
1

Limit theorems for randomly indexed branching
processes

Kosto Mitov, kmitov@yahoo.com
Aviation Faculty, National Military University, 5856 D. Mitoropolia, Pleven,

Bulgaria.

Keywords: Branching processes, Random time change, Limit theorems

AMS: 60J80

Abstract

Let us have on the probability space (Ω,A,P) two independent stochastic processes:

The Bienaymé-Galton-Watson process

Z0 = 1, a.s. , Zn+1 =
Zn∑

i=1

Xi(n + 1);

The renewal sequence

S0 = 0, Sn =
n∑

j=1

Jj , n = 0, 1, . . . ,

an the corresponding renewal counting process N(t) = max{n ≥ 0 : Sn ≤ t}.
Then the continuous time process {Y (t), t ≥ 0} defined by

Y (0) = 1, Y (t) = ZN(t), t > 0

is called a randomly indexed BGW branching process.

In the talk we give some limit theorems for the process Y (t).
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