T ))(M + ε)l(1 + γ1)

)
+
NT − L

2
ln
(
µ(ϕ(T ))(M + ε)m(1 + γ1)

)
.

Since NT > θ(T ), we get, by using (20) and the condition (3), that

(23) lim
T→∞

NT
L

=∞.

Thus, by (22) and (23), for any γ1 > 0 and all su�ciently T we obtain

BT ≤
NT
2

ln
(
M1λ(ϕ(T ))µ(ϕ(T ))

)
+
L

2
ln

(
λ(ϕ(T ))

µ(ϕ(T ))
(M + ε)l−m

)

≤ NT
2

(1 + γ1) ln
(
M1λ(ϕ(T ))µ(ϕ(T ))

)
.

Hence,

(24)

E2 ≤ E
(
eBT+NT ln 2;NT ≥ θ(T ) + 1

)
≤ E exp

{
NT
2

(1 + γ1) ln
(
4M1λ(ϕ(T ))µ(ϕ(T ))

)}
.

Since NT has the Poisson distribution with parameter T , then for any r ∈ R

EerNT = eT (er−1) ≤ eTe
r

.

Therefore, from (24) it follows that

(25) E2 ≤ exp
{
M2T

(
λ(ϕ(T ))µ(ϕ(T ))

)(1+γ1)/2}
,
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where M2 := (4M1)
(1+γ1)/2.

Now let us choose γ1 <
|l −m|
l +m

6= 0. Using inequalities (18), (25), condition (3)

and an obvious inequality ln(E1 + E2) ≤ ln(2(E1 ∨ E1)), we obtain

lim
ε→0

lim sup
T→∞

1

ψ(T )
lnE

(
eBT (ζ)+NT ln 2; ζϕ,T ∈ Uε(f)

)
≤ lim
ε→0

lim sup
T→∞

[
θ(T ) ln

(
2M1ϕ

4(l∨m)(T )
)]
∨
[
M2T

(
λ(ϕ(T ))µ(ϕ(T ))

)(1+γ1)/2]
ψ(T )

≤ lim
ε→0

lim sup
T→∞

(√
ϕ(T ) ln

(
2M1ϕ

4(l∨m)(T )
)√

ψ(T ) ln(ϕ(T ))
∨
M2

(
y(ϕ(T ))z(ϕ(T ))ϕl+m(T )

)(1+γ1)/2
λ(ϕ(T )) ∨ µ(ϕ(T ))

)
= 0.

�

Proof of Lemma 3. The aim is to introduce the lower � bound for the term
E
(
eBT+NT ln 2; ζϕ,T ∈ Uε(f)

)
. Set M3 := inf

x∈Z+
λ(x) ∧ inf

x∈N
µ(x), where v ∧ w is a

minimum of numbers v, w. By global assumptions we have M3 > 0.
Observe that always BT ≥ NT lnM3, thus for any constant C > 0

(26)
E
(
eBT+NT ln 2; ζϕ,T ∈ Uε(f)

)
≥ E

(
eNT lnM3 ; ζϕ,T ∈ Uε(f);NT ≤ Cϕ(T )

)
≥ eCϕ(T )(0∧lnM3)P

(
ζϕ,T ∈ Uε(f);NT ≤ Cϕ(T )

)
.

From (26) it follows that

lim inf
T→∞

1

ψ(T )
lnE

(
eBT+NT ln 2; ζϕ,T ∈ Uε(f);NT ≤ Cϕ(T )

)
≥ lim inf

T→∞

1

ψ(T )
lnP

(
ζϕ,T ∈ Uε(f);NT ≤ Cϕ(T )

)
.

By Lemma 4 from the appendix, we can choose the constant C > 0 such that

lim inf
T→∞

1

ψ(T )
lnP

(
ζϕ,T ∈ Uε(f);NT ≤ Cϕ(T )

)
= 0,

This completes the proof of Lemma 3. �

4. Appendix

Lemma 4. Let the condition (3) be ful�lled. Then for any function f ∈ C+ and
any ε > 0 there exists a constant C (C = C(ε)) such that

lim inf
T→∞

1

ψ(T )
lnP

(
ζϕ,T ∈ Uε(f);NT ≤ Cϕ(T )

)
= 0.

Proof. The process ζ(t) can be represented as

ζ(t) = ζ(1)(t)− ζ(2)(t),
where ζ(1)(t) and ζ(2)(t) are independent Poisson processes with rate 1/2.

Since f is continuous on [0, 1] there exists a continuous function of �nite variation
g, de�ned on [0, 1], such that ρ(f, g) < ε/2, g(0) = 0. Moreover, there exist
continuous monotone non-decreasing functions g+ and g− such that

g(t) = g+(t)− g−(t), g+(0) = g−(0) = 0.
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De�ne in analogy to (11),

ζ
(1)
ϕ,T (t) =

ζ(1)(tT )

ϕ(T )
, ζ

(2)
ϕ,T (t) =

ζ(2)(tT )

ϕ(T )
.

Furthermore, let N
(r)
T stands for the number of jumps of ζ(r) on [0, T ], r = 1, 2.

Finally, denote
C1 = g+(1), C2 = g−(1), C = C1 + C2.

Because of independence of processes ζ(1) and ζ(2) we can write

(27)

P
(
ζϕ,T ∈ Uε(f);NT ≤ Cϕ(T )

)
≥P
(
ζ
(1)
ϕ,T ∈ Uε/4(g+);N

(1)
T ≤ C1ϕ(T )

)
×P

(
ζ
(2)
ϕ,T ∈ Uε/4(g−);N

(2)
T ≤ C2ϕ(T )

)
=: P1P2.

To derive the lower � bound for the probability P1, consider a partition of the
unit interval by points 0 = t0 < t1 < · · · < tK = 1 such that

max
1≤i≤K

(g+(ti)− g+(ti−1)) <
ε

8
.

Since ζ(1) is a process with independent increments, we get that for a su�ciently
large T

P1 ≥
K∏
i=1

P
(
ζ(1)(Tti)− ζ(1)(Tti−1) = b(g+(ti)− g+(ti−1))ϕ(T )c

)
=

K∏
i=1

e−T (ti−ti−1)/2(T (ti − ti−1)/2)b(g+(ti)−g+(ti−1))ϕ(T )c

b(g+(ti)− g+(ti−1))ϕ(T )c!

≥
K∏
i=1

exp

{
−T (ti − ti−1)

2
− (g+(ti)− g+(ti−1))ϕ(T ) ln

(
(g+(ti)− g+(ti−1))ϕ(T )

)}

≥
K∏
i=1

exp

{
−T (ti − ti−1)

2
− (g+(ti)− g+(ti−1))ϕ(T ) ln

(
g+(1)ϕ(T )

)}
≥ exp {−T − g+(1)ϕ(T ) ln(g+(1)ϕ(T ))} ,

where bbc is the integer part of the number b.
In the same way we obtain a lower bound for P2:

P2 ≥ exp
{
−T − g−(1)ϕ(T ) ln

(
g−(1)ϕ(T )

)}
.

Then from (3) it follows that

lim inf
T→∞

lnP
(
ζϕ,T ∈ Uε(f);NT ≤ Cϕ(T )

)
≥ lim inf

T→∞
ln(P1P2)

≥ lim inf
T→∞

−2T − (g−(1) + g+(1))ϕ(T ) ln
(
(g−(1) + g+(1))ϕ(T )

)
ψ(T )

= 0.

This completes the proof of Lemma 4. �

Lemma 5. Let the non-negative function h(x), x ∈ [0,∞) satis�es the following
conditions:

1) sup
x∈[0,a]

h(x) <∞ for any a > 0;

2) h(x) = L(x)xp, p > 0, where L(x) is the slowly varying at in�nity function.
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Then, for any c > 0

(28) lim sup
x→∞

sup
b∈[0,c]

h(bx)

h(x)
≤ cp.

Proof. Let us, �rst, note that according the uniform convergence theorem for
regularly varying function, [15, Theorem 1.1], it follows that for any d ∈ (0, c]

(29) lim sup
x→∞

sup
b∈[d,c]

h(bx)

h(x)
= lim sup

x→∞
sup
b∈[d,c]

(bx)pL(bx)

xpL(x)
≤ cp lim sup

x→∞
sup
b∈[d,c]

L(bx)

L(x)
= cp.

We prove (28) by contradiction. Suppose the inequality (28) does not hold, then
there exist two sequences bk, bk ∈ [0, c] and xk, lim

k→∞
xk =∞ such that

(30) lim
k→∞

h(bkxk)

h(xk)
> cp (maybe the limit is in�nity).

Since bk ∈ [0, c] we suppose that the sequence bk has a limit (if not we choose a
subsequence). Consider di�erent cases.

• If lim
k→∞

bk = d > 0, then due to (29) the inequality (30) does not true. Thus,

lim
k→∞

bk = 0.

• Let lim
k→∞

bk = 0. Consider the sequence bkxk. Suppose there exists �nite

limit

lim sup
k→∞

bkxk = a <∞.

Then, due to the condition 1), the left hand side of (30) is equal to 0; thus,
the inequality (30) does not hold.

Hereby, if (30) holds, then lim
k→∞

bk = 0 and lim sup
k→∞

bkxk = ∞ (we could set

lim
k→∞

bkxk =∞, indeed, if lim sup
k→∞

bkxk =∞, then we can �nd such subsequence).

Thus, if (30) holds, then there exist sequences bk and xk such that

(31) lim
k→∞

bk = 0, lim
k→∞

bkxk =∞.

Now, according the representation theorem for slowly varying functions, [15,
Theorem 1.2], it follows that there exists a constant B > 0 such that for all x ≥ B

(32) L(x) = exp

{
u(x) +

x∫
B

v(t)

t
dt

}
,

where u(x) is a bounded measurable function on x ≥ B, such that lim
x→∞

u(x) = m,

|m| <∞, and v(x) is continuous function on x ≥ B such that lim
x→∞

v(x) = 0.
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Using (31), (32), we obtain

lim
k→∞

h(bkxk)

h(xk)
= lim
k→∞

(bk)
pL(bkxk)

L(xk)
≤ lim
k→∞

(bk)
p exp

{ xk∫
bkxk

|v(t)|
t

dt

}

≤ lim
k→∞

(bk)
p exp

{ xk∫
bkxk

p/2

t
dt

}
≤ lim
k→∞

(bk)
p exp

{
p

2

(
ln(xk)− ln(bkxk)

)}

≤ lim
k→∞

(bk)
p exp

{
ln

(
1

b
p/2
k

)}
= 0 ≤ cp.

It contradicts supposition (30). �

Acknowledgments

We would like to stress the role of E.A. Pechersky in the formulation of the
problems leading to the current results. We thank the anonymous reviewer whose
comments and suggestions helped improve and clarify this manuscript.

References

[1] A.S. Novozhilov, G.P. Karev, E.V. Koonin, Biological applications of the theory of birth-and-

death processes, Brie�ngs in bioinformatics, 7:1 (2006), 70�85.
[2] L.M. Ricciardi, Stochastic population theory: birth and death processes, Biomathematics, 17

(1986), 155-190. MR0854876
[3] J.R. Norris, Markov chains. Reprint, Cambridge university press, Cambridge, 1998. Zbl

0938.60058
[4] M. Kijima, Markov processes for stochastic modeling, Chapman & Hall, London, 1997. Zbl

0866.60056
[5] F.W. Crawford, L.S. T. Ho, M.A. Suchard, Computational methods for birth-death processes.

WIREs Computational Statistics, 10:2 (2018), https://doi.org/10.1002/wics.1423.
[6] A. Mogulsky, E. Pechersky, A. Yambartsev. Large deviations for excursions of non-

homogeneous Markov processes, Electro. Commun. Probab., 19, Paper No. 37 (2014), 1�8.
Zbl 1320.60080

[7] N. Vvedenskaya, Y. Suhov, V. Belitsky. A non-linear model of trading mechanism on a

�nancial market, Markov Processes. Rel. Fields, 19:1 (2013), 83�98. Zbl 1295.91065
[8] V.S. Korolyuk, N.I. Portenko, A.V. Skorokhod, A.F. Turbin, A manual on probability theory

and mathematical statistics, Nauka, Moscow, 1985. Zbl 0608.60001 Nauka, 1985,
[9] E.B. Dynkin, E.B., Markovskie protsessy, Springer, Berlin etc., 1965. Zbl 0132.37901
[10] K. It�o, Stochastic Processes, Lecture Notes Series., 16, Matematisk Institut, Aarhus

Universitet, Aarhus, 1963. Zbl 0226.60053
[11] A.A. Borovkov, A.A. Mogul'skii, Iniqualities and Principle of Large Deviations for the

Trajectories of Processes with Independent Increments, Sib. Math. J., 54:2 (2013), 217�226.
Zbl 1270.60056

[12] W. Feller. An Introduction to Probability Theory and Its Applications. Vol. II. Wiley, New
York, 1971. Zbl 0219.60003

[13] N.D. Vvedenskaya, A.V. Logachov, Y.M. Suhov, A.A. Yambartsev. Local large deviations

for inhomogeneous birth-and-death processes, Probl. Inf. Transm., 54:3, (2018), 263�280. Zbl
1415.60098

[14] A.V. Logachov. The local principle of large deviations for solutions of It�o stochastic equations

with quick drift, J. Math. Sci., 218:1, (2016), 28�38. Zbl 1350.60023
[15] E. Seneta. Regularly Varying Sequences, Lecture Notes in Mathematics, Springer, Berlin etc.,

1976. Zbl 0324.26002



A REMARK ON LLDP FOR INHOMOGENEOUS BIRTH-AND-DEATH PROCESS 1269

Artem Vasilhevich Logachov

Lab. of Probability Theory and Math. Statistics, Sobolev Institute of Mathematics,

4, Koptyuga ave.,

Novosibirsk, 630090, Russia

Novosibirsk State University,

1, Pirogova str.

Novosibirsk, 630090, Russia

Dep. of High Math., Siberian State University of Geosystems and Technologies,

10, Plahotnogo str.,

Novosibirsk, 630108, Russia

Novosibirsk State University of Economics and Management,

56, Kamenskaya str.,

Novosibirsk, 630099, Russia

Email address: omboldovskaya@mail.ru

Yurij Michailovich Suhov

Math. Department, Penn State University,

McAllister Buid, University Park, State College,

PA 16802, USA

Statistical Laboratory, DPMMS, University of Cambridge,

Wilberforce Rd,

Cambridge CB3 0WB, United Kingdom

Email address: yms@statslab.cam.ac.uk

Nikita Dmitrievna Vvedenskaya

Institute for Information Transmission Problems, RAS,

19, Bolshoj Karetnyj Per.,

Moscow, 127051, Russia

Email address: ndv@iitp.ru

Anatoly Andreevich Yambartsev

Institute of Mathematics and Statistics, University of S�ao Paulo,

Rua do Mat�ao 1010,

CEP 05508�090, S�ao Paulo SP, Brazil

Email address: yambar@ime.usp.br


