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Motivated by limits of critical inhomogeneous random graphs, we con-
struct a family of measured metric spaces that we call continuous multiplica-
tive graphs, that are expected to be the universal limit of graphs related to
the multiplicative coalescent (the Erd6s—Rényi random graph, more gener-
ally the so-called rank-one inhomogeneous random graphs of various types,
and the configuration model). At the discrete level, the construction relies on a
new point of view on (discrete) inhomogeneous random graphs that involves
an embedding into a Galton—Watson forest. The new representation allows
us to demonstrate that a process that was already present in the pioneering
work of Aldous [Ann. Probab. 25 (1997) 812-854] and Aldous and Limic
[Electron. J. Probab. 3 (1998) 1-59] about the multiplicative coalescent ac-
tually also essentially encodes the limiting metric. The discrete embedding
of random graphs into a Galton—Watson forest is paralleled by an embedding
of the encoding process into a Lévy process which is crucial in proving the
very existence of the local time functionals on which the metric is based; it
also yields a transparent approach to compactness and fractal dimensions of
the continuous objects. In a companion paper, we show that the continuous
multiplicative graphs are indeed the scaling limit of inhomogeneous random

graphs.
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1. Introduction.

1.1. Motivation and results. In this paper we construct random compact metric spaces
that are the analogues in a continuous setting (and the scaling limits) of a large class of critical
inhomogeneous random graphs that includes the classical Erd6s—Rényi random graphs and
the configuration model/random graphs with a prescribed degree sequence. Since we are
mostly concerned with the construction of the limit objects, we choose the most convenient
discrete objects namely, the graphs devised by Aldous [4] and Aldous and Limic [5] to study
multiplicative coalescents and that we therefore call multiplicative graphs; the questions of
convergence, and of universality will be treated somewhere else. Still, it should be noted that
the limiting objects considered in [1, 2, 8-12, 18, 25, 33, 35] are all special cases of the family
we construct here, sometimes after ignoring the metric part for those who only consider the
limit of the sizes of the connected components.

In comparison to the classical (homogeneous) random graphs, most real world graphs or
networks exhibit very different structure; for instance, the degrees of vertices may vary con-
siderably. Many models have been devised to account for this. For instance, one may enforce
a prescribed degree distribution and choose a random graph uniformly at random under this
constraint (this corresponds to the configuration model); another option is to enforce the ex-
pected degree distribution only. A considerable number of research papers have studied these
models: their structural properties via the natural graph invariants (independence number,
chromatic number, etc.), their structure (sizes and shapes of connected components, typi-
cal distances, diameter, etc), the behaviour of stochastic processes on such graphs (rumour
spreading, first-passage percolation, etc). We refer to recent books by van der Hofstad [36,
37] for a general and comprehensive introduction and references on this topic; other standard
references include for instance the books by Durrett [21], Barrat, Barthélemy and Vespigani
[6] and Frieze and Karonski [24].

Let us now introduce our discrete model of choice, which we hope makes the construction
of the limit as transparent as possible. We consider a special class of (critical) inhomogeneous
random graphs called rank-one random graphs: we refer to Bollobds, Janson and Riordan [13]
for a careful exposition of this topic. More specifically, we consider the following random
graphs: the set of vertices is {1, ..., n}, each vertex i € {1, ..., n} has a weight w; € (0, c0)
and we independently connect two distinct vertices i, j by an edge with probability p; ; that
is a function of the product w;w; of the weights of the endpoints of the edge. There are
various versions of such models: they first appear in Aldous [4] and Aldous and Limic [5] to
study multiplicative coalescents; closely related models have been introduced and studied by
Norros and Reittu [30], Chung and Lu [16], van der Esker, van der Hofstad and Hooghiemstra
[34] and Britton, Deijfen and Martin-Lof [14]; under certains assumptions, Janson [27] shows
that all these random graphs are asymptotically equivalent.
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The model. Because of its remarkable properties, we focus (for the construction) on the
model introduced by Aldous [4] and Aldous and Limic [5]: recall that {1, ..., n} is the set of
vertices and that w = (w1, ..., wy) is a fixed set of weights. The w-multiplicative graph G,
that we consider corresponds to the cases p; j = 1 — exp(—w;w;/o1(w)) where we have set
for all r € (0, 00), 0 (w) = w} + --- + wj,. When all the weights are equal, it corresponds
to Erd6s—Rényi graphs. We call this graph multiplicative because as observed by Aldous, its
connected components provide a natural representation of the multiplicative coalescent. The
graph G, has come in the literature under different names (and sometimes with a less specific
sense) such as Poisson random graph in [30], the Norros—Reittu graph in [11] or rank-1 model
in [10, 12, 13, 36, 37]. We consider these graphs in the critical case, which, roughly speaking,
occurs when o (w) ~ o1 (w).

Our results. In a companion paper [15], we prove an invariance principle for critical mul-
tiplicative graphs: when their metric is properly rescaled, they converge to random metric
spaces that we call continuous multplicative graphs. This new approach relies on a tractable
coding of these graphs via stochastic processes that is established here. More precisely, in the
present paper we prove the following:

1. We first define a suitable depth-first exploration of the connected components of the
multiplicative graps G,. This exploration enjoys a nice representation in terms of a queueing
system and it yields two equivalent processes Y and H" that code a spanning tree of G,
and a Poisson point process II,, that codes surplus edges, namely the necessary edges to
add to the spanning tree coded by H" to get G,. For precise definitions and statements, see
Section 2.1.1 and Theorem 2.1 (or the quick overview below).

2. We then introduce an embedding of G, into a Galton—Watson forest T,,. This em-
bedding allows us to relate the depth-first exploration of the Galton—Watson forest T, to the
exploration of the graph G,,. More precisely, the processes coding G,, that result from the
depth-first exploration (namely, Y", H") are obtained as a time-change 0¥ of their counter-
parts for the Galton—Watson forest Ty;: YV = X% 0 0" and H" = H" o 6%, where X" is the
Lukasiewicz path of T,, and H" the associated height process. This is very useful to us as
both X" and H" are well-understood objects. Let us also point out that this embedding is
new even in the Erd6s—Rényi case. For a precise statement see Section 2.1.2, Proposition 2.2
and Lemma 2.3 (or the quick overview below).

Lukasiewicz paths and discrete height processes of Galton—Watson forests have been used
in [29] by Le Gall and Le Jan to introduce Lévy trees: namely, they introduce the analogue
in a continuous setting of the Lukasiewicz path of a Galton—Watson forest that is a spec-
trally positive Lévy process X = (X;);c[0,00) and they define the analogue of the discrete
height process H = (H;):c[0,00) as a local-time functional of X; the height process H codes
a random continuum tree called the Lévy tree associated with X. In the Brownian case, X is
the Brownian motion and H is a reflected Brownian motion. We refer to Aldous [3] for the
first invariance principle for Galton—Watson trees with offspring distributions having a sec-
ond moment. Lévy trees are the analogues in a continuous setting (and the scaling limits) of
Galton—Watson forests: we refer to Le Gall and Le Jan [29], Duquesne and Le Gall [19, 20]
for more details (precise definitions are recalled in Section 2.2.1). Here, we rely on a similar
point of view to define multiplicative graphs in a continuous setting. More precisely:

3. We prove that the embedding of the discrete multiplicative graph G, into the Galton—
Watson forest T, (i.e., consistent with depth-first exploration and that corresponds to a time-
change for the processes coding G, and T,,) extends to the continuous setting. Namely, let X
be a spectrally positive Lévy process and let H be its corresponding height process that codes
a Lévy forest. In (38), Section 2.2.1, we introduce a time-change 6 and we set Y; := X (6;)
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and H; := H(6;) forall ¢ € [0, 00). Then, Theorem 2.5 asserts that Y is the process appearing
in Aldous and Limic [5]. Intuitively speaking, Y can be thought as a Lévy process removed
of repeated jumps; it turns out to be a Brownian motion with a parabolic drift in the so called
Brownian case (limit case for the Erd6s—Rényi graph). We next show in Theorem 2.6 that
‘H is a continuous process which can be regarded as the height process of Y. Thanks to an
additional Poisson point process II that generates surplus edges, we define a random compact
space G that will be referred to as the multiplicative graph in the continuous setting: see
Sections 2.2.2 and 2.2.3 for precise definitions. The embedding of continuous multiplicative
graphs G into Lévy forests simplifies the computation of its fractal dimensions as stated in
Proposition 2.7.

As proved in [15], rescaled discrete critical multiplicative random graphs converge in dis-
tribution (as measured metric spaces with respect to Gromov—Hausdorff—Prokhorov topol-
ogy) to continuous multiplicative random spaces as defined in the present paper: see Sec-
tion 2.3 for a detailed presentation of the convergence proved in [15]. This result on the
convergence of inhomogeneous random graphs encompasses all the cases related to eternal
multiplicative coalescents as described in Aldous and Limic [5]; it also provides a new ap-
proach to a previous theorem in the Brownian case established by Addario-Berry, Broutin
and Goldschmidt [2].

Related works and brief discussion. As already mentioned our starting point is the work
[5] of Aldous and Limic who identify the entrance boundary of multiplicative coalescents
by looking at the asymptotic distributions of the sizes of the connected components found
in G,,. Asymptotic regimes and limiting processes found in Aldous and Limic [5] lie at the
heart of this paper and of the companion paper [15]. We investigate the geometry of the con-
nected components of G, by proving the weak convergence of these connected components.
For the Erd6s—Rényi graphs, this question has been looked at by Addario-Berry, Broutin and
Goldschmidt [2], whose work extends our understanding on the behaviours of a large crit-
ical Erd6s—Rényi graph. But perhaps a most striking finding from that work pertains to the
intimate connection between the random graphs and the Brownian CRT [1]. For the multi-
plicative graph G, the challenge of the same question stems from the inhomogeneity of the
model and fresh ideas are therefore required to deal with the new difficulties.

Previously, important progress has been made on the Gromov—Hausdorff scaling limits
of the inhomogeneous multiplicative graphs, notably in Bhamidi, Sen and X. Wang and
Bhamidi, van der Hofstad and Sen [9, 10]. These previous works have distinguished two
seemingly orthogonal cases depending on whether the inhomogeneity is mild enough to be
washed away in the limit as in Addario-Berry, Broutin and Goldschmidt [2] Bhamidi, Sen
and Wang [9], Bhamidi et al. [25], or strong enough to persist asymptotically as in Bhamidi,
van der Hofstad and van Leeuwaarden [12], Bhamidi, van der Hofstad and Sen [10]: the so-
called asymptotic (Brownian) homogeneous case and the power-law case. In these papers
the proof strategies greatly differ in these two cases. In our papers, we provide a unified ap-
proach that works not only for both cases but also for graphs that are a mixture of the two
cases. Indeed, we believe that our work contains an exhaustive treatment of all the possible
limits related to those multiplicative coalescents.

The connected components of the multiplicative random graphs may be described as the
result of the addition of “shortcut edges” to a tree; this picture is useful both for the discrete
models and the limit metric spaces. The work of Bhamidi, Sen and Wang [9], Bhamidi,
van der Hofstad and Sen [10] yields an explicit description of the law of the random tree
to which one should add shortcuts in order to obtain connected components with the correct
distribution. As in the case of classical random graphs treated in Addario-Berry, Broutin
and Goldschmidt [2], this law involves a change of measure from one of the “classical”
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random trees, whose behaviour is in general difficult to control asymptotically; for instance,
the compactness of the objects there is only known under very specific and strong conditions.
In our approach, the connected components of the discrete (resp. continuous) multiplicative
graph are described as the metric induced on a subset of a Galton—Watson tree (resp. Lévy
tree); the bias of the law of the underlying tree is somewhat transparently handled by the
time-change; this greatly simplifies the study of the geometric properties of the multiplicative
graph.

While we focus on the model of the multiplicative graphs, Janson’s theorems in [27] on
asymptotic equivalent models and the expected universality of the limits confers on the results
obtained here with potential implications that go beyond this specific model: for instance,
the configuration model where the sequence of degrees has asymptotic properties similar to
the weight sequence of the present paper are believed to exhibit similar scaling limits (see
Section 3.1 in Bhamidi, van der Hofstad and Sen [10] for a related discussion). However,
critical inhomogeneous random graphs with i.i.d. power-law degrees that have been studied
by Joseph [28] (who proves the convergence of the rescaled sizes of the components) and
recently by Conchon-Kerjan and Goldschmidt [17] (who prove a convergence of the corre-
sponding graphs) exhibit different behaviours that do not seem directly related to our work.

Plan of the paper. The paper is organized as follows. We present a brief overview of the
main results in Section 1.2. Section 2 is devoted to a detailed exposition of the setting and the
results: we start with a motivation using the setting of discrete objects, and move towards the
continuum objects. The proofs in the discrete setting, namely of the main respresentation the-
orem and of the embedding of multiplicative graphs into a Galton—Watson forest are found in
Sections 3 and 4. In Section 5, we give the proofs concerning the continuum objects together
with the relevant background on Lévy trees: the focus is on proving the continuum analogue
of the embedding into a forest. Finally, the Appendix contains auxiliary results used to deal
with the fractal dimensions.

1.2. A brief overview of the results. The graphs G = (V(G), &(G)) that we consider are
not oriented, without either loops or multiple edges: & (G) is therefore a set consisting of
unordered pairs of distinct vertices. Let n > 2 and let w = (wy, ..., w,) be a set of vertex
weights: namely, it is a set of positive real numbers such that w; > wy > --- > w, > 0.
Recall that for all € (0, 00), we use the notation o, (w) = w} + - - - + w;,. Then, the random
graph G, is said to be w-multiplicative if ¥ (G) = {1, ..., n} and if the random variables
(i, jye&(Gu))) 1<i<j<n» are independent and for each 1 <i < j <n we have

P({i, j} € £(Gy)) =1 — e Wivi/o1(0),

As already mentioned, we call this graph multiplicative because as observed by Aldous, its
connected components provide a natural representation of the multiplicative coalescent: see
Aldous [4], and Aldous and Limic [5] for more details.

The first result of the paper (Theorem 2.1) shows that G, is coded by a natural depth-
first exploration process that gives access to the metric and that is explained in terms of the
following queueing system: a single server serves at most one client at a time applying the
last in first out policy (LIFO, for short); exactly n clients will enter the queue and each client
is labelled with a distinct integer of {1, ...,n}; Client i enters the queue at a time E; and
requires a time of service w;; we assume that the E; are independent and exponentially
distributed r.v. such that E[E ;] = o1(w)/w;. The LIFO-queue yields the following tree 7
whose vertices are the clients: the server is the root (Client 0) and Client j is a child of Client
i in T if and only if Client j interrupts the service of Client i (or arrives when the server is
idle if i =0). We claim that the subtrees of 7T, that stem from the root are spanning trees of
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the connected components of G, (and thus, T, captures a large part of the metric of G;). If
one introduces
Y/'=—-t+ Z w;i L, <1} J'= inf Y and

N
\<i<n s€[0,1]

HY =#]s€[0,1]: inf ¥'>¥y ),
rels,t]

then, Y;¥ — J/" is the load of the server (i.e., the amount of service due at time 7) and H;’ is the
number of clients waiting in the queue at time ¢ (see Figure 1). The process H" is a contour (or
a depth-first exploration) of 7, and H" codes its graph-metric: namely, the distance between
the vertices/clients served at times s and ¢ in T, is Hy +Hy —2min,c[sas,svi) H)'. We obtain
G, by adding to T,\{0} a set of surplus edges S,, that is derived from a Poisson point process
on [0, 00)? of intensity m1{0<)><Y;W—JfW} dtdy as follows: an atom (¢, y) of this Poisson
point process corresponds to the surplus edge {i, j}, where j is the client served at time ¢ and
i is the client served at time inf{s € [0, ¢] : inf,¢[s 1 ¥} — J > y}. Then, Theorem 2.1 asserts
that the resulting graph G,, = (T,\{0}) U Sy is a w-multiplicative graph.

In order to define the scaling limits of the previous processes and of w-multiplicative
graphs, the second main idea of the paper consists in embedding G, into a Galton—Watson
tree by actually embedding the queue governed by Y™ into a Markovian queue that is de-
fined as follows: a single server receives in total an infinite number of clients; it applies the
LIFO policy; clients arrive at unit rate; each client has a type that is an integer ranging in
{1,...,n}; the amount of service required by a client of type j is w;, types are i.i.d. with law
Vy = ﬁ 215 j<n W jé;. If 7y and Jy stand for resp. the arrival time and the type of the kth
client, then, the Markovian LIFO queueing system is entirely characterised by » ;- 8(z.,3;)
that is, a Poisson point measure on [0, c0) X {1, ..., n} with intensity £ ® v, where ¢ stands
for the Lebesgue measure on [0, oo0). The Markovian queue yields a tree T, that is defined
as follows: the server is the root of T\, and the kth client to enter the queue is a child of
the lth one if the kth client enters when the Ith client is being served. To simplify our ex-
planations, let us focus here on the (sub)critical cases where o2 (w) < o1(w). Then, T, is a
sequence of i.i.d. Galton—Watson trees glued at their root and whose offspring distribution
1S y(k) = lean wlj‘-Jrl exp(—w;)/(o1(w)k!), k > 0, that is (sub)critical. The tree T, is
then coded by its contour process (H,");¢[0,00): Namely, H;" stands for the number of clients
waiting in the Markovian queue at time ¢ and it is given by

() H'= #[s €l0.1]: inf X}'> xy_}, where X} = —1 + > wg, 1j0,1(%)
’ k>1

is the (algebraic) load of the Markovian server: namely X} — infy¢[o ;) X} is the amount of
service due at time 7. Note that X" is a compound Poisson process and let us mention that
the possible scaling limits of (X%, H") are well-understood.

The queue governed by Y™ is then obtained by pruning clients from the Markovian queue
in the following way. We colour each client of the queue governed by X" in blue or in red
according to the following rules: if the type Ji of the kth client already appeared among
the types of the blue clients who previously entered the Markovian queue, then the kth
client is red; otherwise the kth client inherits her/his colour from the colour of the client
who is currently served when she/he arrives (and this colour is blue if there is no client
served when she/he arrives: namely, we consider that the server is blue): see Figure 2.
We claim (see Proposition 2.2 and Lemma 2.3) that if we skip the periods of time during
which red clients are served in the Markovian queue, we get the queue governed by YV
that can be therefore viewed as the blue sub-queue. Namely, if Blue is the set of times ¢
when a blue client is served, then one sets 6" = inf{s € [0, c0) : Jo 1s1ue(r)dr > t} and
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the above mentioned embedding is formally given by the fact that a.s. for all ¢ € [0, 00),
(Y¥, HY) = (X¥(6>"), H"(6")) (see Figure 3).

As proved in a companion paper [15], the only possible scaling limits of processes like Y
that are relevant for our purpose are the processes already introduced in Aldous and Limic
[5]. These processes Y are parametrized by («, B, k, ¢), where ¢ € R, 8 > 0, k > 0 and
¢ =(c;i)j>1 satisfies ¢j > ¢ji1,and 354 c; < 00, and they are informally defined by

2) Y, '=—at — %K,Blz + BB, + Z c‘,-(l{Ejst} —cjkt), te€[0,00).
izl

Here, (B;):e[0,00) 18 a standard linear Brownian motion, the E; are exponentially distributed
with parameter kc; and B and the E; are independent (see (36) and Remark 2 for more de-
tails). To define the analogue of ", we proceed in an indirect way that relies on a continuous
version of the embedding of Y into a Markov process. More precisely, the scaling limits of
X" are Lévy processes (X;):e[0,00) Without negative jump, whose law is characterized by
their Laplace exponent of the form

1 .
VA, 1 €[0,00), ¥() =logE[exp(—AX,)]=ar + Eﬁxz + ) kej(e =14 hej).
izl
To simplify the explanation we focus in this introduction on the (sub)critical cases where o >
0. As proved in Le Gall and Le Jan [29], and Duquesne and Le Gall [19], if [ Cdr/ (L) <
00, then there exists a continuous process (H;):c[0,00) such that for all # € [0, c0), the follow-
ing limit holds in probability:
t

o1
Ht = &h_% g 0 1{Xs_infre[s4,t] X, <e} dS,

that is, a local time version of (28). We refer to H as the height process of X and (X, H)
is the continuous analogue of (X%, H"). The third main result of the paper (Theorem 2.5
and Theorem 2.6) asserts that, as in the discrete setting, there exists a time-change, namely
an increasing positive process #® and a continuous process (H1)1e[0,00) that is adapted with
respect to Y and such that a.s. for all ¢ € [0, 00), (Y, H;) = (X(th), H(th)).

The continuous versions of multiplicative graphs are obtained as in the discrete setting: we
first define T, the random continuum tree coded by H, namely s, ¢ € [0, c0) correspond to
points in 7 that are at distance H; + H, — 2min,c[sas,sv+] H,r and to obtain the (o, B, k, ¢)-
continuum multiplicative graph G, we identify points in ‘7~ thanks to a Poisson point process
on [0, oo)2 with intensity Kl{y<Y,_jnf[oyt] y)dtdy as in the discrete setting: we refer to Sec-
tions 2.2.2 and 2.2.3 for a precise definition. Specifically, our construction shows that G can
be embedded into the tree coded by H, namely a yr-Lévy tree. It yields a transparent ap-
proach to the main geometric properties of G: an explicit condition for compactness and
the fact that Hausdorff and packing dimensions of G and y-Lévy trees are the same, as
shown in Proposition 2.7. Let us mention that, as shown in the companion paper [15], the
(e, B, K, ©)-continuum multiplicative graphs introduced in this paper are the scaling limits of
w-multiplicative subgraphs.

The work [5] of Aldous and Limic already revealed a deep connection between Y as
in (2) and the multiplicative coalescent processes. Their work also suggests that the fam-
ily of continuous multiplicative graphs we construct indeed contains all the possible limits
of random graphs related to the multiplicative coalescent. To be precise, a stochastic pro-
cess (WAL TFALCALY (1) o) is considered in [5]. Its law is characterised by three parameters:
kAL € [0,00), TaL € R and eaL = (c4h) 51 satisfying ¢4l > c?h and Zj>1(c§-“‘)3 < 00.
This is actually a rescaled version of the («, 8, k, ¢)-process Y defined in (2), Eimply because

_ B o
(3) Vse[0,00), WALTTALAL =Y, wherekaL =—, 7aL=— and caL=c.
K K
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Then Aldous and Limic show (Theorem 2 and Theorem 3 in [5]) that there is a one-to-one cor-
respondence between the laws of the excursion lengths of W*AL-~7AL-€AL and the marginals of
the extremal eternal versions of the multiplicative coalescent. This connection origins from a
representation of the (finite-state) coalescent process in terms of the G, graph, first observed
in Aldous [4]. The work [4] and [5] is the primary motivation for us to consider these partic-
ular classes of random graphs and part of their results (in particular the convergence of the
excursion lengths) have figured in our proof of the limit theorems in [15]. See Section 2.3.4
in [15] for more details.

As important examples of the family of («, 8, k, ¢)-multiplicative graphs, let us mention
that:

— in the scaling limit of the Erdés—Rényi graphs we find a continuous multiplicative graph
with « € R, 8 =1 and ¢ = 0. This result is due to Addario-Berry, Broutin and Gold-
schmidt [2]. Let us also mention that as shown by Bhamidi, Sen and Wang in [9], the same
limit object appears in the w,-multiplicative graphs which are in the basin of attraction of
the Erd6s—Rényi graph.

— inthe scaling limit of the multiplicative graphs with power-law weights, we find continuous
1

multiplicative graphs parametrised by @ € R, ¥ € (0,00), 8 =pp =0 and c; =¢qj *,
for all j > 1. This result is due to Bhamidi, van der Hofstad and Sen [10]. Let us also
mention that Conjecture 1.3 right after Theorem 1.2 in [10] is solved by our Proposition
2.7 that asserts the following: if o € [0, 00), ¥ € (0,00), 8 =0 and c¢; = qj_l/p, then
n =y = p — 1 (which corresponds to 7 — 2 in [10]) and

P-as.forallk > 1, dimg(Gy) =dim,(Gy) = Z—;,

where dimy and dim, stand respectively for the Hausdorff and for the packing dimensions.
2. Exposition of the main results.

2.1. Exploration of discrete multiplicative random graphs. We briefly describe the model
of discrete random graphs that are considered in this paper and we discuss a combinato-
rial construction thanks to a LIFO-queue. Unless the contrary is specified, all the random
variables that we consider are defined on the same probability space (€2, .%, P). The graphs
G = (7(G), &(G)) that we consider are not oriented, without either loops or multiple edges:
&(G) is therefore a set consisting of unordered pairs of distinct vertices.

Letn > 2 and let w= (wq, ..., w,) be a set of weights: namely, it is a set of positive real
numbers such that w; > wy > --- > w, > 0. We shall use the following notation:

“4) Vre(0,00), op(w)=wj+---+w.
The random graph G,, is said to be w-multiplicative if V' (G) = {1, ...,n} and if
the r.v. (1{(i, jje£(G.)}) 1<i<j<n» are independent and
P({i, j} € £(Gw)) = 1 — e~ Wivilo1™,

In the entire article, for a stochastic process X we use interchangeably X; and X (¢) de-
pending on which is more convenient or readable.

&)

2.1.1. A LIFO queueing system exploring multiplicative graphs. Let us first explain how
to generate a w-multiplicative graph G,, thanks to the queueing system that is described as
follows: there is a single server; at most one client is served at a time; the server applies the
last in first out policy (LIFO, for short). Namely, when a client enters the queue, it interrupts
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the service of the previously served client (if any) and the new client is immediately served.
When the server completes the service of a client, it comes back to the last arrived client
whose service has been interrupted (if there is any). Exactly n clients will enter the queue;
each client is labelled with a distinct integer of {1, ..., n} and w; stands for the total amount
of time of service that is needed by Client i who enters the queue at a time denoted by E;;
we refer to E; as the time of arrival of Client i; we assume that Eq,..., E, € (0,00) are
distinct. For the sake of convenience, we label the server by 0 and we set wo = co. The
single-server LIFO queueing system is completely determined by the (always deterministic)

times of service w and the times of arrival E = (E, ..., E,), that are random variables whose
laws are specified below. We introduce the following processes:
(6) Vie[0,00), Y'=—t+ Y wilig<) and JY= iR)f]YSW.

1<i<n s€|l,t

The load at time ¢ (namely the time of service still due by time 7) is then Y;” — J;". We shall
sometimes call Y" the algebraic load of the queue. The LIFO queue policy implies that Client
i arriving at time E; will leave the queue at time inf{t > E; : ¥}" < Y,‘g“i_}, namely the first
moment when the service load falls back to the level right before her/his arrival. We shall
refer to the previous queueing system as the w-LIFO queueing system.

The exploration tree. Denote by V; € {0, ..., n} the label of the client who is served at time
t if there is one; namely, if the server is idle right after time 7, we set V; = 0 (see Section 3 for
a formal definition). First observe that Vy = 0 and that ¢t — V; is cadlag. For convenience, we
set Vp_ = 0. Next note that VEj = j and that VE_/._ is the label of the client who was served
when Client j entered the queue. Then, the w-LIFO queueing system induces an exploration
tree T, with vertex set ¥'(T,) and edge set &(T,) that are defined as follows:

@) V(Tw)={0,...,n} and &(Ty) ={{Vg;—,jli1<j<n}

The tree T, is rooted at 0, which allows us to view it as a family tree: the ancestor is 0 (the
server) and Client j is a child of Client i if Client j enters the queue while Client i is served.
In particular, the ancestors of Client i are those waiting in queue while i is being served. See
Figure 1 for an example.

Additional edges. 'We obtain a graph G, by adding edges to T, as follows. Conditionally
given E, let

Py = Z 8(tp.yp) be a Poisson point measure on [0, oo)2
1<p=pw

®)

1
with intensity ———1 w_yndtdy.
y o1 () {0<y<YY—J"} y

Note that a.s. the number of atoms py, is finite since Y — J¥ is null eventually. We set

My = (G5ps 1)) 1< p<p,
9) , . w  gw
where s, :mf[s €[0,t,]: inf Y —J > yp}, 1<p<pw.
u€ls,1p]
Note that s, is well defined since y, < Yt‘;’ — J,‘;’ . We then derive G, from T, and IT,, by
setting: ¥ (Gy,) ={1,...,n} and £(G,;) = AU S, where

(10) A={{i,j}e&(Tw:i,j=1} and S={{V,,V, i1 <p=<pu:Vs, #V;,\A

Note that Vsp is necessarily an ancestor of V,p; in other words, Vsp is in the queue at time 7.
Moreover, we have Vsp #0a.s., since Y s‘“; — J;“I’) > yp > 0. It follows that the endpoints of an
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FIG. 1. An example of YV and the associated exploration tree. Above, an illustration of Y. The black squares
B on the abscissa correspond to the arrival times of clients, namely, the points of {E;, 1 <i < n}. The white
squares O on the abscissa mark the departures of clients: By the LIFO rule, the client arriving at time E; leaves
at time inf{t > E; : Y}" < Y}%’ii}. Below, the exploration tree associated to this queue. Observe that each grey

block contains a subtree above the root 0 and is encoded by an excursion of YV — JV.

edge belonging to S necessarily belong to the same connected component of 7, \ {0}. Note
that 0 is not a vertex of G.,; we call S the set of surplus edges. When E is suitably distributed,
G, is distributed as a w-multiplicative graph: this is the content of the following theorem that
is the key to our approach.

THEOREM 2.1. Keep the previous notation; suppose that Ey, ..., E, are independent
exponential r.v. such that E[E;] = o1(w)/w;, for all j € {1,...,n}. Then, Gy is a w-
multiplicative random graph as specified in (5).

PROOF. See Section 3. [

Height process of the exploration tree. For all t € [0, 00), let H}" be the number of clients
waiting in the line at time ¢. Recall that by the LIFO rule, a client entered at time s is still in
the queue at time ¢ if and only if info<,<, Y’ > Y{" . In terms of Y, H} is defined by

H =#T;,
where J; = {s € [0,¢]: J;"*~ < J;/"*} and where Vs € [0, ], J;"* = inf Y".

rels,t]

(1D

We refer to H" as the height process associated with Y". Note that H}’ is also the height of
the vertex V; in the exploration tree 7. Actually, this process is a specific contour of the
exploration tree T, and we easily check that it (a.s.) codes its graph-metric d7, as follows:

(12) Vs, €[0,00), dy,(Vs,V)=H'+H" =2 min H.

re[sat,svt]

See Figure 1 for more details.
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The connected components of the w-multiplicative graph. The above LIFO-queue construc-
tion of the w-multiplicative graph G, has the following nice property: the vertex sets of the
connected components of G, coincide with the vertex sets of the connected components of
T \ {0}, since surplus edges from S are only added inside the connected components of the
latter. We equip G, with the measure my, =3, ;, w;§; that is the push-forward measure
of the Lebesgue measure via the map V restricted to the set of times {r € [0, c0) : V; # 0}.
Denote by q,, the number of connected components of G,, that are denoted by GY, ..., ggw;
here indexation is such that

my,((97)) = - = mu (¥ (Gg,))-

Note that for all k € {1, ..., qy}, G} corresponds to a connected component 77 of 7T, \{0}
such that

V(GO =7V(TY) and E(GY)=E(TF)uSk where Sy ={{i,jleS:i,je ¥ (T})}

Let dgv and dyv be the respective graph-metrics of G¢ and of T} and denote by
m} the restriction of my, to ¥ (G}). Then, H" and II, completely encode the sequence
Gy, dg‘]g, my))|<k<q, Of connected components viewed as measured metric spaces. Indeed,
we will see that each excursion of H" above zero corresponds to a connected component
T} of T\{0}, the length of the excursion interval is my, (7 (7T7})) and Sy corresponds to
pinching times that fall in this excursion interval. A formal description of this requires some
preliminary work on the measured metric spaces and is therefore postponed to Section 2.2.2.

2.1.2. Embedding the exploration tree into a Galton—Watson tree. The embedding is in-
duced by the following embedding of the LIFO queues.

A Markovian LIFO queueing system. We embed the w-LIFO queueing system governed by
Y" into the following Markovian LIFO queueing system:

A single server receives in total an infinite number of clients; it applies the LIFO
policy; clients arrive at unit rate; each client has a type that is an integer ranging in
{1,...,n}; the amount of service required by a client of type j is wj; types are i.i.d. with

1
law Vy = a1 (w) Zlfjfn wj8j
Let t; be the arrival-time of the kth client and let J; be the type of the kth client. Then, the
Markovian LIFO queueing system is entirely characterised by > ;- 8(z,,g,) that is, a Poisson
point measure on [0, o0) x {1, ..., n} with intensity £ ® v,,, where £ stands for the Lebesgue
measure on [0, 0o0). We also introduce the following:

(13) Vie[0,00), X{=-t+Y wglp(n) and I'= inf X7.
=1 ’ s€[0,7]

Then, X}’ — I} is the load of the Markovian LIFO-queueing system and X" is called the
algebraic load of the queue. Note that X" is a spectrally positive Lévy process with initial
value 0 whose law is characterized by its Laplace exponent v, : [0, co) — R given for all
t, L €[0,00) by

E[e‘kxy] =V ®  where

(14)

o2 (w)
o1 (w)’

Wi

(e — 14+ w;) and ay:=1-—

I;0w()\) =y + Z

15720 0109

Here, recall from (4) that 02(w) = w} + - -- + w?. Note that if 02 (w) /o1 (w) < 1, then o, >
0, a.s. liminf; , o X}’ = —o0 and the queueing system is recurrent: all clients are served
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0

FIG. 2. Colouring the clients of the Markovian LIFO queue. In this example, we use the exploration tree rep-
resentation of the queue. Clients correspond to nodes in the tree; their types are the numbers next to them. The
lexicographic order of the tree (bottom to top, left to right in the picture) corresponds to the order of arrival of the
clients. Applying the colouring rules, we color the clients one by one in this order: blue clients are depicted by
o, red ones by o. Observe that the blue clients form a subtree of the initial tree. Also observe in this example that
the first blue client of type 6 is not the first type-6 client in the queue: there is one previous to it, which has been
coloured in red because her/his parent also has been.

completely; if o2 (w) /o1 (w) > 1, then o, <0, a.s. lim;_, oo X' = 00 and the queueing system
is transient: the load tends to oo and infinitely many clients are not served completely. In
what follows we shall refer to the following cases:

(15) supercritical:oz(w) > o1(w), critical:op(w) = o1(w), subcritical:op(w) < o (w).

Colouring the clients of the Markovian queueing system. In critical or subcritical cases, we
recover the w-LIFO queueing system governed by Y" from the Markovian one by colouring
each client in the following recursive way.

Colouring rules. Clients are coloured in red or blue. If the type Ji of the kth
client already appeared among the types of the blue clients who previously entered the queue,
then the kth client is red. Otherwise the kth client inherits her/his colour from the colour of
the client who is currently served when she/he arrives (and this colour is blue if there is no
client served when she/he arrives: namely, we consider that the server is blue).

Note that the colour of a client depends in an intricate way on the types of the clients
who entered the queue previously. For instance, a client who is the first arriving of her/his
type is not necessarily coloured in blue; see Figure 2 for an example. In critical or subcritical
cases, one can check that exactly n clients are coloured in blue and their types are necessarily
distinct. While a blue client is served, note that her/his ancestors (namely, the other clients
waiting in the line, if any) are blue too. Actually, we will see that the sub-queue constituted
by the blue clients corresponds to the previous w-LIFO queue in critical and subcritical cases.

In supercritical cases, however, we could end up with (strictly) less than n blue clients so
the blue sub-queue is only a part of the w-LIFO queue governed by Y". To deal with this
problem and to get a definition of the blue/red queue in a way that can be extended to the
continuous setting, we proceed as follows. We first introduce the two following independent
random point measures on [0, c0) x {1, ..., n}:

(16) 20 = 8apan and 2T =3 8arap,
k>1 k>1
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that are Poisson point measures w1th intensity £ ® vy, where £ stands for the Lebesgue mea-

sure on [0, c0) and where v, = o (w) di<j j<n W j8;. From 27, b we extract the w-LIFO queue

(without repetition) that generates the desired graph and we explain below how to mix 2.°
and 2.7 in order to get the coloured Markovian queue seen at the beginning of the section.
To that end, we first set

wa _I+Zwa10l‘(tk)

k>1
(17)
X["=—t+4> walpn(yy) and "= inf X7V
=1 k s€[0,1]

Consequently, X®" and X" are two independent spectrally positive Lévy processes, both
with Laplace exponent v, given by (14). For all j € {1,...,n} and all ¢ € [0, 00), we next
set

(18)  NY(1)=2.(10.1]1x {j}) and EJ=inf{r €[0,00): 2.2(10,1] x {j}) =1}.
Thus, the NW are independent homogeneous Poisson processes with jump-rate w;/oq(w)
and the r.v. (U (W)

X; bw_ ¢4 di<i <j<n W N}V(t). Thanks to the “blue” r.v. contained in %Wb, we next define
the processes coding the w-LIFO queue (without repetition) that generates the exploration
tree of the graph:

19 Y'=—t+ ) wiligy<y and A} = X -vr= 3 wj(NY (@) —1),.

]<J<n ]ijn

E )1<j<n are ii.d. exponentially distributed r.v. with unit mean. Note that

Thanks to (Y%, A¥) and X*", we reconstruct the Markovian LIFO queue as follows: we
first define the “blue” time-change that is, the increasing cadlag process 6" defined for all
t €10, 00) by

07" =14y,
(20)
where for all x € [0, 00), we have set: ¥ = inf{t € [0, 00) : X; " < —x},

with the convention that inf @ = co. Note that y=" < oo iff x < —I5" = lim;_, oo — "
that is, a.s. finite in supercritical cases (and —/3;" is a.s. infinite in critical and subcritical
cases). Standard results on spectrally positive Lévy processes (see, e.g., Bertoin’s book [7],
Chapter VIL) assert that (") xc[0.00) 18 @ subordinator (i.e., defective in supercritical cases)
whose Laplace exponent is given for all A € [0, co) by

@1)  E[e | =e e P where y ' (A) = inf{u € [0, 00) : Yy () > A}

We set oy = ¥, 1 (0) that is, the largest root of yr,. Note that ¥, has at most two roots since
it is strictly convex: in subcritical or critical cases, g, = 0 is the only root of ¥, and in
supercritical cases, the roots of v, are 0 and o, > 0. Note that ¥, !'is continuous and strictly
increasing and that it maps [0, co) onto [, 00). As a consequence of (21), in supercritical
cases —13;" is exponentially distributed with parameter o,,. We then set

(22) T.¥ = sup{r € [0, 00) : Q,b’w < oo} =sup{r € [0,00) : A} < —I3"}.

In critical and subcritical cases, T.¥ = co and 6 only takes finite values. In supercritical
cases, a.s. T,¥ < oo and we check that 6°"(T¥—) < oco. Imagine that the bi-coloured Marko-
vian LIFO queue has a set of two clocks that never run simultaneously (as in chess clocks):
one clock for the blue queue and one for the red. Then 9tb " is the (global) time that has been
spent when the clock for the blue queue shows ¢. If we denote by Blue (resp. Red) the set
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of times when blue (resp. red) clients are served, then we can derive these service times from
6" as follows (recalling that the server is considered as a blue client)

(23) Red= [ J [6>,67") and Blue =[0,00)\Red.
t€l0,00)

Note that Red is a countably infinite union of intervals in critical and subcritical cases and
o, . . . . . . . b’ b, _ }:)7

that it is a finite union in superc.rltlcal cases since [0™" (1.5 —), 02" (T.7)) = [6°(T 5 —), 00).

We next introduce the inverse time-changes A®" and A™" as follows:

t
0
24) ‘
APV =t — AP = / Igea(s) ds,
0

where for the second identity for A?’W we have used the fact that Blue is the range of #2":
Blue = {H,b "W: t > 0}. The processes A®" and A*" are continuous, nondecreasing and
a.s. lim;_, 00 A”" = o0. In critical and subcritical cases, we also get a.s. limy_, o0 A>™" = 00
and Ab’w(e,b’w) =t for all ¢ € [0, 00). However, in supercritical cases, A?’W =T} for all
t € [6P(T*—), 00) and a.s. for all 7 € [0, T*), AP¥(6,") = 1. We next derive the load of
the Markovian queue X" from 2. and 2.7 as follows.

PROPOSITION 2.2. Let Z.° and Z.F be as in (16). Let X®>" and X" be defined by
(17) and let A>" and A*"" be given by (24). We define the process X" by

(25) Vi €[0,00), XJ= Xi’gfw + X7

Then, X" has the same law as X>" and X*"': namely, it is a spectrally positive Lévy process
with Laplace exponent r, as defined in (14). Furthermore, recall from (19) the definition of
Y'Y and recall from (22) the definition of the time T.}; then, we also get:

(26) as.Ve(0,T), ¥ =Xp..

PROOF. See Section 4 for a proof and see Figure 3 for an explanation. [J

Tree embeddings. Recall from (11) the definition of the height process H":
H =#T,

where7; = {s € [0,7]: J/"*™ < J/"*} and where Vs € [0, ], J;"* = in ] Y.
rels,t

27

Recall that H} is the number of clients waiting in the w-LIFO queue (without repetition)
governed by YV and that it is the contour process of the exploration tree T,. Similarly, we
denote by H," the number of clients waiting in the Markovian LIFO queue governed by the
process X" given in Proposition 2.2: H;" is defined as follows.

Htw :#IC[,
28 _ .
(28) where K; = {s € [0,7]: I;"*” < I;""} and where Vs € [0, 1], I} = 1Pf]X‘r”.

rels,t

We shall refer to H" as the height process associated with X". The process H" is the contour
process of a tree that is given as follows: vertices are the clients and the server is viewed as
the root; the kth client to enter the queue is a child of the lth one if the kth client enters when
the Ith client is served. It is easy to check that in critical and subcritical cases, this tree is
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A yow byw _ xw oo

N

FIG. 3. Decomposition of X¥ into X*'V and X*V. We take the same example as in Figure 2. Above, the
process X" clients are in bijection with its jumps; their types are the numbers next to the jumps. The grey blocks
correspond to the set Blue. Concatenating these blocks yields the blue process X°*Y. The remaining pieces give
rise to the red process X**. Concatenating the grey blocks but without the final jump of each block yields Y.
Alternatively, we can obtain YV by removing the temporal gaps between the grey blocks in X"': this is the graphic
representation of Y = X% o Y. Observe also that each connected component of Red begins with the arrival
of a client whose type is a repeat among the types of the previous blue ones, and ends with the departure of this
red client, marked by x on the abscissa.

made of a forest of i.i.d. Galton—Watson trees whose roots are all joined to a common vertex
representing the server, and the common offspring distribution is given by

k-+l€_wj

(29) w = Y S k=o.

!
1554, O (w)k!

Observe that » ;- kuw(k) =)< j<n wjz-/al (w) = o2(w)/o1(w). Thus, in critical and sub-
critical cases, the Galton—Watson trees are a.s. finite and H" fully explores the whole tree.
In supercritical cases, we can still think of a sequence of i.i.d. Galton—Watson trees whose
offspring distribution w,, is given by (29), but we only see in H" a subsequence of these
trees up to (part of) the first infinite member. Namely, the exploration of H"Y does not go
beyond the first infinite line of descent. The embedding of the tree T, coded by H" into the
Galton—Watson tree coded by H" is given by the following lemma.

LEMMA 2.3. Let %Wb and Z.; be as in (16). Let 0¥ be defined by (20) and let T} be
given by (22). Let H" and H" be defined resp. by (27) and (28). Then,

(30) asNt€[0,T)), H=H},.
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PROOF. See Section4. [

Although the law of 7T, is complicated, (30) allows to define its height process in a
tractable way which can then be passed to the limit. Note that the embedding is not com-
plete in supercritical cases; however, it is sufficient to characterise the law of 7T, in terms of
XV,

REMARK 1. Note that the height process of X®¥ is actually distinct from H". Although
related to 7", the tree coded by X is not relevant to our purpose.

2.2. The multiplicative graph in the continuous setting.

2.2.1. The continuous exploration tree and its height process. Let N stand for the set of
nonnegative integers and let N* = N\{0}. We denote by £%, = {(wj)j=1 €[0,000N 1 w; >
w41} the set of weights. By an obvious extension of the notation of (4), for all r € (0, co) and
allw= (w;)j>1 € E},o, we set o, (W) =35 wj € [0, oo]. We also introduce the following:

¢h=lwetl 10,(w) <00}, and E#:{weggo;ajozl:wjoz()}_

Let (#)e[0,00) be a filtration on (€2, .%) that is specified further. A process (Z;);c[0,00) 18
said to be a (.%#;)-Lévy process with initial value O if a.s. Z is cadlag, Zo = 0 and if for all
a.s. finite (.%;)-stopping time T, the process Zr,. — Z7 is independent of .%7 and has the
same law as Z.

Let (M;(-));>1 be a sequence of cadlag (.%;)-martingales that are L?-summable and or-
thogonal: namely, for all ¢ € [0, c0), ijl E[M; (1)?] < oo and E[M; )M (1)]=0if k > j.
Then Zj-‘z 1 M stands for the (unique up to indistinguishability) cadlag (.#;)-martingale
M (-) such that for all j > 1 and all ¢ € [0, c0), Elsupgepo, M (s) — lekfj Mk(s)|2] <
4 Zl>j E[M;(1)?], by Doob’s inequality.

Blue processes. We fix the following parameters:
(€2)) aeR, B €]0,00),« € (0, 00), c=(cj)jzle€§.

These quantites are the parameters of the continuous multiplicative graph: ¢ plays the same
role as w in the discrete setting, « is a drift coefficient similar to «,, B is a Brownian coeffi-
cient and the interpretation of « is explained later.

Next, let (By)re[0,00)> (Nj(£))ze[0,00)> J = 1 be processes that satisfy the following:

(b1) B is a (%;)-real valued standard Brownian motion with initial value 0.
(by) Forall j > 1, Nj is a (%;)-homogeneous Poisson process with jump-rate kc;.
(b3) The processes B, N;, j > 1 are independent.

The blue Lévy process is then defined by

(32) Vte[0,00), XP=—at+ BB + Zicj(Nj(r) — cjKt).
j=1

Clearly X® is a (.%,)-spectrally positive Lévy process with initial value O whose law is char-
acterized by the Laplace exponent i : [0, c0) — R given for all ¢, A € [0, o0) by

1
(33)  E[e ] =¢Y®,  where ¢ (h) = ak + Eﬁ/\z +> kej(e™ — 1+ Ac)).
izl
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If « > 0, then a.s. liminf,_, o th = —oocandif o < 0, then a.s. lim;_, X? = 00. By analogy
with the discrete situation of the previous section, we distinguish the following cases:

(34) supercritical cases:a < 0, critical cases:a = 0, subcritical cases:a > 0.
Most of the time, we shall assume that:
(35) either 8 >0 or o3(c)=o00.

This assumption is equivalent to the fact that X® has infinite variation sample paths.

We next introduce the analogues of A" and Y" defined in (19). To that end, note that
Elc;j(Nj(t) — Dyl=cjle " —14cjkt) < %(KI)ZC?. Since o03(¢) < 00, it makes sense to
set the following:

1
(36) V1 e[0,00), At=§KﬁIZ+ZCj(Nj(t)—l)+ and Y, =X — A,
jz1

REMARK 2. To view Y as in (6), set E; = inf{r € [0,00) : N;(¢) = 1}, note that
Cj(Nj(l‘) —CJ'KZ‘) —Cj(Nj(l‘) -y = Cj(l{Ejft} —CjKl‘) and check that Cj(l{Ejft} —CjKl‘) =
M} @) — KC?(Z — E;j); where M} is a centered (.%;)-martingale such that E[M} ("% =
cH(1 — ey < ktc3 (indeed, M'(t) = Mj(t A Ej), where M;(1) = cj(N;(1) — kc;t)).
Since E[/cc?(t —Ej)] =< KIC?(I — ekt < Kztzc;, it makes sense to write for all ¢ €
[0, 00):

1 1
Y; = —at — EK,BIZ + BB, + Z Cj(l{EjS,} —kcj(t NEj)) — ZKC?(I —Ej+
1>1 i>1
37) iz Jj=

(informal) 1
mn Oéma —ot — EKﬂfz + \/EB[ + Z Cj(l{Eij} — CJ'Kt).

jz1
Namely the jump-times of ¥ are the E; and AYEg; = c¢;. Let us quickly mention that the
process Y appears in the Aldous—Limic’s approach to the entrance boundary problem for
general multiplicative processes [5].

LEMMA 2.4. Let (o, B, k, ¢) be as in (31). Assume that (35) holds. Recall from (36) the
definiton of A and Y. Then, a.s. the process A is strictly increasing and the process Y has
infinite variation sample paths.

PROOF. See Section 5.2.1. [J
Red and bi-coloured processes. We next introduce the red process X* that satisfies the

following:

(r1) X* isa (F;)-spectrally positive Lévy process starting at 0 and whose Laplace expo-
nent is ¢ as in (33).
(r2) X7 is independent of the processes B and (N;) j>1.

To keep the filtration (.#;) minimal, we may assume that .%; is the completed sigma-field
generated by By, (N;(s));>1 and X7, s € [0, ]. We next introduce the following processes:
(38) Vx,t €[0,00), y; =inf{s€[0,00): X] <—x} and th =t+y;,

with the convention: inf@ = oco. For all ¢ € [0, 00), we set I = infs¢o X5 and I =
lim;_, o I thatis a.s. finite in supercritical cases and that is a.s. infinite in critical or subcriti-
cal cases. Note that y < oo iff x < —I3 . Again, standard results on spectrally positive Lévy
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processes (see, e.g., Bertoin’s book [7], Chapter VII.) assert that (y;)xe[0,00) 1S @ subordina-
tor (i.e., defective in supercritical cases) whose Laplace exponent is given for all A € [0, c0)
by

(39) E[e " ]=e"'®  where ¢ !(1) = inf{u € [0, 00) : ¥ (u) > A}.

We set o = 1~ (0) that is, the largest root of /. Again, note that ¥ has at most two roots
since it is strictly convex: in subcritical or critical cases, 0 = 0 is the only root of i and in
supercritical cases, the roots of v are 0 and ¢ > 0. Note that ¥ ~! is continuous and strictly
increasing and that it maps [0, co) onto [g, 00). As a consequence of (39), in supercritical
cases —I 3 is exponentially distributed with parameter o. We then set

(40) T* = sup{t € [0, 00) : 6 < 00} =sup{r € [0,00) : A; < —I%}.

In critical and subcritical cases, T* = oo and 6" only takes finite values. In supercritical
cases, a.s. T* < oo and we check that °(T*—) < co. We next introduce the following:

41 Vi €[0,00), AP=inf{s€[0,00):0° >t} and AF=t— AP

The process AP is continuous, nondecreasing and in critical and subcritical cases, we also
get a.s. lim;_, oo AP = 00 and AP(6P) =1 for all ¢ € [0, co). However, in supercritical cases,
a.s. AP =T* forallt € [0°(T*—), c0) and a.s. for all t € [0, T*), A®(6°) = t. We next prove
the analogue of Proposition 2.2.

THEOREM 2.5. Let (o, B, k,¢) be as in (31). Assume that (35) holds. Recall from (32)
the definition of X® and recall from (41) the definition of AP and A¥. Then, A™ is continuous,
nondecreasing and a.s. lim;_, oo A = 0o. Furthermore, if we set

b
(42) Vie[0,00), Xi=X3,+Xjr.

then, X is a spectrally positive Lévy process with initial value 0 and Laplace exponent  as
in (33). Namely, X, X b and X have the same law. Moreover,

(43) asNt€[0, T, Y, = thb.

PROOF. See Section 5.2.2 for the first statement and see Section 5.2.3 for the second one.
O

Height process and pinching points. We next define the analogue of H". To that end, we
assume that i defined in (33) satisfies the following:

© dx

44 -
@9 v -

0.
Note that in particular (44) entails (35).

Le Gall and Le Jan [29] (see also Duquesne and Le Gall [19]) prove that there exists a
continuous process H = (H;);¢[0,00) such that the following limit holds true for all 7 € [0, c0)
in probability:

1
(45) H; = lim —

t
8—)08/(\) I{Xs_infrels,tjxrfs} ds'

Note that (45) is a local time version of (28). We refer to H as the height process of X.
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REMARK 3. Let us mention that in Le Gall and Le Jan [29], and Duquesne and Le
Gall [19], the height process H is introduced only for critical and subcritical spectrally pos-
itive processes. However, it easily extends to supercritical cases thanks to the following fact
that is proved, for example, in Bertoin’s book [7], Chapter VII: denote by D([0, oo), R) the
space of cadlag functions equipped with Skorokhod’s topology; then for all ¢ € [0, co) and
for all nonnegative measurable functional F : D([0, 00), R) — R,

(46) E[F(X~/\t)] = E[CXP(QYt)F(Y~/\t)],

where X stands for a subcritical spectrally Lévy process with Laplace exponent ¥ (o + -).
Our main result, given below, introduces the analogue of H" in the continuous setting.

THEOREM 2.6. Let (a, B, k, ¢) be as in (31). Assume that (44) holds, which implies (35).
Recall from (36) the definition of Y and A; recall from (38) the definition of 6°; recall from
(40) the definition of T*; recall from (42) the definition of X and recall from (45) how H is
derived from X .

Then, there exists a continuous process (H;)ic0,00) such that for all t € [0, 00), H; is
a.s. equal to a measurable functional of (Y.xs, A.Ar) and such that

(47) as¥t€[0,T%), H;=Hyp.

We refer to H as the height process associated with Y.
PROOF. See Section 5.2.4. [

‘We next define the pinching times as in (9): we first set

(48) vVt €[0,00), J;= inf Y;.
s€[0,1]

Then, conditionally given Y, let

P = Z 8(t,.y,) be a Poisson point measure on [0, 00)?
(49) pz1
with intensity k 1jo<y<y,—J,} dt dy.

Then, set

(50) T =((sp.1p)),n; wheres,=inf{s €[0,7)]: inf ¥, —Jy>y,}.p=1.

pP= uels,tp]
In the next section, after some necessary setup on the coding of graphs, we will see that the
triple (¥, H, IT) completely characterises the continuous version of the multiplicative graph.

2.2.2. Coding graphs. Our primary goal here is to introduce the notions on measured
metric spaces which will allow us to build the continuum graph from the processes (Y, H, II).
We will actually consider a slightly more general situation, which permits to include the
coding for discrete graphs as well.
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Coding trees. First let us briefly recall how functions (not necessarily continuous) code
trees. Let £ : [0, 0co) — [0, 0co) be cadlag and such that

(51) ¢n = sup{t € [0, 00) : h(t) > 0} < o0.

Forall 5,1 € [0, ), we set

(52) by(s,t) = inf h(r) and dp(s,t) =h(s)+ h(t) —2by(s,1).
re[sAt,sVvt]

Note that dj, satisfies the four-point inequality: for all sy, 53, 53, 54 € [0, {p,), one has

dn(s1,52) + dn(s3, 54) < (di(s1, $3) + dp(s2, 54)) V (dn(s1, 54) + dp (52, 53)).

Taking s3 = s4 shows that dj, is a pseudometric on [0, ¢;). We then denote by s ~, ¢ the
equivalence relation dp, (s, t) = 0 and we set

(53) Tp =10,8n)/ ~n -

Then, dj, induces a true metric on the quotient set 7}, that we keep denoting by dj and we
denote by py, : [0, &) — T, the canonical projection. Note that pj, is not necessarily contin-
uous.

REMARK 4. The metric space (7}, dy) is tree-like but in general it is not necessarily
connected or compact. However, we shall consider the following cases:

(a) h takes finitely many values.
(b) h is continuous.

In Case (a), Ty, is not connected but it is compact; T, is in fact formed by a finite number
of points. In particular, " is in this case: by (12), the exploration tree T, as defined in (7)
is actually isometric to Tyw, that is, the tree coded by the height process H" that is derived
from YV by (11).

In Case (b), Ty, is compact and connected. Recall that real trees are metric spaces such that
any pair of points is joined by a unique injective path that turns out to be a geodesic and recall
that real trees are exactly the connected metric spaces satisfying the four-point condition (see
Evans [23] for more references on this topic). Thus, T is a compact real tree in this case.

The coding function provides two additional features: a distinguished point p, = pj(0)
that is called the root of T;, and the mass measure mj, that is the pushforward measure of
the Lebesgue measure on [0, ¢;) induced by pj on Tj,: for any Borel measurable function
S :Th — [0, 00),

h
(54) | s@man)= [ ripne)ar
h
Pinched metric spaces. We next briefly explain how additional “shortcuts” will modify the
metric of a graph. Let (E, d) be a metric space and let IT = ((x;, y;))1<i<p Where (x;, y;) €
E?, 1 <i < p, are pairs of pinching points. Let ¢ € [0, 00) that is interpreted as the length
of the edges that are added to E (if ¢ = 0, then each x; is identified with y;). Set Ag =
{(x,y);x,ye E}and forall e = (x,y) € Ag, sete = x and ¢ = y. A path y joining x to y is

a sequence of ey, ..., e, € Ap such thate; =x, e, =y ande; =¢; ¢, forall 1 <i <gq. For
all e = (x, y) € Ag, we then define its length by /., = ¢ A d(x;, y;) if (x, y) or (v, x) is equal
to some (x;, y;) € II; otherwise we set [, = d(x, y). The length of a path y = (ey, ..., ¢4) is

given by I(y) = X 1<j<q le;» and we set
(55) Vx,y€E, dme(x,y)=inf{i(y); y is a path joining x to y}.
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It can be readily checked by standard arguments that dp . is a pseudo-metric. We refer to
Section 5.2.5 for more details. Denote the equivalence relation dp ¢(x,y) =0 by x =n ¢ y;
the (II, €)-pinched metric space associated with (E, d) is then the quotient space E/ =q ¢
equipped with dp .. First note that if (E,d) is compact or connected, so is the associ-
ated (II, ¢)-pinched metric space since the canonical projection wn: E — E/ =m¢ is
1-Lipschitz. Of course when ¢ > 0, dij ¢ on E is a true metric, E = E/ =q1 . and w7y ¢ is the
identity map on E.

Coding pinched trees. Let h: [0, 00) — [0, 0co) be a cadlag function that satisfies (51) and
(a) or (b) in Remark 4; let IT = ((s;,#;))1<i<p Where 0 <s; <t; < ¢, forall 1 <i < p and
let € € [0, 00). Then, the compact measured metric space coded by h and the pinching setup
(IT, ¢) 1s the (II, ¢)-pinched metric space associated with (7}, dp) and the pinching points
IT = ((pn(si), pu(ti)))1<i<p, where py : [0, &p) — T, stands for the canonical projection.
We shall use the following notation:

(56) G(h7 Hs 8) = (Gh,n,&" dh,n,é‘s Qh,l‘l,e, mh,l‘l,e)-

We shall denote by pj 11, the composition of the canonical projections @y ¢ o py, : [0, &) —
Ghr.e; then onme = pre(0) and my e stands for the pushforward measure of the
Lebesgue measure on [0, ¢,) via pp e

Coding w-multiplicative graphs. Recall from Section 2.1.1 that (G}')1<k<q,, are the con-
nected components of G,,. Here, q,, is the total number of connected components of G;;
¢ is equipped with its graph-metric dgv and with the restriction m;’ of the measure
m, = lejgn w;48; on GY'; the indexation satisfies m,(GY) > --- > mw(g‘(’{w). Let us briefly
explain how the excursions of H" above 0 code the measured metric spaces G}
First, denote by (I}', 1), 1 <k < qy, the excursion intervals of H" above 0, that are exactly
the excursion intervals of Y above its infimum process J;" = infs¢[o, ;] ¥y'. Namely,

(57) U W ) ={rel0,00): H} >0} ={re[0,00): ¥ > J}.
I=k=qy

Here, we set §' =r — [ =m}(G}) and thus §' > .- > ;gw; moreover, if ;' = {,‘{”H, then

we agree on the convention that [}’ < I}’ |; excursions processes are then defined as follows:

(58) Yk €{1,....qu}, Vi €[0,00), BY(D) =M,y and YO = Yoy pw — I

We next define the sequences of pinching points of the excursions: to that end, recall from
(8) and (9) the definition of IT;, = ((sp, ?p))1<p<p, the sequence of pinching points of G;
observe that if ¢, € [[}’, "], then s, € [[}', r}"]; then, it allows to define the following for all
kel{l,...,qu}:

¢= (51

P’ p))15p5p7§ ;

where (tp)1<p<p

. increases and where the (I} + s NhE )
(59)
are exactly the terms (s, t,/) of I, such that ¢,y € [I', rf].

Then, forall k € {1, ..., qy}, we easily see that G}’ is coded by (H]', IT}’, 1) as defined in (56).
Namely,

(60) Gy, I}, 1) isisometric to G}.

Here, isometric means that there is a bijective isometry from G (H]/, IT}/, 1) onto G}/ sending
m}’ to Mgy v . This implies in particular that ;" = m}'(G})).
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2.2.3. The continuous multiplicative random graph and fractal properties. We fix
(a, B, k,¢) as in (31) and we assume that (44) holds true. By analogy with the discrete cod-
ing, we now define the («, 8, k, ¢)-continuous multiplicative random graph, the continuous
version of w-multiplicative graph.

First, recall from (36) the definition of Y'; recall from Theorem 2.6 the definition of 7, the
height process associated with Y'; recall from (48) the notation, J; = infg¢(o,, Y, t € [0, 00).
Lemma 5.11 (see further in Section 5.2.4) asserts that the excursion intervals of H above 0
and the excursion intervals of Y — J above 0 are the same; moreover Proposition 14 in Aldous
and Limic [5] (recalled further in Proposition 5.8, Section 5.2.3), asserts that J; — —oo and
that these excursions can be indexed in the decreasing order of their lengths. Namely,

61) {tel0,00): M >0} ={re[0,00):Y; > J;} = | k. ),
k>1

where the sequence {x = ry — Ik, kK > 1 decreases. This proposition also implies that {t €
[0, 00) : H; = 0} has no isolated point, that P(H; = 0) = 0 for all ¢ € [0, o0) and that the
continuous function ¢ — —J; can be viewed as a sort of local-time for the set of zeros of H.
We refer to Sections 5.2.3 and 5.2.4 for more details. These properties allow us to define the
excursion processes as follows.

(62)  Vkz=1,Vte[0,00), H(t) =Hy+nar, and Ye(t) =Y@4oar — i

The pinching times are defined as follows: recall from (49) and (50) the definition of IT =
(Gsp.tp))p=1.If 1), € [Ix, ri ], then note that s, € [I, r¢], by definition of s,,. For all k > 1, we
then define

M = ((sp- 1

Sps p))lf P<pi increases and where

where (£5),_ _
63) P/ 1<p=pk

the (Ix + sf,, Iy + t];) are exactly the terms (s, ¢,/) of II such that 7,y € [I, r¢].

The connected components of the (a, B, k, ¢)-continuous multiplicative random graph are
then defined as the sequence of random compact measured metric spaces coded by the excur-
sions Hy and the pinching setups (I, 0). Namely, we shall use the following notation: for
all k > 1,

(64) Gy := (Gg, dk, ok, my) stands for G (Hg, I, 0) as defined by (56).

The above construction of the continuous multiplicative random graph via the height pro-
cess ‘H highlights the intimate connection between the graph and the Lévy trees that are
the continuum trees coded by the excursions of H above 0, where H is the height process
associated with the Lévy process X. We conclude this section with a study of the fractal prop-
erties of the graphs where this connection with the trees plays an essential role. Indeed, as a
consequence of Theorem 2.6, each component Gy of the graph can be embedded in a Lévy
tree whose branching mechanism y is derived from («, B, k, ¢) by (33); roughly speaking
the measure my is the restriction to Gy of the mass measure of the Lévy tree; this measure
enjoys specific fractal properties and as a consequence of Theorem 5.5 in Duquesne and Le
Gall [20], we get the following result.

PROPOSITION 2.7. Let («, B, k, ¢) as in (31). Assume that (44) holds true, which implies
(35). Let (Gi)k>1 be the connected components of the continuous (o, B, k, ¢)-multiplicative
random graph as defined in (64). We denote by dimy the Hausdorff dimension and by dim,
the packing dimension. Then, the following assertions hold true a.s. for all k > 1:

(i) If B #0, then dimp(Gy) = dimy(Gy) = 2.
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(i1) Suppose g =0, which implies o2(c) = oo by (35). Then, set

Vx € (0, 1), J(x)_ Z KC + Z KC; —ZKC (1A (cj/x))

] cj=<x Jicj>x j>1
that tends to 0o as x | 0. We next define the following exponents:

y=1+ sup{r €l0.00): lim xJ(x)= oo}
(65) x—
and n=1+inf{re[1,oo): lim x’J(x)zo}.
x—0+

-1

In particular, if ¢ varies regularly with index —p~" € (—%, —%), theny =n=p—1.

Then, if y > 1, we get a.s.

dimp(Gy) = —2— and  dimy(Gy) = ——.
y—1 n—1

PROOF. See Section 5.2.5. O

2.3. Limit theorems for the multiplicative graphs. The family of continuous multiplica-
tive random graphs, as defined previously, appears as the scaling limits of the w-multiplicative
graphs. This convergence is proved in [15]. We give here a short description of the main re-
sults of this paper.

Recall from Section 2.1 the various coding processes for the discrete graphs: X%, H"
for the Markovian queue/Galton—-Watson tree, Y and H" for the graph, and 6" is the

time-change so that H" = H" o 6®". Then recall from 2.2 their analogues X, H, Y, H, 6
in the continuous setting. Let w, = (wf )) j>1 € Ejp n > 1, be a sequence of weights. The
asymptotic regime considered in [15] is determined by two sequences of positive numbers
an, by, — co. More precisely, we prove in [15] (Theorem 2.4) the following convergence of

the coding processes:
1

(66) g (X ) =
a, v b,

weakly on D([0, 00), R) x C([0, 00), R) equipped with the product of the Skorokhod and the
continuous topologies, then the following joint convergence

1 1
(67) (_Xl‘;m? _HW" _YZ\]’Z’ Hwn) — (X, H, Y9 H)
ay n b ay n n—oo
holds weakly on D([0, 00), R) x C([0, 00), R) x D([0, c0), R) x C([0, 00), R) equipped with
the product topology.

For (66) to hold, it is necessary and sufficient that (see Duquesne and Le Gall [19], Theo-
rem 2.3.1 and Corollary 2.5.1)

L, (weakly)
(68) (A):ZXb: “nvi " X, and (B): 38 € (0, 00), liminfP(Z}} 5, =0) >0,

Above, (ZZ’")kEN stands for a Galton—Watson Markov chain with offspring distribution fi,
(as defined in (29)) and with initial state ZS"’ = la,]. In [15], for each X satisfying the
conditions (31) and (44), we construct examples of (a,, b,, w,)nen for (68) to take place,
so that every member of the continuous multiplicative graph family appears in the limits
of discrete graphs. Our construction there employs a sufficient condition for (B) in (68)
which can be readily checked in a wide range of situations. Moreover, in the near critical
regime where o1 (wy,) < 02(wy,) and when large weights persist to the limit, [15] shows that
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(o, B, Kk, ¢)-spectrally Lévy processes are the only possible scaling limits of the X*. Thus, in
some sense, («, B, k, ¢)-continuum multiplicative graphs as introduced in this paper, are the
only possible nondegenerate scaling limits of near critical multiplicative graphs.

In terms of the convergence of the graphs, (67) implies the following. Recall from (60) the
graph (G;", d;", 0", m;") encoded by (H}, IT{, 1). Put another way, (G;")1<k<g,, forms
the sequence of the connected components of G, sorted in decreasing order of their m"-
masses: m"» (QVIV”) >...>m" (gggn ). Analogously, recall from (64) the connected compo-
nents (Gy)k>1 of the (o, B, k, ¢)-continuous multiplicative random graph (ranked in decreas-
ing order of their m-masses). Completing the finite sequence with null entries, we have that
(Theorem 2.8 in [15])

a 1
(69) ((g‘],(\’ns b_n ]ZVﬂ, Q‘]’cvna _m‘],(\,n)> — ((Gkadk’ Qk’mk))k>1
" k>1 n—o00 =
holds weakly with respect to the product topology induced by the Gromov-Hausdorff—
Prokhorov distance. Moreover, the same type of convergence holds if we replace in (69)
the weight-measure m" by the counting measure # =3, _;; 8;, where j, :=sup{j > 1:

wj(»") > 0}. We can also list the connected components of G, in the decreasing order of their

numbers of vertices. Then again, Theorem 2.13 in [15] asserts that under the additional as-
sumption that 4/j,, /b, — 0, we have this (potentially) different list of connected components
converging to the same limit object. Theorem 2.8 in the companion paper [15] completes the
previous scaling limits of truely inhomogeneous graphs due to: Bhamidi, Sen and X. Wang
[9], Bhamidi et al. [25], Bhamidi, van der Hofstad and van Leeuwaarden [12] and Bhamidi,
van der Hofstad and Sen [10]. We refer to [15] for a more precise discussion on the previous
works dealing with the scaling limits of inhomogeneous graphs.

3. Proof of Theorem 2.1. Let G = (¥ (G), &(G)) be a graph with 7 (G) C N\{0}. We
suppose that G has g connected components c¥, ...,c¥ that are listed in an arbitrary de-
terministic way, the increasing order of their least vertex: namely, minC% < ... < minc§.
Let w= (wj)jer(G) be a set of strictly positive weights; we setm=}_ ;.4 (g w;d; thatis, a
measure on ¥ (G).

We call the set of the atoms of a Poisson point measure a Poisson random set. We then
define a law Ag n on ((0,00) x 7 (G))? as follows. Let (I1;) e () be independent Pois-
son random subsets of (0, co) with rate w;/oy(w). For all nonempty subset S C 7 (G) we
set T1(S) := Ujes I1; (in particular TT({;}) =I1;, for all j € ¥ (G)). Then T1(S) is a Pois-
son random set with rate m(S)/o1(w). For all k € {1, ..., g}, we then define (T}, Uy) : Q —
(0, 00) X 7(G) by

= inf[ly, where the permutation s is such thatinfT1(CS})) < --- <infT1(cS,).

Namely, T is the kth order statistic of (inf H(C,G), ...,inf l'I(CqG )). We denote by A the
joint law of ((T, Ux))1<k<q and we easily check that

AG’m(dtl ...dl‘q; j1,...,jq)
=P(Tyedty;...;Tyedty; Uy =ji;...; Uy = jg)

w; W; 1
=1 N ey (— tm(CC )dt ...dty,

(70)
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where s is the unique permutation of {1, ..., g} such that j; € ”//(Cff,)), foralll e{l,...,q}.
Moreover, we set I'Ij =1I1; N (T}, 00), forall j € Cgk). Then, note that

(71) Hj:H’j’fU{Tk} if j=Ur and szl'[’; ifjeCsG(k)\{Uk}.
Elementary results on Poisson point processes imply the following:
Conditionally given (T, Uy)1<k<q. the Hj, Jj € ¥, are independent and
(72) forall j € CSG(k), Hj is a Poisson random subset of (7}, 00)
with intensity w; /o7 (w).

The following lemma, whose elementary proof is left to the reader, provides a description of
the law of ((Tx, Ux))2<k<4 conditionally given (77, Uy). Let us mention that it is formulated
with specific notation for further use.

LEMMA 3.1. Let G° be a finite graph with q° connected components; let w® =
(w?)je'y/((;o) be strictly positive weights; let m? =} icy (o) w?éj. We fix k* € {1,...,49°}.
Then, we set G' = Go\Cgo and a = (o1 (w°) —m° (Ckcin))/ol (w?); we equip G’ with the set of
weights w; = aw?, j € ¥V (G') and we setm’ =3 jey gy w8 Let T and (Ty, Up)1<k<go-1
be independent r.v. such that T is exponentially distributed with unit mean and such that
(T, U} 1<k<go—1 has law NG ny. We set

1
TP =T and Vke{l,...,q°—1}, T, =T+-T, and Ul ,=U;.
a

Then, for all j* € CkG*O,

wo,

al(ivo)P(Tlo edt;...; quo €dtgo; U = jo; ..., qua = jq°)

= AGO’mO(dtl .o .dtqo; j*9 j27 ceey jq()),

Next we briefly recall how to derive a graph from the LIFO queue (and from an additional
point process) as discussed in Section 2.1.1. Let ¥ C N\{0} be a finite set of vertices (or
finite set of labels of clients) associated with a set of strictly positive weights denoted by
w = (w;)jey (recall that the total amount of service of Client j is w;); let E = (E;) jey be
the times of arrival of the clients. We assume that the clients arrive at distinct times and that
no client enters exactly when another client leaves the queue. These restrictions correspond
to a Borel subset of (0, 00)*” for E that has a full Lebesgue measure. We next set

(73) Yt=—f+];/wj1{Ej§t} and Jtzrei{gz]yr'

We then define V : [0, 00) — ¥ such that V; is the label of the client who is served at time ¢.

Since Y only increases by jumps, for all ¢ € [0, 00), we get the following:

e cither {s € [0,7] : Yy < inff ;) Y} is empty and we set V; =0,
e or there exists j € 7 such that E£; = max{s € [0,7]: Y;_ <infj; ;) Y} and we set V; = j.
Note that V; = 0 if the server is idle. Observe that V is cadlag. As mentioned in Section 2.1.1,

the LIFO-queue yields an exploration forest whose set of vertices is 7 and whose set of edges
are

A={{i,j}:i,je? and Vg, =i}.
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Additional edges are created thanks to a finite set of points IT = {(7,, yp); 1 < p < py} in
D = {(,y) € (0, 00)2:0 < y < Y; — Ji} as follows. For all (¢,y) € D, define t(¢,y) =
inf{s € [0, ¢] :inf,c5,1) Yu > y + J;}. Then, the set of additional edges is defined by

S={{i, j}:i,j e distinct and 3(¢, y) € IT such that V;( yy =i and V; = j}.

Then the graph produced by E,wand [Tis G = (¥ (G) =7, &(G) = AUS).

Theorem 2.1 asserts that if £ and IT have the appropriate distribution, then G is a w-
multiplicative graph, whose law is denoted by My ,, given as follows: for all graphs G such
that ¥ (G) =7,

(74) My (G) = H (1 _ e—wiwj/ﬁl(w)) 1_[ e~ Wiwj/o1(w)
{i,j}e€(G) {i.j}¢&(G)

We actually prove a result that is slightly more general than Theorem 2.1 and that involves
additional features derived from the LIFO queue. More precisely, denote by q the number
of excursions of Y strictly above its infimum and denote by (I, r¢), k € {1, ..., q} the corre-
sponding excursion intervals listed in the increasing order of their left endpoints: [} < --- < g
(of course, this indexation does not necessarily coincide with the indexation of the connected
components of the graph G in the increasing order of their least vertex, nor with the decreas-
ing order of their my,-measure). Then, we set

(75) Vkell,...,q}, Ti=-J, and Uie 7V issuchthat Ey, =I.

From the definition of G as a deterministic function of (£, w, IT) as recalled above, we
easily check the following: G has q connected components Clg, ey ng (recall that they are
listed in the increasing order of their least vertex: namely, min Clg < .-+ < min ng ). Then,
we define the permutation s on {1, ..., q} that satisfies Uy € ng(k) for all k € {1, ..., q}. Ob-
serve that rp, — [ = m(ng(k)) and that the excursion (Y; 1, — Ji)re[0,r,—1;] codes the connected

component ng(k). The quantity 7 is actually the total amount of time during which the server
is idle before the kth connected component is visited, and Uy is the first visited vertex of
the kth component. We denote by & the (deterministic) function that associates (£, w, 1) to
(G, Y, J, (Tk, U)1<k<q):

(76) qD(Ev w, H) = (ga Yv J? (Tka Uk)lfqu)'

We next prove the following theorem that implies Theorem 2.1.

THEOREM 3.2. We keep the notation from above. We assume that E = (Ej)cy are
independent exponentially distributed r.v. such that E[E;] = o(w)/wj, for all j € V. We
assume that conditionally given E, I1 is a Poisson random subset of D = {(¢t, y) € (0, 00)?:
0<y<Y,— J} with intensity o1 (w) "1p(, v)dtdy. Let (G, (Tx, Ur)1<k<q) be derived
from (E,w, IT) by (76). Then, for every graph G whose set of vertices is V and that has q
connected components, we get

P(G=G:Tyedn;...;T,edt;; U= ji;...; Uy = jg)
= Mf/,W(G)AG,m(dtlv MR dtq’ le MR Jq)7
where My ., is defined by (74) and A n, is defined by (70).

77

PROOF. We proceed by induction on the number of vertices of G. When G has only one
vertex, then (77) is obvious. We fix an integer n > 1 and we assume that (77) holds for all
¥ C N\{0} such that #7" = n and all sets of positive weights w = (w;) jey .
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Then, we fix 7° C N\{0} such that #7° =n + 1; we fix strictly positive weights w’ =
(w?)je«//o and we also fix E° = (Ej”.)je«//a in (0, 00)"*!; we assume that in the corresponding
LIFO queue, clients arrive at distinct times and that no client enters exactly when another
client leaves the queue. We nextset Y/ = —1+3 jcyo U)?l{E?g} and J? =infjg 1 Y°. Let q°
be the number of excursions of Y strictly above its inﬁmum'process JOlet (T, U 1<k<qe
be as in (75): namely 7)) = —le, and E z’]ko =17, where (I, r?) is the kth excursion interval of
Y strictly above J listed in the increasing order of their left endpoints (namely, /{ < --- <
12,).

! The main idea for the induction is to shift the LIFO queue at the time of arrival 7}’ of the
first client (with label U7) and to consider the resulting graph. More precisely, we set

v (7 o) —wg
(78) =7l = oy (wo)

VjieV, wj=awjand Ej =a(E]—TY).
Let Y and J be derived from E := (E;) jey and w := (w;) jey as in (73). Then observe that

(79) a(y?

a=lt+17 Yﬁ”) =Y =—t+ Z wilig;<n, 1 €[0,00).

jev
Note that T =minjcyo E ;’ Then, the alarm clock lemma implies the following.

(D Suppose that (E;?) jeve are independent exponentially distributed r.v. such that
E[E?] =0 (w")/u);?, forall j € V°. Then, T{ is an exponentially distributed r.v. with unit
mean, P(U{ = j) = w;?/ol (W), for all j € V°, T{ and Uy are independent and under the
conditional probability P(-|U{ = j*), (E) jey, as defined in (78), are independent exponen-
tially distributed r.v. such that E[E ;] = o1(w)/wj, for all j € V" (where V = V°\{j*}).

We next explain how the surplus edges of the graph generated by ¥ depend on Y. Namely,
we denote by IT the Poisson point process on {(z, y) € [0, 00)>: 0 < y < Y; — J;} that yields
the surplus edges of the graph coded by Y and we explain how it is related to I1° that is,
the point process on {(¢, y) € [0,00)?: 0 < y < Y? — J?} that yields the surplus edges of the
graph coded by Y?. We further identify which part of I1° corresponds to IT.

To that end, we fix Q1 and O, two discrete (i.e., without limit-point) subsets of [0, 00)2.
Let us mention that eventually Q1 and Q; are taken random and distributed as independent
Poisson point processes whose intensity is Lebesgue measure on (0, 00)%. Roughly speaking,
Q1 yields IT and Oy completes I to yield I1°. More specifically, we set

Dy:={(t,y)€[0,00*:0<y<Y,—J;}, M:=Q ND
(80)
and D2={(t,y)e[0, 00)2:—Jt<y§awfjlg}, n?:= Q>N Dy.

We next define f; and f> from [0, 00)? to [0, 00)? and we define a set of points I1° by

1 o 1 o
filtoy) = (;’ FTE (v + (awyy + Jt)+)>,
(81) fz(t’y): (lt_i_TlO’w(l)]o_ly)

a 1 a
and T1° = fi(IT) U f»(T1%).

We check the following (see also Figure 4).
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FIG. 4. An example of Y° — J° and D°. Darkly shaded area corresponds to f1(Dy); lightly shaded area
corresponds to f>(Dy). Together they form a partition of D°

(I) Fix E°; suppose that Q1 and Qy are two independent Poisson random subsets of
[0, 00)? with intensity dtdy. Then, H(’ is a Poisson random subset of D° = {(t,y) €

1po(t, y)dtdy.

o1 (w)
[0, oo)2 :0 <y <Y/ — J?} with intensity

ol (w")

Indeed, observe that fi(D;) and f>(D;) form a partition of D°. Then, note that f| is
piecewise affine with slope 1/a in both coordinates on the excursion intervals of ¥ — J strictly
above 0, and that f> is affine with slope 1/a in both coordinates. Standard results on Poisson

subsets entail that I1° is a Poisson random subset on D° with intensity o (w) 1po(t, y)dtdy
and by (78) #fﬂ) = (w")’ which implies (II). O
Recall notation (76). We next introduce the two following graphs:
®(E®,w°, 11°) = (G°, Y°, J°, (T, U,f)liquo) and

(82)
Q(E,w, 1) = (G, Y, J, (Tx, Ux)1<k=q)-

Then, the previous construction of I1° combined with (79) easily implies the following:

(IIl) Fix E°, Q1 and Q5. Then, G is obtained by removing the vertex U 10 from G°: namely,
V(G =7 =V'\(U{}and £(G) ={{i, j} € £(G°) :i, j € V(G)}.
We next consider which connected components of G are attached to U { in G°. To that

end, recall that the C,g (resp. the C, ) are the connected components of G° (resp. of G)
listed in the increasing order of their least vertex; recall that s° (resp. s) is the permutation on
{1,...,q°} (resp. on {1, ..., q}) such that U] € ngol()k) forall k e {1,...,q°} (resp. Uy € ng(k)
forall k € {1,..., q}). We first introduce

(83) = g"\csgm and K:=suplkefl,...,q}: T < aw‘l’Jlo}

with the convention sup @ = 0. The graph G’ is the graph G° where the first (in the order of
visit) connected component has been removed. Note that G’ is possibly empty: it has q° — 1
connected components. We easily check that q° = q — K + 1. Here again, we recall that the

4
connected components of G’ are listed in the increasing order of their least vertex: min C? <

- < min Cg,:_l. Then, when q° > 2, denote by s’ the permutation of {1,...,q° — 1} such
that
(84) Vke{l,....q° =1}, ng(k)_csg"(k+l)
We also set

(85) Vkell,...,q° =1}, T;/= TK+k—aon and U} = Ugk-
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Suppose that E°, Q1, O, are fixed, then we also check that
1 /
g g
86) Yke{l.....q" =1}, T, =T{+ ;Tk/’ Ulp1=U and  Cggy=Cgk -

We now explain how additional edges are added to connect G to Uy. For all j € 7, let
I; ={t €[0,00) : V; = j}; I; is the set of times during which Client j is served; we easily
check that /; is a finite union of disjoint intervals of the form [x, y) whose total Lebesgue
measure is w;: namely, £(/;) = w;.We also set

l'[’j’f ={y€[0,00):3r €l suchthat (r,y) € Qy and y > —J;}.
Note thatif j € ng(k) and ¢ € I}, then —J; = T;. Combined with elementary results on Poisson
random sets, it implies the following.

(V) Fix E° and Q,; suppose that Q» is a Poisson random subset of [0, oo)2 with inten-
sity m dtdy. Then, the (1'[;‘.) jey are independent and l'I’]'f is a Poisson random subset of
(Ty, o0) with rate wj /o1 (w), where k is such that j € ng(k).

We next introduce the following:

* Weset [T :={T;} U ij if there is k € {1, ..., q} such that j = Uy.
* We set IT; ::ij if jeV\{Ui,...,Uq).

* We set H’j ={y— awf]lg; yell; N (aw?]f, 00)}.

* For all nonempty S C 7/, we set IT'(S) := U 5 1T

The following claim can be checked deterministically. For the sake of clarity, its proof is
postponed to the end of the section.

(V) Fix E°, Q1, Q2. Then,
(Va) forall j eV, {U7, j}e&G) if I1; N [O,aw?]f)] # J;
wmﬁnaUkeUPHAO—u,nqk—m%f=mﬁwég%p=mfnb
namely,

(87) Vke(l.....q" — 1}, T{=infIl'(c],)=inf T},

K+k’

with the notation of (83), (84), (85) and (86).

We now complete the proof of Theorem 3.2 as follows: let (E;?) jeyo be independent
exponentially distributed r.v. such that E[E]?] = o (w%)/ w? for all j € ¥°. We then fix
Jj* € 7 and we work under P« :=P(-|U{ = j*). Under P, by (78), we get 7" = 7 °\{j*},
a=(o7(w°) — w;?*)/ol(w”) andforall j e 7, w; = aw? and E; =a(E;? — T7). Under P,
we take Q; and O to be two independent Poisson random subsets of [0, 00)? with inten-
sity ﬁ dtdy; Q1 and Q, are also assumed to be independent of E°. Recall from (80) and
(81) the definitions of IT and I1? and from (82) the definition (G, (T, Ux)1<k<q)- By (D),
under P+, (E, w, IT) has the required distribution so that the induction hypothesis applies to
(G, (T, Ux)1<k<q): namely, under P+, G has law My ,, (as defined in (74)) and condition-
ally given G, (T, Ux)1<k<q has law Ag , as defined in (70) (namely, (77) holds). We next
claim the following.

(VI) Under P« and conditionally given (T, G), the (I1;) jcy are independent and T1; is
a Poisson random subset of (0, 00) with rate w;/o\(w); therefore, under P jx, the (IT;) jey
are independent of (T, G) and the very definition of T1; implies that for all {1, ..., q},

Ty = ian(ng(k)) —infTly, wheres is such thatinfTI(CZ,) < --- < infI1(CY,)).
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PROOF OF (VI). By (IV), under P+ and conditionally given (7", G, (T, Ux)1<k<q)»
the (H’j‘f) jey are independent and l'[’j‘f is a Poisson random subset of (7}, 00) with rate

w; /oy (w), where k is such that j € ng(k)' Recall that IT; := {T; }U H’]’f ifthereisk e {1,...,q}
such that j = Uy and that IT; := H;‘. if j € V\{U1,...,Uq}. Thus, conditionally given
(T?, G, (Tk, Ur) 1<k<q)- the law of the IT; only depends on the l'[j and on (T, Ux)1<k<q-
Since conditionally given (7}, G), (Tk, Ux)1<k<q has law Ag n, (70), (71) and (72) imply
that conditionally given (7}, G), the I1; are independent Poisson random subsets on (0, c0)
with respective intensity w; /o1 (w). [

Consequently, under P+, by (Va) and (VI), G° only depends on G and on IT; N[0, aw;?*],
Jj € 7. This, combined with elementary results on Poisson processes, implies that G°
is independent from (l'[’j) jey and from T7; (Va) and (VI) also imply that under P,
the events {{j*, j} € £(G°)}, j € ¥, are independent and occur with probabilities 1 —
exp(—wjaw;’.*/al (w)). Then, note that wjaw?*/al (w) = w?w;?*/ol (w?). Thus, under P,
G has law Myo e and it is independent from (77; l'[’j,j V).

Recall from (83), (84), (85) and (86) the notation G’, s’ and (Tk/, Ulé)lfkgqo_l. Then, ob-
serve that under P+ and conditionally given G°, (Vb) and (VI) imply that (7}, U;)1<k<qo—1
has conditional law Ag' /, where m’ = )" jev(g)wjé;. Then, under Pj+ and conditionally
given G, Lemma 3.1 applies and (86) entails that

[
w*
]*

P(T? edty;...; TS €dtqo; U = jo;...; US = juo|G°

= Agusmo(dl’l . .dtq”; j*v j2, te jq”)'

Since P(U} = j*) = w;?* /o1(w?), it implies that for all graph G° whose set of vertices is 7"°
and that has ¢ connected components, we get

P(G° =G T edn; .. .; Tq"o €dtyo; UP = j55 U5 = jo; .05 U;o = Jjg°)
= M«y/o,WO(Go)AGova(dll ...dtqo; J*, jas ...,qu).

This completes the proof of Theorem 3.2 by induction on the number of vertices. [

PROOF OF (V). The argument is deterministic and elementary. Suppose that {U7, j} €
&(G?). There are two cases to consider.

e (Case 1):{Uy, j} is part of the exploration tree generated by (E°, w’) which means
that Vg, = Uy. Namely, it means that 77" = sup{s € [0, E;?] Y9 <inf, E] Y?} because

J
Efjl,, = T7, by definition of (U7, T{); since Y. 0107 + wfjla = Y;lo and by (79), it is equivalent

to —aw;’]{; < Jg; = Yg;-. It implies that E; is the left endpoint of an excursion of ¥ strictly
above its infimum; therefore, there exists k € {1, ..., q} such that j = Uy and —Jg ;= Ty, by
(75); thus Ty € [0, aw‘l’Ji,], which implies that IT; N [0, aw‘l’]f] # @ (since Ty € I1; as we are
in the case where j = Uy).

Conversely, let j = U be such that IT; N [0, aw‘l’jlo] # &. Tt implies that T}, < aw‘l’]]o and

the previous arguments can be reversed verbatim to prove that {U7, j} is an edge of G that
is, part of the exploration tree generated by (£, w°).

e (Case 2):{Uy, j} is an additional edge of G°. Then, there exists (¢', y") € I1° such
that Vi = j and V;’O(t,’y,) = Uy, where t°(¢',y") = inf{s € [0, 1] : infj; ;1 Y > y' + J7}.
Note that V = j implies that ¢’ > T since j # U} and since U} is the first visited ver-
tex (or the first client). Also observe that Vfo(t,’y,) = Uy implies t°(t', y') = T{. It also

implies that ¢’ lies in the first excursion interval of Y strictly above its infimum, which
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entails that J9 J;’o = —T7. Then, we set t = a(t’ — T{) and, thanks to (79), we rewrite
the previous condmons in terms of Y, J and V as follows: V; = j and 0 = inf{s € [0, ¢] :
awf]i, + infls,1 Y > ay’}, which is equivalent to t € I; and y := a(on{, —y) > —J;. This
proves that there is (¢, y) € D, (as defined in (80)) such that (¢, y') = f2(¢, y) as defined in
(81). Since fi(IT) and fz(l'lz) form a partition of I1°, (¢, y) € I12 and this proves that there
is (¢, y) € Q> such that r € I; and aw?]f, >y > —J;, which implies IT; N [0, aw”Ulo] #+ .
Conversely, suppose that IT; N [0, aw"Uf,] # @ and that j € 7'\{Uy, ..., Uq}. Then, l'[jf N
[0, aw?]i,] # @ and the previous arguments can be reversed verbatim to prove that {U7, j} is

an (additional) edge of G°, which completes the proof of (Va).
Let us prove (Vb). Let k € {1, ..., q° — 1}. By definition Ug 1+, € C§K+k) Letye l'IUK+k'
namely, there exists ¢ such that V; = Ug 14, (t, y) € @z and y > —J;. But V; = Uk 4 implies

that —J; = Tk 4. Since Iy, = l'[’,’_‘/K+k U{Tkk}, we getinf [y, , = Tk 1. By definition

: / _ _ 0
of K, Tg+i > awUlg, which entails 1anUK+k = Tx 1k awUf.

Let j € ng<,(+k)\{UK+k} (if any) and let y € IT;. Necessarily, j € #\{Uj, ..., Uq}, which
entails IT; = l'[}’f, by definition. Then there exists ¢ such that V; = j, (¢, y) € Qp and y > — J;.
Note that /; is included in the excursion interval of Y strictly above its infimum whose left
endpoint is Eyy,, which implies that J; = —Tk 4, for all € I;. Thus y > Tk . This

proves that inf IT’ (ng( K1i) = inf l'I’UK+ .» Which completes the proof of (Vb). [

4. Embedding the multiplicative graph in a GW-tree. We recall from Section 2.1.2
the definition of the Markovian algebraic load process X" that is derived from the blue and
red processes X>" and X" as in (25). Namely recall from (16) that Za o =D k>1 8(T 30
and 2.7 =} k=1 8(z7,o7) are two independent Poisson random point measures on [0, oo) X
{1, ..., n} with intensity £ ® v, where £ stands for the Lebesgue measure on [0, co) and
where v, = ﬁ i< j<n Wjbj. Recall from (17) the following notation

XY ==t 43wyl (),

k>1
=—1+) wyloa(f) and [["= inf X7V
= sel0,]”

For all j € {1,...,n} and all ¢ € [0, 00), recall from (18) that Nw(t) = ZP([0,] x {j})
and that EW 1nf{t e[0,00): Z. b([0 t] x {j}) =1}; the N W are 1ndependent homogeneous
Poisson processes with jump-rate w;/o(w) and the r.v. (U1 ™ E] )1<j<n are ii.d. exponen-
tially distributed r.v. with unit mean. Note that X f’w = —1+ > 1<j<, wjN; (t). Then recall
from (19) that
88) Y'=—t+ Y wilppyey and Af= XPU -y =Y wi(NY(6) — 1),
l<j=zn l<j=n

Thanks to (Y", A¥) and X*'" we reconstruct the Markovian LIFO queue as follows. First
recall from (20) the definition of the “blue” time-change 6": for all ¢ € [0, 00),

Gb,w =+ yr‘;]w,
(89) 5

where for all x € [0, 00), we have set: ;" = inf{r € [0, 00) : X;" < —x},

with the convention that inf @ = co. Note that =" < oo iff x < —I5" = lim;_, o —I;" that
is, a.s. finite in supercritical cases (and —/3;" is a.s. infinite in critical and subcritical cases).
We also need to recall from (22) the definition of

(90) T = sup|t € [0, 00) : AY < —I%"} = sup{r € [0, 00) : 6" < o0}.
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In critical and subcritical cases, T,F = oo and 6" only takes finite values. In supercritical
cases, a.s. T,¥ < oo and we check that Gb’W(Tv’f—) < 00. We next recall from (23) the defini-
tion of Blue and Red that are the sets of times during which blue and red clients are served
(recall that the server is considered as a blue client):

1) Red = U [62".67") and Blue=[0,00)\Red.
1€[0,TX]:A67" >0

Note that the union defining Red is countably infinite in critical and subcritical cases and that
it is a finite union in supercritical cases since [0P"(T.*—), 0°"(T¥)) = [0>V(T}—), 00). We
next recall from (24) the definition of the time-changes A" and A*"":

t
AP = f Ie1ue(s) ds = inf{s € [0,00) : 67" > ¢} and
0
(92) t
Af’wzt—A?’wz/ 1rea(s)ds.
0

The processes A™>" and A*" are continuous and nondecreasing and a.s. lim,_, oo A;"" = 00.
In critical and subcritical cases, we also get a.s. lim;_, A?’W = 00 and Ab*w(étb "y =1t for

all ¢ € [0, o0). However, in supercritical cases, A™" is eventually constant and equal to T

and a.s. forall 7 € [0, T.)), Ab*w(é?tb """y = t. We next recall from (25) the definition of the load
of the Markovian queue X":

(93) Vre[0,00), Xy =XU 4+ X7,
t

APV
PROOF OF (26) IN PROPOSITION 2.2. Note that for all ¢ € [0, T*), AP¥(6,>") =t and
thus A (07") = 6" — t = y©¥(AY). Therefore,
w _ ybw r,w _ vybw r,w _ vybw AW _ yW
Xe,b” - XAb-W(e,b*W) + XArVW(etb’W) =X;m+X yETW(AY) T X; Ar =Y/,

which proves (26) in Proposition 2.2. [
We next prove Lemma 2.3. To that end we need the following lemma.

LEMMA 4.1. Almost surely, for all b € [0, T.}] such that Qf;w < Gf’w, we get for all
b,w 5b,w
self,",6,")

XY> XU, =YY, AXS,=AA} and
(94) - . W”’
w . w _ W . )
X(g}:ﬁw)_ = Qf’w = X(Q}}:’w)— lf@b < Q.

Thus, a.s. for all s € [0, 00), X{ > YW(A?’W). Moreover, a.s. for all s1, s2 € [0, 00) such that

A?{W < AEZ’W, then

(95) inf  Y)’= inf X{.

be[AS" AL s€ls1.52]
We next introduce the red time-change:
(96) 0, " =inf{s € [0,00) : A} > 1}.
Then, for all s,t € [0, 00), 0,57 — 07" > s and if AO]"" > 0, then AX;"" =0.
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A yw
L] b
o T
\ x b’
ff \ f >
t t3 ta ts
N
A
Xbw
N N AXTw
\ AAY (s2)
AAY (s1)
—A%(s1)
S1 S2 S3 .
—AY(s2)

F1G. 5. Colouring of the Markovian queue. The grey blocks form the set Blue. Observe that the sequence
(t)1eN (.e., the moments when the queue switches its colours), marks the boundaries of the blocks. Recall the
point measure 2 ; formed by the jumps of X". The jumps corresponding to those of Y have the colour b (blue)
and they are marked by e on the abscissa. The jumps corresponding to those of A have the colour Y/ (for repeated
blue as defined in the end of the proof of Proposition 2.2) and they are marked by x. The jumps of colour r (red)
are marked by o. Observe also that jumps inside the grey blocks are of colour b, the right endpoint of each grey
block corresponds to a jump of colour ¥/, which is also a jump of A". Jumps outside these blocks are of colour r.

PROOF. As defined by (93), the process X" is obtained by concatenating alternatively
successive parts of X" and X©" as follows: recall from (88) that A is the sum of the
jumps of X" that already occurred once; it is therefore a nondecreasing process; denote by
s; the Ith jump-time of A" and to simplify, set s; = y T Y (AY) (note that in supercritical cases,
s; may be infinite). Let us agree on saying that the colour of the queue is defined by the colour
of the client currently served. We then introduce a sequence (f7);cny Which corresponds to the
times when the queue switches its colour. For convenience, we first set so = s, = 0 and then

we introduce
97) VieN,ty:=si+s; and fyy1:=s141+5].

See also Figure 5. Next set [* = inf{/ > 0 : 5; = oo} (i.e., infinite in the subcritical and the

critical cases). Then, #; < oo for all I < 2I* and #y+ = co. Fix [ < I*. Then, note that tp; 11 —

ty = 8141 — S, thatfyy40 — o141 = sl/ 1 sl’ and observe that (93) can be rewritten as follows:
b,w b,

o SO Ko = Xy =Xk X

and Vs e [0, 742 —ty4+1), X — XY =X5" — X;,’W.
1

w

Di+1+S 0i+1 s{+s

Moreover, we get Red = Uy<j<j+[?2i+1, t21+2) and Blue = Uy<j«[721, t21+1). Namely,
{0271 € [0, TX]: AG>Y > 0} = {t111;0 <1 < [¥)

and {6771 €[0,T1]: A6>" >0} = {r; 0 <1 < ¥},
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Next fix [ < [*. Note that Xr*w(sl/) = —A"(s;) = —AY(s;+1—) and that AXY(ty41) =
AAY(si41) = AXP(s;41). Thus, for all s € [0, t2742 —tr+1), XV (21414 5) — X" (to41—) =
Xr’w(sl, +5) + A (s;11) > 0. Namely, for all ¢ € [t141, t2142), we get XV (¢) > XV (tp14+1—)
and if #5749 < oo, then we also get XV (#2742) = X" (t274+1—), which completes the proof of
(94).

Clearly, (94) implies that a.s. for all s € [0, 00), X{ > YW(A?’W). We next prove (95): let

51,52 € [0,00) such that by := A2 < A>™ =: b, which implies that by < T,. We have

proved that Y}’ = XW(QI?’W) for all b € [0, T.}); since by construction, AY"(T}) = 0, we
also get Y}’{t = XW(Q?V%"i—). This implies that inffp, 1,1 Y™ > infigo.u ) go(p,—y X Since
51 < 91}731"” < elf’ﬂ < s2, we get infp, p,1 Y > infs, 5,1 X*. But we have proved also that XV >
YW(A?’W) for all s € [0, 00): therefore, infly, ,) X™ > inf, 5,1 Y™, which entails (95).

We now complete the proof of the lemma. Since A®" + ATY is the identity map, we get
07" = A>Y(O;") +1t, which shows that §**" is super-linear. Next observe that if Ag,"" > 0,
then there exists / < [* such that 6,"" = t5;1 and t = A™"(t3111) = 5] = y"V(A})). Thus,
we get AX; " = 0, which completes the proof of the lemma. [

PROOF OF LEMMA 2.3.  Namely, we prove that a.s. for all a € [0, T.}), H} = HW(Gf’W).
To that end, we fix a € [0, T,)) and we set J, = {r € [0,a] : J;""~ < J"'} where JJ"" =
inf[, 41 Y". By the definition (27) of ‘H, we get #7, = H}]. For any t € [0, 00), we next set
K@) ={s €[0,¢]: ;' < I;""} where I"* = inf{; ;; XV. By the definition (28), we get
#/C(t) = H;". Then, it is sufficient to prove that AP" is one-to-one from IC(@;D*W) onto 7.

We first prove: J, C Ab’W(IC(Ggf’W)). First observe that a = Ab’W(Gf’W), which implies
that, when a € J,, we also have a € AP"(K(62")). Let r € J, and suppose that r < a. By
(95), we get J)*" =inf{X};s € [Q,b’w, 9(?"”]}. Moreover, since r € J,, AY" > 0. Suppose
that 62" < 6P, then (94) would easily entail that AY" = AX"(#>") = 0. Thus, 6>" =
Qrb’w and G,b’w lies therefore in the interior of Blue; therefore for all sufficiently small ¢ > 0,
07" = 6P — ¢, and thus, J¥" ¢ =inf{X"; s € [0®" — &, 6>¥]}. This implies that 62" €
IC(@;D’W) and it completes the proof that J, C Ab’W(IC(Gf’W)).

Conversely, let us prove that AP (K(62V)) C J,. Let s € K(6>™). To simplify notation
we set r = AP, Note that r < 7.. We first prove that s lies in the interior of Blue. Indeed,
suppose the contrary: namely suppose that s lies in the closure of Red; then we would get

6" < 62" and s € [0, 6P "], and (94) would entail that X > X"(§>¥) > I’ and

thus, Ig{;iv = Igi;if, which contradicts I;{;i,_ < Igi’,,sw. Thus, s lies in the interior of Blue.
a a a a

. b, .
Consequently, for all sufficiently small & € (0, 00), A" = A?’W —¢e =r —¢ and (95) entails

Jr—e = Ig;;iv_s, which implies that r = APV € 7, because

T = A <D =I5
We have proved that AP (K(627)) = J,. Butrecall that we have also proved that K (6>")
is included in the interior of B1ue on which A®" is one-to-one, by definition. Consequently,
we get HY(0P") = #K(02) = #J, = HY", which proves Lemma 2.3. [J

REMARK 5. By (94), we actually get HY = H"(AP™) + H*"(AF"™), where we have
set H" =#{s €[0,¢]: /""" < I["*} and I""® = infjs ) X*".

END OF THE PROOF OF PROPOSITION 2.2. It remains to prove that X" has the same
law as XY (or X©%). To that end, we first define a point measure that records the successive
jump-times of X", along with their types and their colours. Actually, here it will be convenient
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to distinguish three colours: b (blue) for the jumps of YV, b’ (repeated blue) for the jumps
of A and r (red) for the jumps of X*". More precisely, set k, = inf{k > 1: Ob’w(t,?) = 00}
(i.e., infinite in the critical or subcritical cases). Recall from (16) that %Wb =2 k=1 5(15’ 72)-
Let us fix k£ < k.

Colour b: If r,? is a jump-time of Y", then t,? is in the interior of Blue: namely,
Qb*w(t,?—) = Ob’w(r,?). On the interior of Blue, 8> is continuous. Thus, if r,f’ is a jump-
time of Y%, then r,f’ corresponds to the jump-time Qb’w(r,?) of XV.

Colour b': If r,? is a jump-time of A", then 7:,? is an endpoint of a connected component
of Blue: namely, 6> (1P —) < 62 (zP), 6> (10 —) is a time when the queue changes its
colour and the corresponding jump-time in X" is Gb’w(t,f’ —). By the definition (97) of the
times #;, there exists [ such that Qb’w(r,?—) =tp+1 and Qb*w(r,?) =042-

Colour r: Recall from (16) that 27 =3 -, 8(cr 7% and recall from (96) the red time-
change 6. Then, for all kK > 1, ;7 corresponds to the jump-time 6" (7;) of the process
XV,

We then define as follows the increasing sequence of jump-times 7,, of X", the corre-
sponding types J, and their colour col(p) € {b,b’, r}.

Zw= 2. Yarahpoderroom T 2 Laavapzodens obw + D 8@ o5
1 <k<ks fk 1<k<ks % k=1 k

= Z 8(1,3,,col(p))-
p>1

See Figure 5 for an example. We get:

Vie[0,00), X{=—14+) wz,Ljo.(1p).
p=1

To prove Proposition 2.2, it is then sufficient to prove that .2, := Zqzl 8(24.74) is a Poisson
point measure on [0, 00) x {1, ..., n} with intensity £ ® vy,.

To that end, we introduce the following notation: let M =}~ §(,,. j,) be a point measure
on [0,00) x {1,...,n} and let a € [0, 0); then denote by R(M, a) = >~ 110,a1(r¢)d(r,.j,)
the restriction of M on [0, a] x {1, ..., n}and denote by S(M, a) = Zqzl L(a.00)(rg)8(ry—a.jy)
the a-time shifted measure M.

LEMMA 4.2. We fix an integer p > 1. Then, conditionally given % = R(%wb, A}SI;W) and
2" =R(Z7, AL, the shifted measures ¥ = S(ZP, A?I;W) and ' :=S(Z.;, AT") are
independent Poisson point measures on [0, 00) x {1, ..., n} with intensity £ @ v,.

PROOF. We introduce red(p) =#{l € {1,..., p}: col(l) = r} that counts the number
of red jump-times of the process X" among its first p jump-times. For all k € {0, ..., p},
we introduce the events A(k, p) = {red(p) = k; col(p) = r} and A'(k, p) = {red(p) =
k;col(p) #r}.

We first observe that on A(k, p), AL =7 and A" = 7). Namely, 2 = R(Z?,

rl}f_k), 2 =R(ZL. ), ¥ = S(%Wb, r}f_k) and %' = S(Z.7, 7). To simplify, denote by
S the sigma-field generated by R(2.2, ‘L'};_ o) and R(Z.7, 7). By elementary properties of
Poisson point measures, conditionally given 7, S(2.2, r;)_ o) and S(Z.7, ) are indepen-
dent Poisson point measures on [0, o) x {1, ..., n} with intensity £ ® v,,. Then, remark that

A(k, p) belongs to 2. Thus, we get
99)  E[G(Z. Z)VF(Z. 2 )aw.p] =E[G(Z, Z')lawpJE[F(27. 2.7)].
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where F and G are arbitrary positive measurable functionals on the appropriate space.

Next observe that on A’(p, k), A%?W = ;}?—k and Afl;w = yr’W(AW(t;’_k—)) < 00,
where y ™" is given by (89). Thus, 2 = R(2,2, 7)), &’ =R(Z,, y""(A"(r)_;—)),
&Y = S(%ﬁ,r}fﬁk} and %' = S(%Wr,yr’W(AW(r}jfk—))). Then, for all a € [0, 00), de-
note by 47X (resp. 4P) the sigma-field generated by R(Z.F,a) (resp. R(Z.2,a)). Note
that for all x € [0,00), ¥V is a (¥))-stopping time and by standard results, condi-
tionally given ¢*(y; ") under P(:|y;"" < 00), R(Z,,,vy") and S(Z.7, vy ") are in-
dependent and the conditional law of S(Z.,y; ") is that of a Poisson point measure
on [0,00) x {l,...,n} with intensity £ ® v,. To simplify, denote by #’ the sigma-
field generated by gb(tl}f_k) and %r(yr’W(Aw(r;’_k—))). Note that A’(p, k) € 7', that

R(%Wb, ° ) and R(Z7, yr’W(AW(r;Lk—))) are .#'-measurable and that conditionally

p—k
given ', S(Z.F, r}f_ ) and S(Z.;, yr’W(AW(r};_ «—))) are distributed as two independent
Poisson point measures on [0, 00) x {1, ..., n} with intensity £ ® v,. Thus, it implies that for

any positive measurable functionals F and G,
E[G(Z, Z)F(¥ . Y NMawp] =EIG(Z. Z)aap]BIF (27, 27)].

Since the events A(k, p), A'(k, p), k € {0, ..., p} form a partition of 2, the previous equality
combined with (99) entails the desired result. []

We fix p > 1 and we recall notation 2, 2, %, %" from Lemma 4.2. Denote by (e, J?)
the first atom of % and denote by (e*, J*) the first atom of %”. Recall the notation 27, =
Zqz 18(z,.3,) and observe that R(Zy, Tp) is a deterministic function of 2" and 2 ’. Then, by
Lemma 4.2,

(100) (eb, Jb), (¢, JT) and R(Zy, 7)) are independent

and P(e® > t; J° = j) =P(eF > t;J° = j) = e 'v,(j), for all t € [0,00) and all j €
{1,...,n}.
We next explain how (1,41 — 75, Jp41) (i.e., the first atom of S(Zy, 1)) is derived

from X . (€®, JP) and (e*, J¥). First observe that p — red(p) is the number of jumps
of X" whose colour is b or b’. Therefore, the time t := Qb*w(t;’_red(p)—) is the largest

nonred jump-time of X* before 7, (thus, if col(p) € {b, b}, then T = 7,). We next set
A := X"(tp) — X"(t—). By construction of X", we easily check that A > 0 and that the
following holds true (see also Figure 5 for an example):

o (Tpt1— Tp.JIpt1) = (eP, JP) if col(p) =b.
o (Tps1—Tp,Tpt1) = (", JF) if col(p) € {r,b'} and e” < A.
o (Tp11—Tp,Ipr1) =(A+ eP, JP) if col(p) € {r, b’} and e* > A.

Since (A, col(p)) are deterministic functions of (%, Z”), elementary properties of expo-
nentially distributed r.v. combined with (100) entail that R(Z, 7)) and (tp4+1 —Tp, Jp4+1) are
independent and that P(tp11 — 1) > 1; Jpp1 = Jj) = e vy, (j), for all ¢ € [0, 00) and for all
Jj €{1,...,n}. This easily implies that .2, is a Poisson point measure on [0, c0) x {1, ..., n}
with intensity £ ® v,,. Consequently, X" has the same distribution as X®" (or as X**"), which
completes the proof of Proposition 2.2. [

5. Properties of the continuous processes.
5.1. The height process of a Lévy tree. In this section, we collect the various properties

of the height process associated with a Lévy process that will be used later. In Section 5.1,
there is no new result, the only exception being the technical Lemma 5.1.
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5.1.1. Infimum process of a spectrally positive Lévy process. We first recall several re-
sults on the following specific Lévy processes: we fix € R, B € [0, 00), x € (0, 00),

c=(cj)j>1€ E% and we set

(101) VA e[0,00), Y(A)=ar+ = ﬂkz—i-zicc _Mf—l-l—)wj).
izl

Let (Xt)re[0,00) be a spectrally positive Lévy process with initial state Xo = 0 and with
Laplace exponent 1 : namely, logE[exp(—AX,)] =ty (L), for all £, € [0, 00). The Lévy
measure of X is w =} ;> kc;dc;, B is its Brownian parameter and « is its drift. Note that it
Oz(W)

includes the Lévy process X" by taking c =w € e ,k=1/o1(w),B=0anda=1— W)
Recall from (35) that X has infinite variation sample paths if and only if either 2 0 or
koa(c) = f(o,oo) rmt(dr) = 0o, which is implied by the following condition:

o0 dx

— <

(A
that is, assumed in various places in the paper.

Recall from (38) the notation: y, = inf{s € [0, 00) : X; < —x}, for all € [0, c0), with
the convention: inf @ = oco.For all ¢ € [0, 00), we set I; = infy¢[0,/) X5 and oo = lim; o0 I;
that is, a.s. finite in supercritical cases and a.s. infinite in critical or subcritical cases. Ob-
serve that y, < oo iff x < —I. Standard results on spectrally positive Lévy processes (see,

e.g., Bertoin’s book [7], Chapter VII) assert that () xe[0,00) 18 @ cadlag subordinator (a killed
subordinator in supercritical cases) whose Laplace exponent is given for all A € [0, co) by

(102)

(103)  E[e ™ ]=eV"'® where y ' (A) = inf{u € [0, 00) : ¥ () > A}.

We set o = ¥ ~1(0) that is, the largest root of 1. Note that o > 0 iff @ < 0. Let us also
recall from Chapter VII in Bertoin’s book [7] the following absolute continuity relationship
between a supercritical spectrally positive Lévy process and a subcritical one. More precisely,
for all ¢ € [0, 0o) and for all nonnegative measurable functional F : D([0, 00), R) — R,

(104) E[F(X.A)] =E[exp(0X) F(X.A1)],

where X stands for a subcritical spectrally Lévy process with Laplace exponent ¥ (o + -).

5.1.2. Local time at the supremum. We assume (35), namely that X has infinite variation
sample paths. For all 7 € [0, 00), we set S; = sup¢[g ;) Xs. Basic results of fluctuation theory
entail that S — X is a strong Markov process in [0, co) and that O is regular for (0, co) and
recurrent with respect to this Markov process (see for instance, Bertoin [7] VI.1). We denote
by (L;)te[0,00) the local time of X at its supremum (namely, the local time of § — X at 0),
whose normalisation is such that for all ¢ € [0, co) the following holds in probability:

e—>0¢&

(105) L, =lim — / 15— x,<e1d

See Duquesne and Le Gall [19] (Chapter 1, Lemma 1.1.3 p. 21) for more details. If
B > 0, then standard results about subordinators imply that a.s. for all # € [0, 00), L; =
%Leb({Ss; s € [0,1]}). We also need the following approximation of L that holds when
os(¢) = oo: forall ¢ € (0, c1), we set

q(e)z/ dXJT((x,OO))ZZKCj(Cj—E)+ and
(106) (8,00) =1
L ={se(0,1]: 85— +e < Xy}.
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If 02 (c) = oo, then the following approximation holds true:

L, . 2:| 4x

— | | < —.
qe) - q(e)

This is a standard consequence of the decomposition of X into excursions under its supremum
(see Bertoin [7], Chapter VI) combined with Doob’s inequality applied to a Poisson process.

(107) Vx, 1 € (0, 00), E[I{Ltsx} sup
s€[0,1]

5.1.3. The height process. For all ¢ € (0, c0), we denote by X' = (X, — X (1—5)=)se[0.1]
that is, the process X reversed at time #; recall that X' has the same law as (Xs)sefo,r]- Under
(102), Le Gall and Le Jan [29] (see also Duquesne and Le Gall [19]) prove that there exists a
continuous process H = (H;);c[0,00) such that

o~

(108) Vi €[0,00), as. H;=L/(X").

As previously mentioned in Remark 3, this result has been established only in subcritical or
critical cases. By (104), it easily extends to the supercritical case. In particular, one can show
that

(109) Ifa <0, thenas. lim H; =o0.
I—00

We next derive from the two approximations of L mentioned in Section 5.1.2, similar
approximations for the height process H. For all real numbers ¢ > s > 0, we first introduce
the following:

(110) I} = inf X,, I = It0 = inf X, and H°={s€0,t]: X;—+e<I'}.
rels,t] rel0,7]

Then we easily derive from (108) and (105) that (45) holds true: namely, for all ¢ € [0, co),
the following limit holds in probability:

1
Hl‘ = lim —
e—=>0¢

t
fo Lix,—1p <ey ds.

Of course, we also get the following.

2
(111) If >0, thenas. forallte[0,00), H;= ELeb({I,s; s €[0,11}).

If 02 (¢) = 0o, then (108) and (107) easily imply that for all ¢ € [0, c0), H; = lim,_,¢ ﬁ#%’f
in probability. Actually, a closer look at the uniform approximation (107) shows the follow-
ing.

If 02 (¢) = oo, then Vt € [0, 00), (e )ren decreasing to 0 such that:

(112) 1
P-as. forall s € [0, 7] such that X, <[, H;= lim #A
k—00 q (k)

Thanks to approximations (111) and (112), we next prove the following lemma.

LEMMA 5.1. We assume (102). Then P-a.s. for all t| > to, if for all t € (ty,t1), X; >
X[O_ = th, thenfor all t (t(), tl), Hl‘ > Hfo = Htl‘

PROOF. Let #; > # be such that for all 1 € (¢, 1), X; > X;— = X;,. Since X has only
positive jumps, it implies that AX,; = 0; thus, for all s € [, 1], we get Ifl = X;,. Moreover,
for all s € [0, #p) and for all 7 € [y, 1], we get I,“1 = I,‘B = I’ It implies for all ¢ € [tg, 1], that
{Ii; s €10, t0)\{Xrp—} = {I;; s € [0, tDN\{X1,} C{[; s €[0,1)} which entails the desired
result when 8 > 0 by (111).
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Suppose next that oz(c) = 0o. By a diagonal argument and (112), there is a sequence
(¢x)ken decreasing to O such that P-a.s. for all ¢ € [0, 00) N Q and for all s € [0, #] such
that X, < I}, Hy =limy_ q(ex) " #IF  First observe that for all £ € (fo, t1) N Q, we get
Xiy— < 1° and that %ﬂek C s, for all k. Consequently, Hy, < Hj, for all t € (f9, 1) N Q,
and thus for all 1 € [1y, t1] since H is continuous.

Let ¢t € (t1,00) N Q. Let s € [t1, t] be such that X, = I,”. Then observe that X,_ < I}
and that &% C c%’jf" for all k. Consequently, H; < H,,. Since s can be arbitrarily close to
11, the continuity of H entails that H,, < H,, and the previous inequality implies H; = H,,,
which completes the proof of the lemma. [

5.1.4. Excursion of the height process. Let us make a preliminary remark: the results of
this section are recalled from Duquesne and Le Gall [19] Chapter 1 that only deals with the
critical or subcritical cases. However, they easily extend to the supercritical cases thanks to
(104).

Here we assume that (102) holds, which implies that X has unbounded variation sample
paths. Then, basic results of fluctuation theory entail that X — / is a strong Markov process in
[0, 00), that O is regular for (0, co). Moreover, —1 is a local time at 0 for X — I (see Bertoin
[7], Theorem VII.1). We denote by N the corresponding excursion measure of X — I above
0. It is not difficult to derive from the previous approximations of H that H; only depends on
the excursion of X — I above 0 that straddles ¢. Moreover, the following holds true:

(113) % ={tel0,00): H =0} = {r€[0,00): X, = I}.

Since —1 is alocal time for X — I at 0, the topological support of the Stieltjes measure d(—1)
is 2. Namely,

(114) P-as. for all s, ¢ € [0, 0c0) such that s < f, ((s HNZ # @) — (I, > I)).

Denote by (ai, b;), i € Z, the connected components of the open set {t € [0, o0) : H; > 0}
and set H! = H, +5)np;» § € [0,00). We set ¢; = b; — a; that is, the lifetime of H'. In the
supercrltlcal cases, there is one excursion with an infinite lifetime; more precisely, there exists

ip € Z such that —Iai0 = sup;e7(—14;) = —Ix and g, = oo (recall that in the supercritical
case, — I is exponentially distributed with parameter o). Then, the point measure
(115) D 8-t,,.t7)

iel

is distributed as 1<}V (dxd H) where \ is a Poisson point measure on R x C([0, 00), R)
with intensity dxN(d H) and where £ = inf{x € [0, 00) : N ([0, x] x {¢ = o0}) # 0}. Note
that £ is exponentially distributed with parameter N({ = oo) that is therefore equal to o. Here
we slightly abuse notation by denoting N(d H) the “distribution” of H(X) under N(d X).
In the Brownian case, up to scaling, N is [td’s measure of positive excursion of Brownian
motion and the decomposition (115) corresponds to the Poisson decomposition of a reflected
Brownian motion above 0.

As a consequence of (113), X and H under N have the same lifetime ¢ (i.e., possibly
infinite in the supercritical case) that satisfies the following:

N-a.e. Vt e[, 00), Xo=Hy=X;,=H;=0
and Vre(0,¢), X;—1I;>0and H; > 0.

By (109), in the supercritical cases, N-a.e. on the event {¢ = oo}, we get lim;_, oo H; = 00

Recall from (38) the definition of the subordinator (yx)xe[0,00) Whose Laplace exponent
is ¥~!. Note that limj_, o ¥ ' (1)/A = 0; consequently, (y,) is a pure jump-process and
as. Yy = 2 ez Lj0,x](—14,) ;. Thus (115) entails

(117) Vi€ (0,00), N[l—e™]=y 1),

(116)
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—o0

with the convention that e~ °° = 0. We next recall the following.

(118) Ya € (0,00), v(a) '—N< sup H >a> satisfies /oo d—A—a

T ' el v(a) ¥ (A)
In the critical and subcritical cases, (118) is proved in Duquesne and Le Gall [19] (Chapter 1,
Corollary 1.4.2, p. 41). As already mentioned, this result remains true in the supercritical case:
we leave the details to the reader. Note that v : (0, 00) — (@, 00) is a bijective decreasing C*°
function. Elementary arguments derived from (109) and (118) entail the following.

(119) Vx, a € (0, 00), P( sup H < a) p—y
1€[0,yx]

5.2. Properties of the coloured processes. Let @ € R, g € [0, 00), k € (0,00) and ¢ =
(cj)j=1€ Eﬁ. Forall j > 1, let (N;())¢[0,00) be a homogeneous Poisson process with jump
rate kc;; let B be a standard Brownian motion with initial value 0. We assume that the
processes B and N;, j > 1, are independent. Let (B*; N }, j > 1) be an independent copy of
(B; Nj, j = 1). Recall from (32) that for all 7 € [0, 00), we have set

XP=—ar+ BB+ Y ¢j(Nj(t) —cjkr) and
j=i

L
XF =—at++/BBf + Z ¢j(N (1) = cjt),

Jj=1

where Zfz | stands for the sum of orthogonal L%-martingales. Then X® and X* are two
independent spectrally positive Lévy processes whose Laplace exponent i is defined by
(101). We assume (35), namely: either 8 > 0 or 02 (¢) = 0o. We recall from (36) the definition
of (As, Y1)re[0,00):

1

(120) Vi e[0,00), A= Exﬁﬂ +> ci(Nj(t)—1), and Y =X; — A,.
jz1

Recall from (38) the following definitions:

(121) Vx,t€[0,00), S =inf{s€[0,00):X] <—x} and 6°=1+y;,

with the convention: inf @ = oo. Recall that y* is a possibly killed subordinator with Laplace
exponent ¥ 1.
Recall from (40) that:

(122) T* = sup{t € [0,00) : 67 < 0o} = sup{r € [0,00) : A, < —I}.

In critical and subcritical cases, T* = oo and #° only takes finite values. In supercritical
cases, a.s. T* < oo and we check that 6°(T*—) < #P(T*) = 0o. We next recall the following
from (41):

(123) Vi €[0,00), AP =inf{s€[0,00):0° >t} and AF=1— A}

The processes A and A* are continuous and nondecreasing. In critical and subcritical
cases, we get a.s. lim,_, oo A® = 0o and AP(HP) =1 for all t € [0, 00). In supercritical cases,
AP(6P) =1t forall t € [0, T*) and AP is constant and equal to T* on [6°(T*—), 00).
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5.2.1. Properties of A. We start with the following proof.

PROOF OF LEMMA 2.4. We assume (35): either 8 > 0 or o3(¢c) = oco. If § > 0, then
clearly a.s. A is increasing. Suppose that o, (¢) = oo. With the notation of (120), observe that
forall s, t € (0, 00),

Z LN )= 1N (s —N; =1y S #la € (1,1 +5]: AA, > 0.

j=1
Note that P(N; () > 1; Nj(t +s) — N;j(t) > 1) = (1 —exp(—«c;t))(1 —exp(—«cjs)). Since
there exists K € (0, o0) depending on ¢ and s such that (1 —exp(—«c;t))(1 —exp(—«cjs)) >
K ¢? for all j > 1, Borel-Cantelli’s Lemma implies that a.s. #{a € (¢, +s]: AA; > 0} = o0.
This easily implies that A is strictly increasing. To complete the proof of the lemma, observe
that under (35), X® has infinite variation sample paths. Since A is increasing, ¥ = X® — A
has infinite variation sample paths. [J

We shall need the following estimates on A in the proof of Theorem 2.5.

LEMMA 5.2. Leta € R, B €[0,00), k € (0,00) and ¢ = (¢;)j=1 € £3. Assume (35):
namely, either B > 0 or o2(¢) = o0. For all t € [0, 00) we set A,_l =inf{s € [0, 00) : Ag > t},
that is well defined. Then, A~V is continuous and there exists aop, ay, ay € (0, 00) that depend
on B, k and ¢, such that

(124)  Vre[0,00), E[A '] <ait+ap and E[(A7")*] <aat® +ait +ao.

PROOF. By Lemma 2.4, A is strictly increasing, which implies that A~! is continuous
by standard arguments. We first suppose that c¢; > 0. Then, by (120) A; > c1(N1(t) — 1) >
c1N1(t) — c1. This entails that A tends to oo and therefore that A~ is well defined. Moreover,
we get A7 < N U(1 + (t/c1)), where: N '(t) = inf{s € [0, 00) : Ni(s) > }. Note that
N 1(t) is the sum of < [¢] + 1 exponentially distributed r.v. with parameter xcy, which
implies that E[Nf1 ®)]=<(@+1)/(kcy) and E[Nfl(t)z] < (t+ 1)(t+2)/(kc1)?. Thus,

1 1, 5 6

_ 2 12
E[A-]<—¢t+-— and E[(A7)7]< 2+ t+ .
[ t ]—KC% Ky [( t )]—chélt ch? k2c2

If ¢ =0, then (35) entails 8 > 0. Thus, At_1 = /2t/(Bk) and it is then possible to choose
ap, ai, ay € (0, 00) such that (124) holds. [

5.2.2. Proof of Theorem 2.5. Using stochastic calculus arguments, we provide here a
proof for the first statement of Theorem 2.5, namely, X has the same distribution as X®. See
Lemma 5.4(i) in Section 5.2.3 for the proof of the second statement.

Let us first introduce notation. We say that a martingale (M;);c[0,o0) is Of class (.#) if:

(a) a.s. My =0,

(b) M is cadlag,

(c) there exists ¢ € [0, 00) such that a.s. for all # € [0, 00), 0 < AM; <c,
(d) forall 7 € [0, 00), E[M?] < o0.

Let M be a class (.#') martingale with respect to a filtration (.%;);¢[0.00)- Then, (M) stands
for the predictable quadratic variation process: namely, the unique (.%;)-predictable nonde-
creasing process (provided by the Doob—Meyer decomposition) such that (M, t2 — (M )1)1e[0,00)
is a (:%;)-martingale with initial value 0. We shall repeatedly use the following standard op-
tional stopping theorem:
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(Stp) Let S and T be two (.%;)-stopping times such that a.s. S < T < oo and E[{M) 7] <
00. Then, E[M%] =E[(M)7] and a.s. Mg = E[M7|Z5s].

Then, the characteristic measure of M is a random measure ) on [0, co) x (0, o0) such
that:

e for all € € (0, 00), the process t — V([0, t] x [g, 00)) is (:F;)-predictable;
o forall ¢ € (0,00), 1 Y ic0.] Le.o0) (AMs) — V([0, 7] X [¢,00)) is a (F;)-martingale.

(See Jacod and Shiryaev [26], Chapter II, Theorem 2.21, p. 80.) The purely discontinuous
part of M is obtained as the V-compensated sum of its jumps: namely, the L2-limit as ¢
goes to 0 of the martingales r —— > c10./) AMs1[e 00) (AM;) — f[O,t]x[s,oo) rV(dsdr). The
purely discontinuous part of M is denoted by M¢ and it is a (.%)-martingale of class (.Z).
The continuous part of M is the continuous (.%;)-martingale M€ = M — M. Note that M¢
is also a (%;)-martingale of class (.#Z). We call ((M€),V) the characteristics of M. For
more detail on the canonical representation of semi-martingales, see Jacod and Shiryaev [26]
Chapter II, Definition 2.6 page 76 and §2.c, Theorem 2.34, page 84.

Let (ﬁtN )re[0,00) (TESP. (ﬂzB )te[0,00)) be the right-continuous filtration associated with
the natural filtration of the process (N;(:));>1 (resp. B); then, we set 9’,0 =a(FN, 7B,
t €0, 00), and

1
Vie[0,00), X®P=XP+ar= BB + Z cj(Nj(t) —cjkt).
izl
By standard arguments on Lévy processes, X** is a (ﬂ,o)—martingale. We setaz = 8 +ko3(c)
and we easily check that

(125) t— (XP)* —azt s a (F°)-martingale.

Moreover, we easily check that X*® is in the class (.#) and that its (deterministic) char-
acteristics are the following: its characteristic measure is dt ® m(dr), where w(dr) =
>_j=1kCjdc;; its continuous part is /BB, whose predictable quadratic variation process is
t — Bt. To prove Theorem 2.5, we shall use the converse of this result: namely, a martingale
whose characteristics are dt @ w(dr) and t — Pt has necessarily the same law as X*® (for a
proof see Jacod and Shiryaev [26] Chapter II, §4.c, Corollary 4.19, p. 107). To that end, one
computes the characteristics of several time-changes of X** and of X*.

First, recall from Lemma 5.2 that A~! is continuous and note that At_l is a (#?)-stopping
time. We set

Viel0,00), M =XPA"'¢) and Z'=7°A7").

By (125), (X *B) . = a3t and (124) combined with (Stp) imply that M “isa square integrable
(#!)-martingale and that E[(M,")2] = a3E[A;']. Then, set g(r) = inf{s € [0,00) : A7! =
r}, for all r € [0, 00), so that g(r) = A,—_. Since A~ is continuous, we see that

(126) g:{ref0,A71]: AX® >0} — {s€[0,1]: AM{ > 0} is one-to-one.

Moreover, if s and r are such that g(r) = s and AMS(I) > 0, then AMS(I) = AX;"b. This
implies that M D is of class (A).
For all € € (0, c0), we next set
Vrel0,00), Ji= D oo (AXEP) —rr([e, 00))
r'el0,r]

that is, a (ﬁ,())—martingale of class (.#) such that (J¢), = ([, 00))r; (124) combined with
(Stp) entails that J¢ o A lisa square integrable (ﬁtl)—martingale. Moreover, (126) entails
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that J¢(A; ") = Xscqo.r Lie.oo) (AMY) — A7 7 ([e, 00)). Since A~ continuous, it is (.7,)-
predictable and d At_l ® 7 (dr) is the characteristic measure of M T easily entails that the

continuous part of M is VBBoA™!. Wenextset Q; = ,BB,2 — Bt, which is a martingale. We
intend to apply (Stp) to show that Q o A~! is a martingale. Note that by It6’s formula (Q); =
462 [§ B2ds and thus, E[(Q),] = 28%>. Since A~! is independent of B, E[(Q)(A; )] =
2,32E[(A,_1 )2] that is, a finite quantity by (124). Then, by (Stp), we see that (/BB o A N =
BA~!. We have proved that BA™! and afA,_1 ® m (dr) are the characteristics of MY 1tis easy
to realize that M" is also a martingale with respect to the natural filtration of (A~', M m)

with the same characteristics S A~ !and dAf1 ® 7 (dr) since A~! is continuous.

REMARK 6. Note that in the previous arguments, the continuity of A~! plays a key role.
Since this property does not hold in the discrete cases, the above arguments cannot be adapted
to give a proof in such cases.

We next prove the following lemma.

LEMMA 5.3. Let E be a Polish space and let (Z;);c[0,00) be an E-valued cadlag pro-
cess. Let (M, ),c[0.00) e a cadlag martingale with respect to the natural filtration of Z. Let
(¢1)1¢[0,00) be a nondecreasing cad process that is adapted to a filtration (%;)¢[0,00). We as-
sume that Z and 9, are independent and that for all t € [0, 00), [ P(¢; € dr)E[|M,|] < co.
We set Fi =0 (Z.np,, %), for all t € [0, 00). Then, M o ¢ is a cadlag (%;)-martingale.

PROOF. Lett,ry,...,r, €[0,00) and let s € [0, ¢]. Let G : E" — [0, 00) be bounded
and measurable and let Q be a nonnegative bounded ¢%;-measurable random variable. We
get:

E[qu, QG((Zrk/\tps)lgkgn)] = /P(¢t € di’/; psedr; Q€ dQ)qE[Mr’G((Zrk/\r)lgkgn)]

= [Pgi cdr'i g, dr: © € dq)gBIM, G((Zop)1 )]
=E[My, QG ((Zring,)1<k=n)]
and we complete the proof by use of the monotone class theorem. [

Recall from the beginning of Section 5.2 the definitions of the processes B*, (N}('))jzl

and X7 ; recall that X is an independent copy of X®. We next need the following result. For
all t € [0, 00), we set 1" =infy¢(0,,) X5 . Then,

(127) Vp,i€(0,00), E[(—IF)"] < oco.

Indeed, recall that y; = inf{r € [0, 00) : X; < —x} and that x > y is a (possibly killed)
subordinator with Laplace exponent ¢ ~!. Then for all A € (0, co) we get the following

e.¢] o.¢]
E[(-1])"] :/0 pxP7IP(—IF > x)dx < /0 pxP7IP(yT <t)dx

< foo pxPLME[e™ [ dx = pT(p) (¥~ (1) TPeM,
0

which entails (127). O
We apply Lemma 5.3 to Z = (A™!, M(l)), to ¢; = —17, to (%) that is, taken as the right-
continuous filtration associated with the natural filtration of (B*; N }, j = 1), and first to
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M =M" and next to M = J¢ o A~!. Recall that E[(M\")?] = a3E[A; 1] < a3(ait + ag)
and E[J¢(A; )2 = 7([e, 00))E[A; ] < 7 ([e, 00)) (a1t + ag), by (124). In both cases (M =
M"Y or M=J¢o A, we get [P(—I] € dr)E[Mrz] < 00, by (127). Then, we set for all
t € [0, 00),

MP =M U= e and TP =0(G AL e MO )
Lemma 5.3 asserts that M and J' are (Z})-martingales and we proved just above that
they are square integrable. Since they are cadlag processes standard arguments entail they are
also (#7)-martingales.

We next set I3, = lim;, I (i.e., a.s. infinite if « > 0 and, i.e., a.s. finite if @ < 0). For all
r €0, —1I1%), wenextset g'(r) =inf{s € [0, 00) : —I] =r} (note that g'(r) = y,~_). Since I*
is continuous, it is easy to check that a.s. for all # € [0, 00), g’ is a one-to-one correspondence
between {r € [0, —I]] : AM(I) > 0} and {s € [0, ¢] : AM(Z) > 0}. Moreover, if s and r are
such that A My ? = 0and g'(r) =s, then AM; @ = AM; D This first entails that M is of
class (). It also implies that

2 _
(128) JE= 3 1) (AMP) — AT (—IF)7 ([e, 00)).

s€[0,¢]
Sincer > A~! (=17)1is continuous and (3‘}1) adapted it is (3‘}2+) predictable' therefore, the
characteristic measure of M (Wlth respect to the filtration (%, +)) isd(A" o (I (1) ®
w(dr).

It is easy to deduce that the continuous part of M @ is VBB oA~ o (—I7). We then apply
Lemma 53to M =(Bo A_l)2 — A~ to that end note that E[|M;]] < 2E[At_1] <2(ait +
aop), by (124); by (127), we get [P(—IF € dr)E[|M,|] < oo; thus, Lemma 5.3 applies and
asserts that Mo(—1%)isa (9’[2)—martigale; by standard arguments, it is also a martingale with
respect to (ﬂt%r). This entails that 8 A~ Vo (=1I7)is the quadratic variation of /8B o A lo
(—17) that is, the continuous part of M(z) Thus, BA o (=IF) and d(A ' o (—19))(1) ®
7 (dr) are the (9’,2+) characteristics of M

Recall from (121) and (123) the deﬁnltlons of B2, AP and AT. Then, we next check that
a.s.

(129) Vi €[0,00), 6F :=inf{s €[0,00): Af >t} =1+ A" (=IF).

Indeed, since A is strictly increasing, z < A‘l(—Itr) implies A, < —I (resp. z > A‘l(—ltr)
implies A; > —I;), which then yields y*(A;) <t (resp. y*(A;) > t). Since 9Zb —z=
YE(A;), we get 0P <t +z <t + ATN(—IF) (resp. 0P >t +z >t + A~1(—IF)). Conse-
quently, z = AP(6P) < AP(t + A7 (—1F)) (resp. z = AP(6P) = AP(1 + A~ (—IF))). We
then easily get A~!(—=IF) = AP(t + A~1(—=1F)). By (123), we get A*(t + A~ (—IF)) =t
for all ¢ > 0. Note that this identity implies in particular that A* is strictly increasing, as both

A" and I* are continuous. This in turn implies (129). ]
We next set for all ¢ € [0, 00),

XT=X'4at and M, =X"+M?.

Clearly, M is a (ﬁ,ﬂ)—martingale (as the sum of two such martingales) that belongs to the

class (.#). Note that a.s. X** and M ® do not jump simultaneously. Thus, by (128) and
(129), we get a.s.

JE =T+ Z 1ie.00) (AXFT) — 17 ([e, 00)) = Z Le.00) (AMy) — 67 7 ([e, 00)).
s€[0.1] s€[0,1]
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Moreover, J"¢ is clearly a (ﬁt%r)—martingale (as the sum of two such martingales). Next,
(129) implies that 6% is continuous, strictly increasing and (,94“t24r)—adapted; therefore it is
(ﬂta)—predictable. This implies that the characteristic measure of M is 6] ® m(dr).

Consequently, the continuous component of M is M{ = /B(Bf + B(A_l(—ltr ))). The
independence of B, A~! and BT easily entails that ¢ > B + B(A_l(—llr))) is a (ﬁﬁr)—
martingale. Moreover, recall that the predictable quadratic variation of /BB o A~! o (—I%)
isequal to B.A~! o (—I%). Thus, it is easy to see that the predictable quadratic variation of M¢
is equal to B6*. We then have proved that the characteristics of M are f0* and d6; @ w(dr).

We next recall from (129) that A* is the inverse of 6% that is, also strictly increasing and
continuous. We set X* = M o A* and we see that a.s. for all ¢ € [0, 00),

X =X*F(AF) + X™P(A7H (=17 (7))
(130) = X*"(A]) + X* (A7)
= X*(AF) + X°(AP) + at.

Indeed, the first equality is a direct consequence of the definition; then recall from (129) that
Al (—=1})=06F —t, thus, Al (=17 (A)))=t—Af = A?, which entails the second equality
and also (130).

Observe that for all € [0, 00), Af isa (ﬁ,a)—stopping time such that A7 <. We then set
G =F 2(A,r—l—). The optional stopping theorem applies to M and J”¢ to show that X and
J"¢ o AT are (%#;)-square integrable martingales. Since A* is strictly increasing and continu-
ous, X is of class (.#) and J"*(A]) = 3 sc0.1) Lie.00) (AX]) — tm([e, 00)). This proves that
dt ® m(dr) is the characteristic measure of X*. Consequently, M€ o AT is the continuous
part of X*. Since A* is a bounded stopping-time, the optional stopping theorem applies to
the martingale (M€)*> — B6* and it entails that (M€ o AT); = Bt. Thus, the characteristics of
X* are t — Bt and dt ® 7w (dr). By [26] Corollary 4.19 in Jacod and Shiryaev [26] (Chapter
II, §4.c, p. 107), it implies that X* has the same law as X*®, which completes the proof of
Theorem 2.5 by (130).

5.2.3. Properties of X and Y. Recall from the beginning of Section 5.2 the definition of
the processes X2, A, Y, X*, y*, 6®, AP and A*. Recall from (122) the definition of 7*. In
supercritical cases, also recall that a.s. T* < oo and 6°(T*—) < 6°(T*) = co. Recall from
(42) that X, = XP(AP) + XT(AY) for all 7 € [0, 00). Let us mention that the proof of the
following lemma does not use the fact that X is a Lévy process, and note that (i) completes
the proof of Theorem 2.5 of the previous section.

LEMMA 5.4. Let a € R, g € [0,00), k € (0,00) and ¢ = (cj)j=1 € €5 satisfy (35).
Namely: either B > 0 or o;(¢) = 00. Then, the following holds true.

(1) P-a.s. foralla €[0,T™), Xgo =Ya.
b(ii) P-a.s. for all a € [0, T*), if A =0, then t = 6° is the unique t € [0, 00) such that
AP =a.
(iii) P-a.s.foralla € [0, T*], ifA@;3 > 0, then AX(G;’?) = AA, and AY, =0. Moreover,

Vie(0,,60), Xe=Xi—>Xgp, =Y. andifa<T* then Xgn, =Xg.

PROOF. Suppose that a < T*. Thus, 6° < oo, by definition of 7*. Then observe that
AT(OP) = 0P — AP(0P) =0 —a = y*(A,) and thus, X (0P) = XP + X (yT(A,)) = XP —
A, =Y,, which proves (i).
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Then, (ii) is an immediate consequence of the definition: indeed since A® is the pseudo-
inverse of %, if A? =a < T%*, then 95’_ <t< 9[},3.

Let us prove (iii): we fix a € [0, T*] and we suppose that AG® > 0. Observe that for all
z€[0,a), 02 <62 < oo and Y, =lim,,, Y, =lim,,,_X(6°) = X(6>_—) by (i) and
since % increases strictly.

We first assume that AA, > 0. Since Y and A have distinct jump-times, we get AY, =0
and Y, = Y,_ = X(#P_—). Since the processes A and X* are independent, it is easy to
check that a.s. {x € [0,00) : AyF > 0} N {A,—;a € [0,00) : AA, > 0} = @. Thus, 6P =
a+yT(A,—)andforallt € [6° ,0°), AP=aand AT =t —a=1t—-0" +yT(A,_). Thus,
for all s € [0, A@é’),

(131) XS+9}?_ = X? + X;‘f“r}/r(Aaf) = Ya + Aa + X§+yr(Aa,)‘

Taking s = 0 in the previous equality first entails X (6°_) = Y, + AA,. Recall that ¥, =
Y,— = X(0P_—). Thus, AX(6P_) = AA,. Moreover, for all s € (0, A8°), A, + X*((s +
¥*(As—))—) > 0. Thus, (131) entails that for all € (9>_, 6°), we get X; > X, > Y,,. Fur-
thermore, note that if a < T*, namely if P < oo, then by (i), we see that X (6°) = Y,. This
proves (iii) when AA, > 0.

We next assume that AH;” > 0 and AA, = 0 (which occurs when 8 > 0). Consequently,
95’_ =a+y*((Az)—). Since (Y, A) and X* are independent, we a.s. get {x € [0, 00) : Ay >
0}N{A,;a €]0,0): AY, > 0} = @. Therefore, AY, = 0. We also check that

(132) Vs €[0,867),  Xyigp =Ya+ Aa+Xpr(ano)

Since 95’ =a—+ Yy (Ay), (132) at s = 0 entails X(fo) =Y,. Since X(Q}l’f—) =Y,_, we
get AX(Gf_) =AY, = AA, = 0. Next observe that for all s € (0, A@,}f), Ag + X ((s +
Y*(Ays—))—) > 0; thus by (132), forall € (8°_, 0P), we get X; > X,;_ > Y,,. Furthermore, if
a < T*, namely if 6° < oo, then (i) entails that X (6°) = ¥,. This proves (iii) when AA, =0
and it completes the proof of the lemma. [l

LEMMA 5.5. Let a € R, B €[0,00), k € (0,00) and ¢ = (cj)j>1 € E% satisfy (35).
Namely: either B > 0 or 02(c) = 00. Then, the following holds true.

(i) P-a.s. if (AXT)(AF) > 0, then there exists a € [0, T*] such that 6°_ <t < 6P.

(ii) P-a.s. for all b € [0, 00) such that AXj, > 0, there is a unique t € [0, 00) such that
A7 =b.
(ii1)) For all t € [0, 00), set Q? = Xi? and Q7 = Xf\tr. Then, almost surely for all t €

[0, 00), AQPAQF =0.

PROOF. Suppose that (AX*)(A;) > 0. To simplify notation, we set b = Af and x =
—infse0,5] X5 . Since X* is a spectrally positive Lévy process, X; > —x. Thus, b < y;
moreover, since no excursion above the infimum of the spectrally positive Lévy process X*
starts with a jump we also get y_ < b. Thus, ¥/ <b < y;. Wenextseta = sup{s € [0, 00) :
Ag < x}. Then, A, <x < A, and we first prove the following:

(133) 60 —a<yl <b<yr<6°—a.

Let us first suppose that AA, > 0, then a.s y*(As) = y*(As—) as s — a—, since a.s. {y €
[0, c0), Ayyr >0}N{A,_;z€[0,00): AA, > 0} = & because A and y* are independent.
Since A strictly increases, y*(A;—) < y*(x—). Similarly, a.s. y*(As;) = Yy (Ay) as s —
a+, which implies that y* (x) < y*(A,). Note that y*(A,—) = 6°_ — a; and that y*(A,) =
62 — a, by definition. This implies (133). Now suppose that AA, = 0. Then, A,— = A, = x
and 0P —a =y*(A,—) = y*(x—), which also implies (133).
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We next use (133) to prove (i): first observe that it implies that °_ < b +a < 6. But
for all s € (6°_,6°), AP = a and thus AT = s — a, which shows that on (6°_,62), A~ is
strictly increasing: since b = AL, , = Af, we get t =a + b and finally 62_ <t < 62, which
completes the proof of (i).

Next observe that (ii) is a simple consequence of (129) that shows that A* is continuous
and strictly increasing.

Let us prove (iii): suppose that AQ; > 0. Since A® is continous, it implies that
AX* (A7) > 0andby (i) there exists a € (0, 00), such that 9[},3_ <t< 9}1’; now observe that for
all s € (6°_,6°), AP = a. Thus, QP is constant on this interval and it implies that A QP = 0.
This proves (iii). [

The following result is quite useful to deal with the supercritical cases.

LEMMA 5.6. Let o € R, B €[0,00), k € (0,00) and ¢ = (cj)j>1 € Ei satisfy (35).
Namely: either B > 0 or o2(¢) = 00. Assume that o < 0 and recall that o, the largest
root of ¥, is positive. For all a € [0,00) and for all bounded measurable functionals

F :D([0,0), R)? - R
(134) E[F(Y-na, Apng)] = B[ F(Ypa, Apg);a < T*].

Moreover, let R C Q2 belong to the P-completion of the natural filtration generated by (Y, A).
If {T* > a} N R is P-negligible then R is P-negligible.
PROOF. By (40), a.s. 1jg<7+) = 1{a, <1z} where —I3 = —infjg o) X5 —1, is an ex-
ponentially distributed r.v. with parameter o that is, independent from (Y, A), which easily
implies (134). Next, denote by ¢ the P-completion of the natural filtration generated by
(Y, A) and let R € ¢ be such that {T* > a} N R is P-negligible. Thus, {T* > a} N R € ¢ and

P-as. 0=E[lglira)9]=Ellrlia,<infxr)|¥]=e " 1g,
which implies that R is P-negligible. [J

We next consider the excursions of X and Y above their respective infimum.

LEMMA 5.7. Let a € R, B € [0,00), k € (0,00) and ¢ = (cj)j=1 € £3 satisfy (35).
Namely: either > 0 or o2(c) = oo. For all t € [0, 00), we recall the following notation:
I; = infs¢p0,n X5 and J; = infs¢po,1 Ys. Then, the following holds true.

(1) A.s. forallt € [0, 00), X; > Y(A?). Then, a.s. for all t1, t» € [0, 00) such that Aﬁ <
AZ, infsefry 1) Xs = inf e[ ab ), AP(1p)] Ya- It implies that a.s. for all t € [0, 00), Iy = J(A?).

(i) A.s. {t €[0,00): X, > I;} ={t €[0,00) : Y(AP) > J(AP)}.

(iii) A.s. the set & = {a € [0,00) : Y, > J,} is open. Moreover, if (I,r) is a connected
component of &, then Y =Y, = J; = J, and foralla € (I,r),we get J,=Jyand Y, NY, >
Ji.

(iv) Set Z° ={a €0, 00):Y, = J,}. Then, P-a.s.

(135) Va,z €[0,00) suchthata <z, (2N (a,z)# 2) < (J; < Jo).

Proof. We first prove (i). To that end, we fix ¢ € (0, co0) and we seta = Af’. Thus, 95’_ <t<
62. If AOP > 0, then Lemma 5.4(iii) implies that X; > ¥, = X (6°_—), for all s € [6°_, 6°].
Thus, X; > Y, (note that a is possibly equal to 7* and in this case, 6°_ < co = 6P). If A9® =
0,r= 95 and X; =Y, by Lemma 5.4(i). Thus, we have proved that a.s. for all 7 € [0, 00),

X; > Y(AD).
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We next fix 11, 1 € [0, 00) such that a; := A} < AP =: ay, which implies that a; < T*.
Since Y, = X(6P) for all a € [0, T*) and since Y7+ = X(62._—) (by Lemma 5.4(iii)
with a = T*), we get infl4; 4,1 ¥ > infigp(4,) gp(4,—y) X Since #; < 951 < 95’2_ <1, we get
infl4, ay) Y > inf];, 1,] X. But we have proved also that X, > Y (AP) for all ¢ € [0, 00): there-
fore, inf;, 1,1 X > inf[4, 4,1 Y. Thus, inf}, ;) X = infl4, 4,1 Y, which completes the proof of
@).

Let us now prove (ii). We first fix ¢ € (0, oo) such that X; > I; and we set

gr=sup{s <t:X;=1I;} and d;=inf{s >1:X; = [},

with the convention that inf@ = oo (namely, in supercritical cases, d; = oo iff I; =
infs¢[0,00) Xs). Standard results on the excursions of spectrally positive processes above their
infimum entails that AX(g;) = 0 and that AX(d;) = 0 if d; < oo. Consequently, for all
s €lgs,dy), Iy = I, = X (g;) (and we also get X (d;) = X (g;) if d; < 00).

We still assume that X; > I, and we next suppose that Y (AP) = J(AP) and to simplify,
we set a = AP so that 6°_ <t < 6°. We first prove that A@P > 0. Indeed suppose the con-
trary: namely, suppose that A@f = 0; then, Lemma 5.4(i1) asserts that X; = X (6}5) =Y, =Js
however J, = I; by (i), which contradicts X; > I;. Thus, A@ab > 0 and Lemma 5.4(iii) as-
serts that for all s € (05_, 9}3), Xy>Y, =X ((95_)—). Since (i) entails I; = J, and since we
suppose Y, = J,, then for all s € (9P_, 6°), we get Xy > I, = X ((6°_)—). Thus, g, = 6°_
and d; = 6?(? (which includes the possibility that d; = oo in the supercritical cases). Since
AX(g) =0, Lemma 5.4(iii) entails that AA, = AX (9}1’_) = (. Thus, we have proved that
a.s. for all ¢ € (0, 00), if X; > I; and if Y(A?) = J(Af’) then g; = 0}1’_ <dy = 0;’ (where
a= A?) and AA, = 0. We next use the following: for all ¢ € (0, c0),

(136) P-as. Y Laa,—0;a005e:¥,=ss) =O-

a€l0,00)
Before proving (136), let us complete the proof of (ii): first note that (136) and the previous
arguments entail that a.s. for all ¢ € (0, 00), if X; > I;, then Y(A?) > J(A?). Then by (i), if
X; = I, then J(AP) = Y(AP), which completes the proof of (ii), provided that (136) holds
true.

PROOF OF (136). Suppose that AG® > & (which does not exclude that A8P = oo in the
supercritical cases) and suppose that AA, = 0. Then 6°_ =a + y*(A,—) and thus, AG°> =
(Ay™)(Ay). Recall that for all x € [0, c0), we have set A;l =inf{a € [0,00) : A, > x}. By
Lemma 2.4, a.s. A is strictly increasing and A~! is continuous and we get A~!(A,) = a;
moreover, by definition we get A(A;l—) <x< A(A;l) for all x € (0, c0). Then, (136) is
clearly a consequence of the following

(137) P-as. =0.

0@ = 2. Lasarh=0:ayrmserash=siarh)
x€[0,00)

Let us prove (137). Recall from (117) that the measure N(¢ € dr) on (0, oo] is the Lévy
measure of the possibly defective subordinator y* and recall that N(¢{ = 0o0) = g, that is
the largest root of . More precisely, set M = Y 8(x Ay~ (x)), Where the sum is over the
countable set of times x where Ay ™ (x) > 0; then, M is distributed as 1(, <} (dx dr) where
N is a Poisson point process on (0, 00) x (0, o0] with intensity dxN(¢ € dr) and where
& = inf{x € [0, 00) : N([0, x] x {oo}) # 0} (therefore, £ is exponentially distributed with
parameter N(¢ = 0o) = o). Since (¥, A) and X* are independent, we get the following.

o0
E[Q@I(Y, A)] =N € (e.00]) [ dxe™® Ly ut) gy ysiarty

o0
— N(¢ € (e, 00]) /O dAwe T an _0:v -1,
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the last equality being a consequence of an easy change of variable and of the fact that
A(ATYH = x if AA(A7") =0. Set ¢ = N(¢ € (&, 0]) and observe that dA, = kfada +
> a'e[0.00) AAy Sy (da). Thus,

o o
(138) E[Q(e)|(Y, A)] :cx,sfo ae M a g, =0.v,=1,) da= CK,B/O ae @41y s da.

The second equality holds true because the set of jump-times of A is countable and thus
Lebesgue negligible. Then, we only need to prove that a.s. Leb({a € [0,00) : Y, = J,;}) =0.
To that end, recall from Lemma 5.4(i) that for all a € [0, T™*), X (95’) =Y, and recall from (i)
above that I (6°) = J,. The change of variable t = 6°, entails that
T* T* 00
ly,=s,da= A Lix@opy=19p)y da 5/0 Lx,=1,)dAY =0,

because A is 1-Lipschitz and because a.s. the Lebesgue measure of {t € [0, 00) : X; = I,}
is null. It then shows that a.s. on {a < T*}, the Lebesgue measure of {b € [0, a] : Y = Jp}
is null. By Lemma 5.6, a.s. Leb({a € [0, o0) : Y, = J;}) = 0 which implies (137) (and thus
(136)) by (138). It completes the proof of (ii).

Let us prove (iii). By standard results, &’ := {t € [0, 00) : X; > I;} is open and if (g, d)
is a connected component of &”, then X ¢=1g =1y (and X, = X if d < 00) and for all
te(g.d), X,— NX; > 1I,. Let a € [0, 00) be such that Y, > J;; we set [ =sup{b € [0, a] :
Yy = Jp} and r = inf{b € (a, 00) : ¥j = Jp}. We assume that r < T*. Then, X (62) =Y, >
Jo=1 (9,};’); let (g, d) be the connected component of & containing 6?;’. By (1), Xg =X =
Y(A?) =Y(AD) = J(A?) = J(AD) and by (i), A? =/and AL =r and (/,r) is a connected
component of & = {b € [0, 00) : ¥}, > Jp}. It easily shows that [0, T*) N & is an open subset.
Together with Lemma 5.6 this concludes the proof of (iii).

Let us prove (iv). First recall from Section 5.1.4 the notation: 2 = {r € [0, o0) : X; = I}}
and recall that the continuous process t — —I; is a local-time for Z: in particular, recall
from (114) that 2 N (s, 1) # @ iff I, < I;. By (ii), 2 = {t € [0,00) : Y(AP) = J(AP)}; it
easily implies the following: 27° N (a, z) # @ iff 2 N (6°, 6°) # @ which is equivalent to

a’”z

1(6P) = J, < Jo = 1(62) (by (1)), which completes the proof of (iv). [
We next recall the following result due to Aldous and Limic [5] (Proposition 14, p. 20).

PROPOSITION 5.8 (Proposition 14 [5]). Let @ € R, B € [0,00), k € (0,00) and ¢ =
(cj)j=1 € ﬁi satisfy (35). Namely: either B > 0 or o3(¢c) = 0o. Then, the following holds
true.

(i) Foralla €[0,00),P(Y,=J,;)=0.
(ii) P-a.s. the set {a € [0, 00) : Y, = J;} contains no isolated points.
(iii) Set M, = max{r — l;r > 1 > a : (I,r) is an excursion interval of Y — J above 0}.
Then, M, — 0 in probability as a — oo.

PROOF. The process (¥/i)se[0,00) 1 the the process W' =T.€ in [5], where k' = B/x
and T = «/k (note that the letter x plays another role in [5]). Then (i) (resp. (i1) and (ii1)) is
Proposition 14 [5] (b) (resp. (d) and (c)). U

Thanks to Proposition 5.8(iii), the excursion intervals of ¥ — J above 0 can be listed as
follows

(139) {ael0,00): Y, > Jo} = Uk, o),
k>1

where {x = ry — Ix, k > 1, is nonincreasing. Then, as a consequence of Theorem 2 in Aldous
and Limic [5], page 4, we recall the following.
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PROPOSITION 5.9 (Theorem 2 [5]). Let ¢ € R, B € [0,00), k € (0,00) and ¢ =
(cj)j=1 € Ei satisfy (35). Namely: either B > 0 or oy(c) = oo. Then, ({k)ik>1, that is,
the ordered sequence of lengths of the excursions of Y — J above 0, is distributed as the
(B/x, a/k, c)-multiplicative coalescent (as defined in [5]) taken at time 0. In particular, we

geta.s. ) y> g“kz < 00.

5.2.4. Proof of Theorem 2.6. We first prove the following lemma.

LEMMA 5.10. Leta € R, B €[0,00), k € (0,00) and ¢ = (cj)j>1 € Ei satisfy (102).
Then, the following holds true.

(i) Almost surely,a €[0,T*)—~ H («9313) is continuous.
(i1) For all a € [0, 00), there exists a Borel measurable functional F, : D([0, 00), R)?2 —
[0, 00) such that a.s. on the event {a < T*}, H(Bf) =F,(Yrna,A ra)-

PROOF. We first prove (i). Since H is continuous, H 06P s cadlag on [0, T*) and the left-
limit at a is H(6F_). If AGP =0, then H(6P_) = H(6)). Suppose that AP > 0: by Lemma
5.4(iii), for all £ € (62_, 62), we get X; > X ((0P_)—) = X (6°); we then apply Lemma 5.1 to
to = 05’_ and ] = 05’: in particular we get H;) = H;,, namely: H (95’_) =H (05’). This proves
that a.s. H o % is continuous on [0, T*).

We next prove (ii) and we first suppose that 8 > 0. In that case recall from (111) that H;
is the 2/ times the Lebesgue measure of the set {inf, ¢ ;1 X,; s € [0, ¢]}. We fix a < T* and
s €10, 9}1’]. To simplify, we also set b = A?. Ifse [0}?_, 95’], then b = a and Lemma 5.4(iii)
entails that inf,.¢, g») X, = X(0P) =Y,;if s €[0,0P ), then b < a and Lemma 5.7(i) entails
that inf e[y 4 Yz = inf, [ g0y X This easily implies that

L €081 = g vt
Consequently, a.s. on {a < T*}, H(0?) =28~ 'Leb({inf,c(p.q) Yz; b € [0, al}), which implies
(ii) when 8 > 0.

We next suppose that 8 = 0. Recall that (102) implies (35), so we get o2(¢) = o0o. Then,
recall from (110) the following notation: 727°(t) = {s € (0, 1] : X;— +¢ < inf,¢[5./] X}, for all
e,t € (0,00). We next fix a < T* such that AA, > 0. Note that we necessarily have A@f €
(0, 00). Let 51,52 € #°(02_) be such that s < s <67 . Forall i € {1,2}, we set b; = A
by definition 0}27 <s5 < 0,2 f s > «9,]2,7, then Lemma 5.4(iii) implies that X, > X (0,2),
which contradicts s; € ¢ (0;’7). Therefore, s; = 9};_, which implies that b; < by < a. On
the other hand, Lemma 5.4(i) and Lemma 5.7(i) tell us that ¥, = X (012_—) = X;,— and
inf cp, a1 Y = infre[s,-,@f,] X, . Therefore, by, by belong to the set %7 :={b € [0,a]: Y,_ +
e < infiep,qa) Yz}. Next, suppose that b1, by € #,°. Since a.s. AY, =0 (because Y and A
have distinct jump times), we get b; < a, i = 1, 2. Then a similar argument based on Lemma
5.4(i) and Lemma 5.7(i) show that s; = 92 _< 03137 and that s; is an element of J7° (9}11). We
have proved that AP is one-to-one from % (0}1’7) \ {957} onto %%, which then implies the
following: for all € € (0, c0),

a.s. forall a € [0, T*) such that AA, >0, #¥° <# st <#%° + 1.

Then, (112) easily implies that there is (ex)ren decreasing to O such that a.s. for all # €
[0, 00) N Q and for all s € [0, ¢] such that Xs_ < infre[s., X, Hs = limg_ oo (#545) /q(e1).
Then observe that for all a € [0, T*) such that AA, > 0, there is t € Q N (8°_, OP) and by
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Lemma 5.4(iii), we get X(Qf_—) <inf, o , X, Thus, as. for all a € [0, T*) such that
AA, >0, we get

#HA

a

14 H(0P) = H(6P.) = li #00 = li
(140) (Qa) (Qa—) kin;oq(c?k) t%ﬂef, kinc;lo q(ex)

Since o7 (¢) = 00, the jump-times of A form a dense subset of [0, 00). Thus it makes sense to
set the following for all a € (0, c0):

1
Fo(Y na, Apng) = limsup limsup #2/°F if this quantity is finite and 0 otherwise.
z—a—,AA;>0 k—>o00 q(&k) '

Since H o 6® is continuous on [0, T*), (140) entails (ii). O

Note that in (sub)critical cases, the previous lemma proves Theorem 2.6. We next assume
that o < 0: then o > 0 and T* < oo a.s. For all a € [0, 0c0), we set

Ha= limsup F, (Y. g, A.ng)if this quantity is finite and O otherwise.
g—a—,qeQ
For all a € (0, 00), we set R, = {w € Q: z € [0,a] — H;(w) not continuous}. By Lemma
5.10Gi), a.s. on {T* > a}, for all ¢ € [0,a] N Q, Fy(Y.rq, Ang) = H(Q}ID); consequently,
by Lemma 5.10(i), a.s. on {T* > a}, for all z € [0,a], H,; = H(Q?) and R, N {T* > a}
is a P-negligible set. Then, Lemma 5.6 entails that R, is P-negligible, which implies that P-
a.s. H is continuous since a can be chosen arbitrarily large. Moreover, the previous arguments
imply that a.s. H = H 0 6® on [0, T*). Therefore, for all a € [0, 00) a.s. on {T* > a}, for all
z€[0,al, H; = F;(Y.Az, A.nz). By Lemma 5.6, it implies that for all a € [0, 00), a.s. H, =
Fy(Y.na, A.ng), which completes the proof of Theorem 2.6.
We shall need the following lemma that concerns the excursions of 4 above 0.

LEMMA 5.11. Leta € R, B €[0,00), k € (0,00) and ¢ = (cj)j>1 € K% satisfy (102).
Then, the following holds true.

(1) Almost surely forallt € [0, 00), H; > H(A?) and a.s. for all t1, ty € [0, 00) such that
A?l < Ag, infse[tl’tz] H; = infaE[Ab(l‘l),Ab(l‘z)] Ha.

(i) Almost surely {a €0,00):Y, > J,} ={a €[0,00) : H, > 0}.

PROOF. Lett € [0, 00) and set @ = AP. Then, by definition 6°_ <t <6°. If AGP> =0,
then Qb(A?) =t and H; = ”H(A?). Suppose next that AG}? > 0; by Lemma 5.4(iii), X >
X((Qf_)—) =Y, = X(Gf), forall s € (9}1’_, 0;3); thus, we can apply Lemma 5.1 with 7o = 95’_
and 1} = 62, to get H, > H(0°_) = H(6?) = H, = H(AP). To complete the proof of (i) we
argue exactly as in Lemma 5.7(i).

Let us prove (ii). Recall from (113) and from Lemma 5.7(ii) that {t € [0, 00) : X; > I;} =
{t €[0,00) : H > 0} ={r € [0,00) : Y(A?) > J(A?)}. Then, observe that on {T* > a},
Y, > Jg iff X(0P) =Y, > J, = (), which is also equivalent to H, = H(6°) > 0. This
proves that for all a € (0, 00) a.s. on {T* > a}, {z € (0,a):Y, > J,} ={z€(0,a) : H, > 0},
which proves (ii) in (sub)critical cases; in supercritical cases, Lemma 5.6 applies. [J

5.2.5. Embedding into a Lévy tree. Proof of Proposition 2.7. 'We now explain how con-
tinuous multiplicative graphs are embedded in Lévy trees. We first fix a € (0, o0) and we
argue on the event {T* > a}. Let (I, r) be an excursion interval of H above 0 such that r < a.
By Lemma 5.7(ii), there exists an excursion interval (I, r) of X above its infimum process /,
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or equivalently (see (113)) an excursion interval of H above 0, such that Af’ =1/ and Alr’ =r,
which also entails le =land G,b =r. To simplify notation, for all s € [0, c0),we set

H(s) =Hasoars Hs=Hagoar: 05=00,9,,—1 ¢=r—1 and {=r—1

Recall that H(@f) =H, on ([, r), thus H(#,) =H(a), a € [0, ¢]. Recall from (52) the defini-
tion of the pseudometric dj, coded by a function 4. The previous arguments, combined with
Lemma 5.11(i) imply the following.

(141) Va,be[0,¢], du(a,b)=du(0,,05).

Recall from (53) in Section 2.2.2 that (T}, dy,, pn, mp) stands for the rooted compact mea-
sured real tree coded by % and recall that py : [0, ) — T, is the canonical projection. To
simplify notation, we set

(T.$, p, m") := (Tw, du, pH, My).
Then (141) implies the following: set 7 = pg (8 ([0, 1)), then
(142) (T, 8y xT1, p, m*(-NT)) is isometric to (Ty, du, pu, mxu).

Namely, we view the tree coded by H as a compact subtree (namely, a compact connected
subset) of the r-Lévy tree coded by the excursion H.

Next, recall from (49) and (50) the definition of the set of pinching times IT on (0, 00)?;
for all k > 1, recall from (63) the definition of the set of pinching times ITj that fall in
the kth longest excursion of Y above its infimum process J; note that there exists a k such
that /[ =/ and ry = r and then set Il = Iy that is, therefore the set of pinching times
of II that fall in the excursion interval (/, r). Denote by (G, d, p, m) the compact metric
space coded by H and the pinching setup (IT, 0) as defined in (56) (then, (G,d, p,m) =
(G, dx, px, my), the kth largest connected component of the multiplicative graph). We then
set IT* = {(pu(0s), pu(0;)); (s, t) € I1}. Then, thanks to (141), we see that:

(G.d, p, m)is isometric to the (IT*, 0)-metric space

(143)
associated to(7T", §7x 7. p, m"(-NT)).

To summarise, up to the identifications given by (142) and (143), the connected component
G of the multiplicative continuous random graph corresponding to excursion interval (I, r)
is obtained as a finitely pinched metric space associated with the real tree T coded by H that
is a subtree of the Lévy tree T coded by H. This allows to prove Proposition 2.7 as follows.

PROOF OF PROPOSITION 2.7. We introduce the following exponents:

y = sup{r €[0,00): Alirn YA = oo] and
n= inf{r €[0.00): lim y ()1~ = 0].

Recall from (115) that N stands for the excursion measure of the ir-height process H
above 0 and denote by (Ty,dy, pg, my) the generic rooted compact measured real tree
coded by H under N(d H). Theorem 5.5 in Duquesne and Le Gall [20], page 590, asserts
that if y > 1, then N(dH)-a.e. dimy(Ty) =n/(n — 1) and dimp(Ty) = y/(y — 1) (this
statement is a specific case of Theorem 5.5 in [20] where E = [0, 00)). Moreover, in the
proof of the Theorem 5.5 [20], two estimates for the local upper- and lower-densities of the
mass measure myg are given at (45) and (46) in [20], page 593: for all u € (0, %) and

v e (0, %), N(dH)-a.e. for mp-almost all o € Ty, limsup,_,or “my(B(o,r)) < 0o and
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liminf, . or mpg(B(o,r)) < oo (actually, within the notation of [20], if £ = [0, c0), then
d(E)=1and k(do) =mpg(do)). Since T is the tree coded by H that is, an excursion of H
above 0, the previous estimates and Theorem 5.5 in [20] show that for all u € (0, %) and

for all v € (0, %), we have the following:

P-as.on {T* >a}, dimp(T)= 7 and dim,(T) = _r

n—1 y—1
y . m*(B(o, 1))
(144) and for m™-almost allo € T  limsup — <
r—0 r
*
B(o,
and liminf M <00

r—0 r

We now apply Lemma A.1 in the Appendix to Eg =T, E =T and E' = G (Lemma A.l
applies since m*(7") > 0). Informally speaking, Lemma A.1 asserts the following: since G is
obtained from 7~ by identifying only a finite number of points, it does not modify Hausdorff
and packing dimensions that are obtained here as local exponents of m*; moreover since
m*(7T") > 0 and since the local exponents are constant on Lévy trees, the local exponents of
m™* are the same on 7 (and thus on G) and on T. Thus, Lemma A.1 and (144) entail that
P-as. on {T* > a}, dimy(G) =n/(n — 1) and dimp(G) = y/(y — 1). Lemma 5.6 easily
entails that it holds true for all excursions of H above 0 (not just for those ending before 7).
Namely, P-a.s. for all k > 1, dimy(G¢) =n/(n — 1) and dimp(Gy) =y /(y — 1).

Observe that if 8 > 0, then y = n = 2. Thus, to complete the proof of Proposition 2.7,
it remains to prove that the exponents y and n are given by (65) when g = 0: set w(dr) =
2 j>1kcjdc;, the Lévy measure of X. By an immediate calculation, we get Y —a=
f(o,oo) (1 — e ) rm(dr). We next introduce

Jx)=x"" /OX du /(M’OO) ra(dr) = /(.O’OO) r(IA (r/x))m(dr) = ch?(l A (cj/x))

j=1

as in Proposition 2.7(ii). Since there exists some ¢ € (0, 00) such that c(1 Ax) <1 —e™ <
1 A x for all x > 0, we deduce that

cJ(1/M) =Y’ Q) —a < J(1/2).

Since ¥(A) < AY'(X) by convexity and x(1 — e™™*) < 4(e™™* — 1 + x) for all x >
0 so that Ay/'(A) < 4y (1), the previous inequality entails: y = 1 + sup{r € (0, c0) :
limy o4 x"J(x) =00} and n = 1 +inf{r € (0, 00) : lim,_, o4 x" J (x) = 0}, which completes
the proof of Proposition 2.7. [J

APPENDIX: PINCHED METRIC SPACES AND THEIR FRACTAL DIMENSIONS

Let (E, d) be a metric space. We briefly recall from Section 2.2.2 the definition of pinched
metrics: for all i € {1, ..., p}, let (x;, y;) € E?; set II = ((x;, Yi)i<i<p: let & € [0, 00). Set
Ag ={(x,y);x,y € E} and for all e = (x,y) € Ag, we set e =x and ¢ = y. A path y
joining x to y is a sequence of ej,...,e; € Ap such that e = x, ¢, =y and ¢; = ¢; 4,
forall i € {1,...,q — 1}. Next, we set Ay = {(x;, yi), (yi, Xxi); 1 <i < p} and we define
the length /, of an edge e by setting [, =& A d(e,e) if e € Aq1 and [, = d(e, €) otherwise.
The length of a path y = (e1, ..., eg) is given by [(y) = X <;<4 l¢;- Then, recall from (55)
that the (II, ¢)-pinched pseudo-distance between x and y in E is given by dp (x,y) =
inf{/(y); y is a path joining x to y}. We easily check that

dne(x,y) =d(x,y) Amin{l(y); ¥ = (€0, €y - --» €r—1, €1, €r),
IR Gy = o er e 1.0)

a path joining x to y such that e, ...e._; € A and r < p}.
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Clearly, dm1 ¢ is a pseudo-metric and we denote the equivalence relation dp ¢(x, y) = 0 by
X =n,¢ y; the quotient space E/ =y equipped with dp ¢ is the (I, )-pinched metric space
associated with (E, d). Recall that wp . : E — E/ =qn ¢ stands for the canonical projection
that is 1-Lipschitz. Note of course that if ¢ > 0, then dp . is a true metric on E, which is
obviously identified with £/ =q ¢ and @ ¢ is the identity map on E.

Next, set § = {x;, y;; 1 <i < p} and for all x € E, set d(x, S) = minyecsd(x, y). Then,
(145) immediately entails that

(146) Vx,yeE, dx,y)<dx,8§)+d(y,S) = dx,y)=dn.x,y).

Then, for all r € (0, 00), denote by By (x,r) (resp. by Buy ,(wm.«(x),r)) the open ball in
(E,d) (resp. in (E/ =mn.¢,dm,e)) with center x (resp. @ (x)) and radius r. Then, (146)
entails the following: if x € E\S and if 0 < r < %d(x, S)), then

147) @n,e : Ba(x,r) = Bay , (wm,e(x),r) is asurjective isometry.

Namely, outside the pinching points, the metric is locally unchanged.

We now prove a result on Hausdorff and packing dimensions that is used in the proof of
Proposition 2.7. To that end, we suppose that there exists (Eo, d), a compact metric space
such that £ C Ej and such that E is a compact subset of Ej. To simplify notation we set
(E',d',w)=(E/=n,,dn.e, wn.). We denote by dimy and dim,, respectively the Haus-
dorff and the packing dimensions.

LEMMA A.1. We keep the notation from above. We first assume that dimgg(Eg) € (0, 00)
and dimp(Ey) € (0, 00). Let a € (0, dimy(Ep)) and b € (0, dim,(Eo)); we assume that there
is a finite measure mq on the Borel subsets of Eo such that mo(E) > 0 and

for mg-almost all x € Ey

(148) . mo(Bg(x,r)) ..
lim sup ———— < and liminf
r—>0 re r—0

mo(Bg(x,r))
<

Then, a < dimg(E’) < dimy(Ep) and b < dimp(E’) < dimp(Ep).

PROOF. Since @ is Lipschitz, dimg(E’) < dimg(E) < dimg(Ep), with the same in-
equality for packing dimensions. We set m = mo(- N E) and m’ = m o ! that is, the
pushforward measure of m via @ . Since m(E) > 0, (148) holds true with mg replaced by
m. Observe that (148) implies that mg has no atom. Thus, m has no atom and since there is
a finite number of pinching points, (147) entails that (148) holds true for m” which entails
dimg(E’) > a and dimp(E "y > b by standard comparison results on Hausdorff and packing
measures due to Rogers and Taylor in [31] (Hausdorff case), and Taylor and Tricot in [32]
(packing case) in Euclidian spaces that have been extended in Edgar [22] (see Theorem 4.15
and Proposition 4.24 for the Hausdorff case and see Theorem 5.9 for the packing case). [J
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