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Possibly Longest Food Chain:
Analysis of a Mathematical Model
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Abstract. We consider the number of trophic levels in a food chain given by the equilibrium state
for a simple mathematical model with ordinary differential equations which govern the temporal
variation of the energy reserve in each trophic level. When a new trophic level invades over the top
of the chain, the chain could lengthen by one trophic level. We can derive the condition that such
lengthening could occur, and prove that the possibly longest chain is globally stable. In some spe-
cific cases, we find that the possibly longest chain is such that the lower trophic level has a greater
energy reserve than the higher has, so that the distribution of energy reserves can be regarded to
have a pyramid shape, whereas, if any of its trophic levels is removed, the pyramid shape can-
not be maintained. Further, we find the condition that arbitrary long chain can be established. In
such unbounded case, we prove that any chain could not have the pyramid shape of energy reserve
distribution.
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1. Introduction

It is one of the important issues in ecology to identify the general properties about the structure
of food web, as theoretically studied by many researchers (for instance, [3, 4, 10, 13, 19, 21, 28,
29, 30, 31, 33, 34]). The length of food chain is one of the important features interesting for such
theoretical studies [23, 25, 31]. There are some different ways to measure the length of food chain
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and some hypotheses about what determines the length of food chain [17, 19, 23, 24, 25, 31]. One
method to estimate the length of food chain is to deal with the energy flow, which is sometimes
called the realized trophic position [23]. It represents how many times the energy (or a certain
material) is transferred from a primary producer to a consumer. Then the average number of links
from each producer to each top predator is regarded as defining the length of food chain. In this
case, we need to calculate/estimate the number of trophic links about all trophic pathways that lead
from primary producers to top predators.

The network of energy flows in a food web could be theoretically simplified to a linear chain of
energy flows. Such a theoretical framework was mathematically discussed by Higashi et al. [10].
Along their theory, we could resolve and reconstruct the network of energy flows in a food web
into some linear chains. Teramoto [32] analyzed the following model of an energy food chain with
m energy trophic levels:

d]\;?m = valNp-1,mNmm — (0 + ONpm) Nims;

d]Zl[:;m VN1 Nign = (0 + ONim) Nim — Ny Nij1m
(3<i<m-—1); (1.1)

C”Z;m = (1= Nyy)Nipm — BNy Nom,

where N;,,, = N;,(t) (i = 1,2,...,m) is the energy reserve of the i th trophic level at time ¢.
Parameters «, (3, 9, 0, ;1 and v are all positive constants. p and v are the successful energy fixation
rate for the second trophic level (herbivore) and that for the higher trophic levels (carnivores)
respectively. « is the energy transfer rate from the ¢ — 1 th trophic level to the i th (i = 3,4, ..., m).
The primary energy production is given by the logistic growth term with the intrinsic growth rate
¢ and the unity of carrying capacity. J is the intrinsic energy dissipation rate at each trophic level.
6 introduces the intra-trophic density effect to increase the energy dissipation at each trophic level.
Harrison [9] considered the global stability of the equilibrium state for the more general system
including (1.1). He proved that the equilibrium state with the positive energy reserve at every
trophic level is globally stable. In contrast, some theoretical researches indicate that the long food
chain of a wide family of mathematical models would have a chaotic parameter region [6].

Teramoto [32] considered a specific case if the model (1.1) when 3 = va for the second to
the third trophic levels, and obtained the following results:

e A finite upper bound for the number of trophic levels exists.
e The number of trophic levels of the longest chain has a positive correlation with va//é and e.

o In the longest chain, the distribution of energy reserves among trophic levels is always such
that the lower trophic level has a greater energy reserve than the higher has, in other words,
it has a pyramid shape.
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e For sufficiently large 6, the pyramid shape can be maintained even if the top trophic level is
removed from the equilibrium state with a pyramid shape of the energy reserve distribution.

A similar and different food chain model was discussed from the similar viewpoint in Chapter 5
of Svirezhev and Logofet [31]. Differently from (1.1), no density effect in the energy input or the
energy dissipation are included, that is, the primary trophic level is given by

ANy m,
dt

= ¢ - ﬁNLmNZm?

where the primary energy production rate is given by a constant ¢, and 6 = 0.

In this paper, we consider a mathematical model of an energy food chain simpler than (1.1),
and similar to that in [31]. Our model does not incorporate any density effect within each trophic
level. We focus the number of trophic levels in the possibly longest chain and try to discuss the
lengthening of the chain by the invasion of a trophic level over the present top level.

2. Model

We consider the following system which is similar to and different from those in Chapter 5 of
Svirezhev and Logofet [31] and Gurney and Nisbet [7]. It governs the temporal variation of energy
reserves in the food chain with m energy trophic levels, which we call hereafter the m level system
(Fig. 1):

dN,
mm - _ mNm— mNmm—(SmNmm;
dt “ b 7
dNim
d—t7 = O[,L*N,L‘_liji’m - 52Nz,m - a1+1Nl7mNZ+1’m (2.1)
(2<i<m—1)
dNy o,
d—; = ¢ — 51N17m - OCQNI,mNQ,’Vm

where N;,,, = N; (1) is the energy reserve of the ¢ th trophic level at time ¢. Parameters «;, d;,
and ¢ are all positive constants. «; is the energy transfer rate from the « — 1 th trophic level to the
1 th, §; the energy dissipation rate at the ¢ th trophic level. The primary energy production rate is
given by a constant ¢. We do not consider the density effect within each trophic level.

In case of the food chain, the energy transfer is realized by the predation, that is, by the inter-
trophic reaction with the interspecific reaction. In this sense, the model should have a reaction
term between subsequent trophic levels. In our model, it is given by the mass-action term which
is a simplest form to introduce such an reaction. Besides the interaction term must be zero if
one of subsequent trophic levels is zero, because the interaction never occurs between them. The
mass-action term is the simplest form satisfying this nature.

Some knowledges about the natures of the simplest system could serve to understand some
characteristics of the more complicated system, and furthermore would sometimes give some per-
spectives for the ecological problem to be discussed.
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Figure 1: Illustration of the m level system given by (2.1).

3. Existence of equilibrium states

For the m level system, we define the k level established state (k < m) as the equilibrium state at
which those levels from the first to the £ th are positive and the others zero:

(NY,.,Ny ooty N )= (+,4+,...,+,0,...,0),
b 9 9 N 7"\ /

k m—k

where N/, is the equilibrium value of the ¢ th level in the m level system. The completely es-
tablished state is specifically defined as the equilibrium state at which every trophic level has a
positive equilibrium value for the m level system.

From (2.1), we can explicitly obtain every equilibrium value of the % level established state
(Appendix A): For even £,

1

N3 =—— (¢ — Py 2<i<k/2);

2i,m OéQiRi_le (¢ 2 Qk) ( ST s / )

k/2—1
02(i+1) O2041) R .

Nyiiim =—+ — 1 <1< E/2-2);

2 Q2(i+1) l-zZ—‘rl Q2(141) Rl ( / ) (31)
N _ /a1

Zm Qr oy’
Nf,m = Qk?
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Figure 2: A numerical calculation for the seven level system with oy = 0.4; a3 = 0.5; oy = 0.6;
as = 0.5, ag = 0.3; ooy = 0.4; 67 = 0.2; 99 = 0.5; 03 = 0.4; 64 = 0.3; 05 = 0.4; d¢ = 0.6;
97 =0.3; ¢ = 4.0, N;7(0) =3.0 (i = 1,2,...,7). PsQs = 3.58 < ¢ < PrQ7; = 4.43. The six
level established state is globally stable, the seventh trophic level going extinct.

and for odd £,
R; ,
Naiy1m :Fk(ﬁb—PkQ%) 2<i<(k—1)/2);
(k—1)/2
do; do 1 R _
Ny =ty 25 (1<i< (k—3)/2);
’ Q2441 P Qi1 R (3.2)
N _ @b O
m as Py ag’
¢
N¥ = =
1,m Pk7
where l
Ry = 2 ;
j=1 a2j+l
[(k—1)/2]
Po=6i+ Y dunR (k>3); Pi=P=0;
=1
[k/2—-1]
02 do141) 1 o
=20y 20 >4y Q= Qs =22 Q1 =0
@ g Z oa41) Ry ( )i Q2= Qs g @

=1

Bracket [-] denotes the Gauss’s symbol such that [a] gives the maximal integer not beyond a.
Now, with regard to the existence of the k level established state, we can obtain the following

theorem (Appendix B):
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Theorem 1. For the m level system, the k level established state uniquely exists if and only if
O > PpQg. If o < PQy, it does not exist.

We note that the single level established state always exists with Ny, = ¢/6;. The two level
established state exists if and only if ¢ > §102/ay. At any equilibrium state, the trophic levels
lower than a certain level are positive and the others zero (Lemma 12 in Appendix B). Theorem 1
indicates that the existence of the k level established state requires the primary production rate ¢
greater than the critical value P,.(), (see a numerical example in Fig. 2). Since P.();. is monoton-
ically increasing in terms of k, the greater primary production rate could afford the longer chain.
Similar results and discussions are given also for the similar model in Chapter 5 of Svirezhev and
Logofet [31].

From Theorem 1, we can obtain the following corollaries (Appendix C):

Corollary 2. Ifthe k level established state exists, then the j level established state exists for any
7 <k

Corollary 3. The k level established state exists if and only if the k — 1 level established state
exists with Ni;_, . > O/ .

Corollary 2 means that the existence of a chain assures the existence of any chain shorter than it.
Corollary 3 indicates that the existence of a longer chain requires a sufficiently large energy reserve
at the top trophic level in the shorter chain.

4. Stability of equilibrium states

We can obtain the following theorem and corollaries about the stability of & level established state
(Appendix D):

Theorem 4. If the k level established state exists and the k + 1 level established does not, then the
k level established state is globally stable.

Corollary 5. If the completely established state exists, it is globally stable.

Corollary 6. If the k level established state exists unstable, the k + 1 level established state exists.

Theorem 4 and Corollary 5 mean that the possibly longest chain for a given m level system
is globally stable. From Corollary 6, if the m — 1 level established state exists unstable, the
completely established state exists globally stable. These corollaries give some suggestions about
the lengthening of the energy food chain, which we discuss in the other section.
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5. Length of the longest chain

From Theorem 1, only if P, converges to a finite value as & — oo, arbitrary long chain for a
given finite value of ¢ could be established. A long chain could be regarded to have grown by a
large sequence of introductions of additional level over the top of chain. From definitions of P
and @y, both of { P, } and {Q} are rigorously increasing sequences of positive numbers in terms
of k. Thus, the convergence of P,(); is equivalent to that of both P, and () as k — oo. Therefore,
we can obtain the following theorem:

Theorem 7. Only if both Py, and Q) converge to finite values, P and () respectively, as k — o0,
then arbitrary long chain could be established with ¢ > PQ. If ¢ < PQ, the chain length has a
finite upper bound.

Let us consider a specific case with o;; = a2 and §; = 6,67 (2 < i < m), where ay, §;,
(¢, and & are positive constants. From the definitions of P, and ()i, in this case, P,(); converges to
a finite value as £ — oo if and only if

52
g=> <1, 6.1
¢
and we have 55 .
P.Qy — PQ = 12 ~ ask — oo (5.2)
e%) (1 - Q)

Hence, when ¢ < 1 and ¢ > P(), arbitrary long chain can be established.
In case of ¢ < 1, the condition ¢ > P() corresponds to

£2V/pa
Voo — 51\/3

Inequality (5.3) gives the region UNBOUNDED in Fig. 3(a). From (5.3), we find that such specific
case occurs only if £ < ¢an /62, If € > papd?, it never occurs. If € < pa /03, there is some ¢ such
that such specific case occurs. Therefore, the parameter £ is essential to determine if such specific
case occurs or not.

Even when ¢ < 1, there is a finite upper bound for the number of trophic levels if ¢ < PQ,
which corresponds to the region FINITEI in Fig. 3(a) (see also Fig. 4). In this case, we can
explicitly derive the following finite number m,,,, of the trophic levels in the possibly longest

¢ > (5.3)

chain (Appendix F):
{ [A] if [©] is even;
Mmax = (54)
[©] if [©]is odd,
where
o - nll-(0-ap/2} 5.5)

In\/q ’
1 21 _
A o~ D{l+g—(-aV1+ap} 1n2_1’ (5.6)
In\/q
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Figure 3: (£, )-dependence of the length of food chain when «; and §; have geometric variations:
a; = a2 and 6; = 6,61, (a) In the region UNBOUNDED, P, (), converges to a finite value
PQ as k — oo, satisfying that ¢ > P(). In the region FINITE], the chain length has a finite upper
bound although P;.()) converges to a finite value P() as k — oo, satisfying ¢ < P(). In the region
FINITE2, P,Q); diverges as k — oco. (b) The finite upper bound m,,, for the number of trophic
levels: For the darker region, the upper bound m,. is larger. Numerically drawn with ¢ = 2.4,
as = 0.5 and §; = 0.3. For £ > ¢ay/§? = 13.3, only the single level established state exists.
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Figure 4: Parameter dependence of the number m,,., of trophic levels in the possibly longest chain
in case of o; = o2 and §; = 6;£71, making use of (5.4-5.7). p = \/4aad/(6102); ¢ = £2/C.
(a—c) p-dependence; (d) g-dependence. (a) ¢ = 1.2; (b) ¢ = 1; (¢) ¢ = 0.8; (d) p = 5.0. In (c),
PrQy. converges to PQ as k — oo and ¢ > PQ when p > 2/(1 — ¢) = 10.0. In (d), ¢ > PQ
wheng <1—2/p=0.6.
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with p = /4as¢/(0102). Bracket [-] is the Gauss’s symbol as before. It is easily shown that A is
positive whenever ¢ < P(Q).

For any ¢ > 1, as indicated by the region FINITE2 of (¢, ¢)-space in Fig. 3(a), we can find
again the finite upper bound m,., given by (5.4). In case of ¢ = 1, we can find the following finite
upper bound M, (Appendix F):

[\/ﬁ] if [p] is even;
Il if [p] is odd,

where p is the same as before. Consequently, if ¢ > 1, the chain length necessarily has a finite
upper bound (Fig. 4). The following condition is that the two level established state is the longest
chain (see Fig. 3(b)):

(5.7)

Mmax =

010 010
D) (%)

The similar discussion was carried out for the similar model in Chapter 5 of Svirezhev and Lo-
gofet [31], too. They analyzed the case of £ = ( = 1 and showed that the arbitrary long chain
cannot be established. The result is approved also for our model because ¢ = lincaseof { = ( =1
in our model. In our model, we remark that, even when ¢ < 1, if ¢ < P(), the chain length has a
finite upper bound (see Figs. 3 and 4).

6. Invasion of an additional top trophic level

In this section, we discuss the possibility to add a trophic level over the top of existing energy food
chain. Such introduction of a new trophic level could be regarded as the invasion of an alien top
predator into a food web. At first, we obtain the following lemma (Appendix E):

Lemma 8. [fthe m+ 1 th trophic level with 0,,11/0m11 < Ny, m is introduced into the completely
established state of the m level system, then the completely established state becomes unstable.

Now suppose that the completely established state exists for the m level system. From Corol-
lary 6 and Lemma 8, if the m + 1 th level with 6,, 1/, 11 < N}y, ,, is introduced, then the system
changes to the m + 1 level system, and the completely established state of the m + 1 level system
subsequently becomes globally stable (a numerical example is given in Fig. 5(a)). Lastly, we can
get the following theorem:

Theorem 9. Ifthe m+-1 th trophic level with 6,11/ 0tmi1 < N,*mm is introduced into the completely
established state of the m level system, then the completely established state of the m + 1 level
system appears globally stable.

Therefore, the invasion of an alien top predator with sufficiently small ratio § /« can lengthen
the food chain. It is implied that the establishment of a long food chain would require a sequence of
invasions of alien top predator which has a sufficiently small ratio ¢ /v, that is, has a high efficiency
of the energy fixation.

140



T. Matsuoka and H. Seno Possibly longest food chain
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Figure 5: A numerical calculation about the effect of the seventh level introduction into the six level
system. The seventh level is introduced at ¢ = 60. (a) a; = 0.4; 67 = 0.3; 67/a7 = 0.75 < Ngg =
1.25; N77(60) = 0.1. (b) a7 = 0.3; §7 = 0.5; d7/az = 1.67 > Ngg = 1.25; N7 7(60) = 3.0.
In (a), the completely established state for the seven level system appears after the seventh level
introduction. In (b), the introduction of the seventh level fails, and the completely established state
for the six level system recovers. oy = 0.4; g3 = 0.5; gy = 0.6; a5 = 0.5; g = 0.3; 01 = 0.2;
52 = 05, 63 = 04, 54 = 03, 55 = 04, 56 = 06, gb = 50, NZ,G(O) =3.0 (Z = 1, 2, Ce ,6)

7. Distribution of energy reserves

In this section, we consider the distribution of energy reserves at the equilibrium state of the m
level system. We obtain the following theorem (Appendix G):

Theorem 10. In the possibly longest chain which has M.y trophic levels for sufficiently narrow
range of o; and 0y, it is satisfied that N}, ., > N[ foranyi < Mpax.

Theorem 10 indicates that, for the possibly longest chain when parameters « and ¢ are different
little among trophic levels, the distribution of energy reserves has a pyramid shape.

From Theorem 10, we can obtain the following corollary about the distribution of energy re-
serves at the equilibrium state which appears after the removal of a trophic level at the completely
established state of the 1.« level system with a pyramid shape of the energy reserve distribution
(Appendix H):

Corollary 11. In the possibly longest chain which has m,.x trophic levels for a sufficiently narrow
range of a; and 0;, if the k th level (3 < k < myay) is removed, the system transits to the k—1 level
established state with an energy reserve distribution which satisfies the following characteristics:
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@ (k)

1 2 3 4 5 6 7
trophic level

0 l‘ .‘:/}- »1 1 1 ‘b.\'n L L 1 2 3 4
0 20 40 60 80 100 120 140 160 trophic level

Figure 6: A numerical calculation of the seven level system. At¢ = 100, N is forced to change to
zero, then all levels lower than the fifth go to the new equilibrium states. (a) the temporal variation
of energy reserves; (b) the distribution of energy reserves at t = 95; (c) that at t = 150. ¢ = 2.4;

For even k,
Nogypa < Ny (2<0<k/2);
Noinpa > Ny @2<i<k/2-1);
Nyiigor > Nopr (1<i<k/2-1),
and for odd k,

Noiipr < Nopoy (1<i<(k—1)/2);
Ny e > Ny 2<i<(k=1)/2);
Ny ypy > Nop (1<i<(k=3)/2).

This corollary indicates the destruction of a pyramid shape of the energy reserve distribution
in the possibly longest chain by the removal of a trophic level. In the same time, it is indicated
that any established state shorter than m,,, cannot have a pyramid shape of the energy reserve
distribution in this case. We give a numerical example in Fig. 6.

Let us consider again the specific case of a; = ("2 and §; = §:£71 (i > 2). We numerically
investigate the (&, ()-dependence of the energy reserve distribution in the possibly longest chain,
and get the result as shown in Fig. 7. For convenience, we used the following monotonicity index
I which reflects the degree of the monotonicity of the energy reserve distribution for the possibly
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(a) 4. (b)1.4

4.0 0.8 1.4

0.8

Figure 7: (&, ()-dependence of the monotonicity of the energy reserve distribution. Numerically
obtained for the case of o; = ("2 and §; = 6;£71 (i > 2). (a) (£,¢) € [0,4.0] x [0, 4.0]; (b)
[0.8,1.4] x [0.8, 1.4]. White region is for the monotonicity index I, = 1 with a pyramid shape of
the energy reserve distribution. Light dark region is for /o = 1 with an inverted pyramid shape of
the energy reserve distribution. The black region is for /o = —1, and the medium dark region for
[In] < 1. ¢ = 2.4; ap = 0.5; §; = 0.3. For £ > ¢ay/§? = 13.3, only the single level established
state exists.

() (b) (©)
[ 1]
1 2 3 4 5 1 2 3 4 5 1 2 3 4 5
(d) (e) )
]
1 2 3 4 1 2 3 4 1 2 3 4

trophic level

Figure 8: Energy reserve distribution of the possibly longest chain. Numerically obtained for the
case of oy = a2 and §; = ;671 (1 > 2). (@) ¢ =1.08and [p = 1;(b) E = 1.12and [p = 1/3;
©¢=115and Ipn = —1;(d) ¢ =1.17and Ip = 0;(e) £ = 1.25and Ipn = 1; (f) £ = 0.6 and
In =1.(a-e) ( = 0.9 (f) ¢ = 0.14. Commonly, ¢ = 2.4; as = 0.5; §; = 0.3.
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longest chain with m,,x trophic levels (myay > 2):

1 Mmax—1
IA - -2 Z Sgn[(Ni:-l,mmax - N;:mmax)<N;mmax - Ni*—l,mmax)]a
Mmax i—2

where sgn[z] is 1 for x > 0 and —1 for x < 0. If and only if the energy reserve distribution has a
pyramid shape or an inverted pyramid shape, the monotonicity index I is 1. If I is less than 1,
the distribution has some non-monotonical parts.

As indicated by Figs. 7 and 8, the appearance of a pyramid shape of the energy reserve dis-
tribution in the possibly longest chain has a non-simple relation to (£, ¢). It is indicated that the
possibly longest chain would not necessarily has a pyramid shape of the energy reserve distribu-
tion, and the change of the chain length would easily disrupt the pyramid shape if it exists before
the change. Exceptionally, in the case when the longest chain consists of only two trophic levels,
the energy reserve of the first level is greater than that of the second if and only if the parameter £
is large enough to satisfy that ¢ < £(1 + £)67 /v (see also Fig. 3(b)).

We can analytically show that a pyramid shape of the energy reserve distribution appears for
the possibly longest chain if /¢ < 1 (Appendix I; also see Fig. 7). It could appear when the
possibly longest (finite) chain has a ratio of the dissipation rates between subsequent levels smaller
than that of the energy transfer rates. We numerically find that the pyramid shape could not appear
when ¢ < 1 and ¢ > PQ, even if £/ < 1, as shown by the black region in Fig. 7. We can prove
that, when arbitrary long chain could exist, the pyramid shape of the energy reserve distribution
cannot appear for any sufficiently long chain with m trophic levels (m > 1) (Appendix J).

As for the scaling property appeared in Fig. 7, although it would be interesting from a mathe-
matical viewpoint, we can just give a possible conjecture that the condition for the monotonicity of
the energy reserve distribution may depend on the parameters £ and (, for instance, as a power ratio
£4/¢® only which magnitude plays a role to determine the monotonicity, because they contribute
as a scaling relation numerically shown in Fig. 7. We do not discuss the scaling property in depth
any more since it must depend on the concrete i-dependence of o; and [3;, and may not be essential
for the framework of our discussion in this paper.

8. Discussion

Our results indicate that the greater primary production rate could establish the longer food chain.
Some previous researches show that there would be some food chains in which the primary produc-
tion rate would determine the length [12, 36]. This is formalized and discussed as the productive
space hypothesis [23, 25, 26].

Although the possibly longest chain is globally stable, it could be lengthened by the invasion
of an alien top predator which has a sufficiently small ratio of the energy dissipation rate and
its transfer rate. Hence, in a sufficiently long chain, the higher trophic levels might be expected
to have a small ratio §/a: In such a long chain, the higher trophic level would be composed of
species which have a high efficiency of the energy fixation with a low dissipation rate and a high
energy gain rate.
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If each of the energy transfer rate and the dissipation rate has a value similar among all trophic
levels, then there is a finite upper bound for the number of trophic levels, and the food chain could
not be lengthened beyond it by the invasion of an alien top predator which has similar dissipation
and energy transfer rates. The analogous result is shown in Chapter 5 of Svirezhev and Logofet [31]
and in Teramoto [32].

In this paper, we considered the specific case when each of the energy transfer rate and the
dissipation rate has a geometric variation in the food chain. In this case, we explicitly demonstrate
that the energy reserve efficiency of each trophic level determines the food chain length as dis-
cussed in [5, 31, 35]. However, some researches say that the resource availability does not directly
determine the food chain length in most natural systems [11, 23, 25, 27]. As for our model, when
the square of energy dissipation rate becomes sufficiently smaller than the energy transfer rate at
the higher trophic levels, the arbitrary long chain could be established. In such case, we may sug-
gest that other factors which are not involved in our model would determine the food chain length.
Similar discussion about whether the resource availability essentially limits the food chain length
or not have been on the table [18, 20, 23, 25].

Lindeman [15] considered the progressive efficiency A\;/\;_1 about the food chain dynamics,
where )\; is the energy in-flow rate into the ¢ th trophic level:

dN; m
dt

where ). is the out-flow rate. Lindeman [15] suggests that the progressive efficiency gets larger
for the higher trophic level because animals in the higher trophic level could more efficiently
search their food. In our model, the progressive efficiency corresponds to a; N;* ;. /a1 N 5, at
the equilibrium state. On the other hand, the pyramid shape of the energy reserve distribution is
often observed in nature [16]. Some of recent researches say that the biomass abundance would
be constant among species, while the number of species would be decreasing in terms of trophic
levels (for instance, see [2]). From this viewpoint, the pyramid shape of energy reserve distribution
would be generally observed. In case of the pyramid shape of energy reserve distribution, we have
Ni 4 /N9 < 1. So, if the progressive efficiency is large for the higher trophic level, it is
necessary that the ratio «;/«;_; is sufficiently larger than 1. In our case of geometrically variable
a;, this is the case of ( > 1. Moreover, in our result, a sufficiently small £ is necessary for the
appearance of a pyramid shape of the energy reserve distribution. Therefore, we could suggest that
a pyramid shape of the energy reserve distribution would appear when the energy transfer rate gets
larger at the higher trophic level while the energy dissipation rate is not so large as the transfer rate.

Although the longest chain always has a pyramid shape of the energy reserve distribution for
the model in Teramoto [32], it does not for our model. According to our model, a pyramid shape
of the energy reserve distribution appears for the possibly longest chain if the dissipation and the
energy transfer rates of every trophic level are similar values throughout the chain. However, in
case of geometric variations of the dissipation and the energy transfer rates, it appears particularly
when the dissipation rate is sufficiently smaller than the energy transfer rate at any trophic level. It
does not appear even for the possibly longest chain in some cases. These results suggest that the
pyramid shape of the energy reserve distribution would not be generally observable. In Teramoto
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[32], a pyramid shape could appear even for the shorter chain if the density effect within each
trophic level is strong enough. Therefore, we could suggest that the density effect may play an
essential role to cause a pyramid shape of the energy reserve distribution.

The food chain in nature has been exposed to the invasions of alien top predators and the
exchanges of the member species. The length of food chain must have been temporally changing
in a sufficiently large time scale. Nevertheless, if a pyramid shape of the energy reserve distribution
could be observed in nature, those results of Teramoto [32] and ours suggest that the density effect
would play an important role to regulate the distribution. Moreover, if some exchanges of member
species in a trophic level occur, the parameter values characterizing each trophic level may change,
and consequently the length of food chain and the nature of energy reserve distribution may change
due to the instability of the chain structure.

Some other models predict that an alien top predator with sufficiently large growth rate could
easily invade a food chain (for instance, see [14]). Then it is implied that a food chain with a
moderate growth rate of the top predator would be easily invaded by an alien top predator which
grows sufficiently fast. On the other hand, it is suggested that the length of the possibly longest
chain would be at most 12 (with the mean around 7) [8, 22]. Hutchinson [11] mentioned that
predators in the higher trophic level would get bigger. Larger organisms commonly grow more
slowly so that their populations have the smaller growth rate. Thus, the invasion of an alien top
predator into the existing food chain would be hardly successful in nature, so that the much long
chain might be rare in nature. In our model, the long chain cannot be established with the great
energy dissipation rate. If the predators in the higher trophic level would need to compensate the
large energy dissipation rate by some strategy, it requires a cost for the persistence with the other
species including their preys. Such a cost might be the reason why the food chain length in nature
could not be so long.

In our model, we used the mass-action term to introduce the inter-trophic reaction. It is not
only because of the mathematically simplest form to be considered as the first step of research but
also because of its possible role to get the fundamental nature of the system under consideration,
and moreover because of its potentiality to catch the essential features which could appear in the
more sophisticated model with the other type of inter-trophic reaction term belonging to a family
of functional forms. For instance, some other food chain model with the different type of inter-
trophic reaction may have a non-static stable state (e.g. a temporally periodic or chaotic solution),
as indicated by some theoretical researches (for instance, [6]). However, as for the model (1.1) by
Teramoto [32] with a linearly density-dependent rate of energy dissipation in each trophic level,
we do not think that there would be any significant difference in the theoretical results, that is,
we think that our model could bring the essentially same results with those in [32], as already
mentioned in the above.

We did not consider the temporally varying environments (for example, seasonal variation)
whereas it would be an important factor to determine the length of food chain [1]. The primary
production rate would be particularly sensitive to the environmental variation. Since our result in-
dicates that the primary production rate is one of the important factors to determine the food chain
length, such an environmental variation would cause a temporal change of the length, accompany-
ing the immigration or the emigration/extinction of some top predators.
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Appendix

A Relations among equilibrium values

From (2.1), we can obtain the following relations among equilibrium values of the £ level estab-
lished state for the m level system:

Njm =0 (5 >k);

* ¢ — Zf:_f 52'N{‘:m'
Nk,m = 51@ )

Ok

Nkfl,m = a_k’ (Al)
N 03 + au Ny, o — 51Nf7m'
2m Qs - OQNim )
NF — ¢ . 52 + OégNék’m
Lm 51 + agNim - [6%) ’
and for even k,
Njiogn = =58 (2<i<k/2- 1) -
Qg N* Z_Z m 5 i—
Ny =2 - 2 (2<i<k)2),
for odd &, .
ne o e ) N (2<i<(k—23)/2);
m 241 - ’
2(i-1)N3; 3 — 02(i-1) (A3)
Niiim = a;j (2<i<(k+1)/2).

As for the completely established state, we can get the corresponding relations by substituting m
for k£ in the above. Making use of these relations (A1-A3), we can get the explicit formulas (3.1)
and (3.2) of equilibrium values.

B Proof of Theorem 1

At first, we prove the following lemma:

Lemma 12. For any equilibrium state of the m level system, if Ny, > 0 with some k < m, then
N{ > 0foranyi < k.
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Proof of Lemma 12
For even k, if N, ,;km > (), then from (A2),

1 Nj g — Ok1 50

Ny ==
k,m ay,

This means that
Ok—1

01

> 0.

*
Nk—?,m >

Then, again from (A2),
3N}y — Ok—3 o Ok

)

k1 a1

so that 5 5
Af—20k—1 k-3
Ny 4> + > 0.
’ Op—30—1 Qg3

By mathematical induction, we can prove that the equilibrium value of the 27 th level is positive
for any i < k/2. Hence, from (A1) and (A2), as for the equilibrium value of the 2i — 1 th level, we
can easily find that it is positive for any .

For odd k, from (A1) and (A3), we can easily find that the equilibrium value of the 2: th level
is positive. As for the 2¢ — 1 th level, we can apply the analogous arguments as in case of even k.
These arguments prove the lemma.

Proof of Theorem 1

When the £ level established state exists for an even k, making use of the similar arguments as
those in the proof of Lemma 12, we can find that

k/2—2

03
N3, > — +

for even k if Ny, > 0. Then, from (A1), we have

l
02143 H Q2542

o Qi
21+3 5y Y2j+1

k/2—2 l
¢ 0 53 da1 3 Qo549
a5y Z + H 2
a2N1,m (6] 3 —1

a Qg
2043 577 O2j+1
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From (3.1), this inequality leads to the following:

k/2—2 5 5
2143 Qg +2 91
¢ > @ + E H 2
2l+3 1 Q25+1 Oé2
k/2—2 l
Q2142 & o
= Q&2 > " Gais H + 01
a3 1 21+3 1 Q2j+1
k/2—1
OéQJ
= Qi |o1+ E 521+1H
Q2541

As kiseven, k/2 — 1 = [(k — 1)/2]. Consequently, from the definition of P, we can obtain the
inequality that ¢ > P,(Q)x. For odd k, we can carry out the similar arguments, and lastly prove the
theorem.

C Proof of Corollaries 2 and 3

Proof of Corollary 2

From the increasing monotonicity of P;(); in terms of k, we have P;(); < P,Q; for any j < k.
From Theorem 1, if the k level established state exists, we have P,(Q)r < ¢. Therefore, we have
P;Q; < ¢ forany j < k. From Theorem 1, this means that any j level established state with j < k
exists.

Proof of Corollary 3

For an even k, suppose that the k — 1 level established state exists with Ny, > dx/cy. Then,
from (A3),

o Ny 3, — Op—2 - Ok
)
-1 (6773

that is,
OhQp—1  Op—2
_'_

N;; >
k—3,m .
A9 A9

Hence, by mathematical induction, we can obtain the following:
k/2—1

5 A
—i— Z — HOZ];; = Qk.

T Q20+1)

As k — 1 is odd, from (3.2) and the above inequality, we have QQ; < ¢/P;_;. Now, we note that
[k/2 — 1] = [(k — 1)/2] for even k. Thus, from the definition of Py, we find that P,_; = P,
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for even k. Consequently, we can find that ¢ > P.()y. Therefore, from Theorem 1, the £ level
established state exists for even k.

Inversely, for an even k, suppose that the £ level established state exists with ¢ > P, (). Then,
making use of the above arguments, we can derive the following inequality: Ny,, > Q. Then,
from (A1) and the definition of (), we can obtain the following:

k/2—1

N3, > + >

=2

52(l+1 H 2541

Q2(1+41) Qg

From (A2), by iterating the similar calculations, we can lastly find that N l:fl,m > 0r/ay. From
Corollary 2, the k — 1 level established state exists. Thus, we have proved Corollary 3 for any even
k. We can carry out the similar arguments to prove Corollary 3 for any odd k.

D Proof of Theorem 4, Corollaries 5 and 6

Proof of Theorem 4

For the m level system, suppose that the k& (< m) level established state exists. Now, we define the
following function Hy:

Hk‘(Nlm’H N2,m7 s 7Nm,m)

e

)} Z Nim, (D1)

i=1 i=k+1
where N/, for: = 1,2,... k is the positive equilibrium value at the & level established state. It
can be easily seen that Hj, is greater than zero for any (Ny ,, ..., Ny,.m) With positive N, ,,, for

any i. Hy equals to zero only for the k level established state: N;,,, = N}, fori=1,2,... k and
Nipm=0fori=k+1,...,m
Making use of (2.1) and (Al—A3),

dt - _¢ Nl N* ’ (5k+1 - ak+1Nkm Nk—Hm - Z i sz (DZ)
meTLm i=k+2

We can easily find that the first and the third terms of right side in (D2) are not positive for any
N; 1, > 0. From the assumption of Theorem 4, the k+1 level established state does not exist. Thus,
from Corollary 3, we have NV, < Okt1/ 0y, that is, Opyq — 1N, = 0. This means that
the second term of right side in (D2) is not positive, either. Therefore, we can obtain dHj,/dt < 0
for any Nj,, > 0. When (Nyp, ..., Nipm) is at the state with Ny, = Ny, and N;,, = 0
(k+1 < i < m), then dH/dt = 0. However, as long as N;,,, # N;,, for some i such that
2 < i < k, the dynamics (2.1) temporally changes the state so that dHy/dt eventually becomes
negative unless the system reaches the k level established state. These arguments show that Hj, is
a Lyapunov function about the k level established state, and eventually becomes zero as t — oo.
Consequently, the % level established state is globally stable.
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Proof of Corollary 5

As for the completely established state of the m level system, we define the following function
H,,:

Hon(Nvms Nagns -, Nonm) = ; {Nm — Ni (1 +log sz)] ! (D3)
where N}, (i =1,2,...,m) is the positive equilibrium value at the completely established state.
As in the proof of Theorem 4, we can prove that H,, is non-negative for any (N, ..., V,,) with

positive value of 1V; ,, for any 7, and equals to zero only at the completely established state, and
eventually becomes zero as ¢ — (. This argument means that f1,, given by (D3) is a Lyapunov
function about the completely established state. These arguments prove Corollary 5.

Proof of Corollary 6

We can obtain the characteristic equation for the & level established state of the m level system:

(=0m = A)(=0m-1 = A)++ (=0kr2 — M1 Ny, — Okp1 — A) e =0

with
A — )X —-C; 0 o 0
Bs As — A :
Jk = 0 —Ck,Q 0 )
: o By A=A —Cia
0 . 0 B, A — A
where

A = -0, — Qo Ny i

Ai=0 (1=2,3,...,k);

B; = o;Nf,, (i=1,2,...,k);

Ci=aia NS, (i=1,2,....k).
Eigenvalues —0y,12, =043, - . ., and —0,, are all negative. If the eigenvalue a1 Ny, ,,, — dr11 <0,
that is, if V, ;;m < Ogt1/aks1, from Corollary 3, the k + 1 level established state does not exist.
Hence, from Theorem 4, the k level established state becomes globally stable. This is contradictory

for the assumption. Therefore, N, > Okt1/k11, that is, the eigenvalue ar+1 Ny, — Opr1 18
positive. From Corollary 3, we lastly prove Corollary 6.

E Proof of Lemma 8

We can obtain the following characteristic equation for the m level established state of the m + 1
level system:

(am—i-l ’:z,m—&—l - 5m+1 - )\)Jm = 07 (El)
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where J,, is defined similarly to J; in Appendix D, substituting m for k£ with

A; = Ny =0 — Ny (0=2,3,...,m);
Am+1 - am+1Nm ;m+1 5m+1‘
Biand C; (i = 1,2, ..., k) are defined the same as in Appendix D.

When the completely established state of the m level system exists, suppose that the m + 1 th
trophic level with

Omt1 N (E2)
Am+1 '
is introduced into the system. For the m level established state of the m + 1 level system, the
value Ny, .. equals to the value IV, . at the completely established state of the m level system.
Hence, from (E2), 6mt1/mi1 < Nm ms1- Therefore, a1 Ny, 1 — Omgr > 0. From (E1), this
means that the eigenvalue o, N} — Omy1 18 positive. Lastly, the m level established state is

m,m-+1
unstable.

F Number of trophic levels in the longest chain

In case of ¢ < 1 and ¢ < PQ for even m, if

1 — m/2 2
¢>PQO:6162< a ) )
(0%} 1—q

then, from Theorem 1, the m level established state exists. From this inequality, we have m < ©,
where © is given by (5.5). From ¢ < PQ = §,55/as/(1 — ¢)?, we have (p — 2)/p < ¢ with

P = 40[2¢/(5152).
For odd m, if

0109

— 12 _ mED)/2 — gm=1)/2
¢>PQO—&2(1_q)2(1 q )(1—g¢ ),

then the m level established state exists. From this inequality, we have m < A where A is given
by (5.6).

Now, we define m} ., as the maximal even number which satisfies that m},., < © and m; 4,
as the maximal odd number which satisfies that m?,; < A. We can obtain the upper limit 172, of
the number of trophic levels by M. = max{m?, .. m*4}-

First we prove that 0 < A — © < 1. From (5.5) and (5.6), we can find that A — © > 0 is
equivalent to (pg — p + 2)? > 0. On the other hand, we can find that A — © < 1 is equivalent to
¢ < PQ when g < 1. Therefore, we finally obtain 0 < A — © < 1. This means [A] — [©] = 0 or
1.

For even [O], if [A] = [©], then m},,, = [©] = [A] and m},, = [A] — 1. Hence, myp.x =
mien = Al If [A] = [©] + 1, then m’,,, = [©] = [A] — 1 and m?,; = [A]. Hence,

even

Mumax = Mqq = [A]- Lastly, for even [©], we can obtain m,,,, = [A]. For odd [O], if [A] = [©],
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then m?,., = [©] — 1 and m}, = [A] = [O]. Hence, muax = m’yy = [©]. If [A] = [O] + 1,

then m?,., = [©] — 1 and m}, = [A] — 1 = [©]. Hence, muypax = m’qq = [O]. Lastly, for odd
[©], we can obtain my,,, = [O]. Similar arguments are applicable for the case when ¢ > 1.
In case of ¢ = 1 for even m, from Theorem 1, if the following inequality is satisfied, then the

m level established state exists:

m/2—1

!
1 52 62521
¢ > |6+ N 1 B ¢
1 ; 1 Ec a ;a@zﬂ
2
m/2—1
_@ 1+ ql
&2 =1
. <m>2 5152
N 2 (6] ’
that is, m < p. For odd m, if
(m—1)/2 (m—3)/2
o> 0% [ o)1+ Z m? — 1)2%

(%) 4oy

=1

then the m level established state exists. This condition is equivalent to m < /p? + 1. Lastly, we
can obtain (5.7) with the similar arguments as in case of ¢ < 1.

G Proof of Theorem 10

Before the proof of Theorem 10, we prove the following lemma:

Lemma 13. If a; = acand 6; = 0 (i = 1,2,...,m), it is always satisfied that N}, > N}, for
any i < m at the completely established state of the m level system.

Proof of Lemma 13

In case of even m, from (3.1) and (A1), we can derive
. m 0\ 0 .
Nipiw = (5 —i) = (0<i<m/2-1), (G1)
and similarly from (A2),

" p 9 :
Nai1ym N21m+a (0 <i<m/2).
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From these relationships, we obtain

N = (% - z) g N, (0<i<mf2). (G2)
In addition, from (3.1) and the definition of P, and (), we have
Ny im = Nopm = g - Nym > 0. (G3)
So, from (G1-G3), we have
N3 — Noiyim = Ny >0 (1<i<m/2-1)
Ny im— Noin = g — Ny >0 (1<i<m/2).

Consequently, we obtain that N, ,, > N/, for any ¢ < m at the completely established state
of the m level system. We can obtain the same result in case of odd m, applying the similar

arguments. Finally, these arguments prove the lemma.

Proof of Theorem 10

From the assumption of Theorem 10, for a sufficiently narrow range of «; and ¢;, we can define a
sufficiently small positive value € = max{e,, €5}, where

sup |a; — ol = €45 sup |0; — ;| = &s.
irj irj
Then let us denote a; = @+ O(¢) and §; = § + O(¢), where @ and 0 are the mean values of a; and
0; respectively over all trophic levels in the m,,., level established state.

For even my,.y, in the same way as in the proof of Lemma 13, we can derive the followings
from (3.1), (A1) and (A2):

max . 5 .
Nt = (T2 =) 2+ 0() (057 < muan/2— 1); (G4)
) max a
* Mmax . 5 —%
NQi,mmax = < 2 - Z) 5 + Nmmax,mmax + 0(8)
(0 < i < max/2), (G5)
where N;mmax (i = 1,2,...,Muyax) is the equilibrium value at the my,,, level established state

with a; = @ and §; = 0 for any ¢. Then, from (G4) and (G5), we have

*

N;iammax - N;i+17mmax = Nmmax,mmax + 0(5) >0
(1 S [ S mmax/2 - 1)7 (G6)
F—
N;i_lummax - N;’i,mmax = g - Nmmax,mn)ax + O<8)
(1 <i < Mmpax/2). (G
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From Lemma 13, we find that

N, S W
mmax_meax - a Mmax,Mmax

Thus, from (G7), for sufficiently small €, we have

N;i_lymrnax - N;iymlnax > O (1 S Z S mmaX/Q). (G8)
From (G6) and (G8), we finally obtain N;‘_meax > N;:mmax for any ¢ < M.y at the M.y level

established state in case of sufficiently narrow ranges of «; and ;. We can carry out the same
arguments for odd m,,,.. These arguments prove Theorem 10.

H Proof of Corollary 11

For the proof of Corollary 11, we prove the following lemma at first:

Lemma 14. Ar the completely established state of the m level system with o; = « and d; = ¢ for
any i, after the k th level (4 < k < m) is removed, the system transits to the k — 1 level established
state with an energy reserve distribution which satisfies the following characteristics: For even k,

Nogypa < Ny (2<0<k/2);
Ny o1 > Nypoy (2<i<k/2-1);
Ny ypy > Nojp (1<i<k/2-1),

and for odd k,
Ny 1pr < Nypy (<i<(k-1)/2);

Noinyg—1 > Najpa (2<i<(k—1)/2);
Ny k-1 > Nojyipa (1<i<(k—3)/2),

Proof of Lemma 14

Since the completely established state of 1, level system exists, P,,,(Q),, < ¢. Now, suppose that
the value of Ny, for a k th trophic level (3 < k < m) is changed to zero. This corresponds to the
removal of the £ th trophic level. From Lemma 12 in Appendix B, Corollaries 2 and 5, the system
transits to the & — 1 level established state.

At the k£ — 1 level established state for even &, from (A1) and (A3), we have

Ny sp1 = Ny + o (2 <i<k/2); (H1)
Noig—1 = Nygyiyp—1 + > (1<i<k/2-2), (H2)
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where N, is the equilibrium value of the ¢ th trophic level at the k£ — 1 level established state
with a; = « and §; = §. Hence, in terms of the even (resp. odd) levels, the equilibrium value of
each level is greater than that of any higher level.

From (H1), we have

Noi1p-1 = (5 - Z) o + Ni_1k-1 (1 <i<k/2). (H3)

On the other hand, from (A1) and (H2),

. E \ o .
Nip o =(=—i)— 1<i<k/2-1). (H4)
’ 2 «
Thus, from (H3) and (H4),

Nyt g1 — Nog—iyp—1 = Np—1por — o >0 (2<1i<k/2); (HS5)
Ny ipo1 = Nojpor = Niqpr >0 (1<i<k/2-1), (H6)

where the right side of (HS) is positive from Corollary 3.

For odd k, from (A1) and (A2), we can obtain the similar results that the equilibrium value of
each level is greater than that of any higher level in terms of the even (resp. odd) levels, and the
following relations for k£ > 5:

Nyik1— Ny 11 = Neqg1— o >0 (1<i<(k—-1)/2);

Noiwr = Nopiipr = N1 >0 (1<i<(k—3)/2).
When k = 3, we have Ni, = §/aand Ny, = ¢/0 — §/a from (Al). Then, we can derive
¢ 20
delta «

from the existence of the three level established state, that is, ¢ > ﬁgég = 262 /. These argu-
ments prove the lemma.

Ny — Nip = >0

Proof of Corollary 11

Now, we consider the case of a;; = @+ O(e) and §; = §+ O(e), where @ and 0 are the mean values
of «; and 9; respectively. The definition of ¢ is same as in the proof of Theorem 10 (Appendix G).
Applying the similar arguments as in the proof of Lemma 14, for even k, we can derive

T N R— .
Nyj1p1 = (5 - @) = + Ny_q -1 +O(e) (1< <k/2); (H7)
k 0
N2*i,k71 = (§ — Z) = + 0(8) (1 << k/2 — l). (H8)
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Then, we have

Noitp—1 = Nog—yp—1 = Np_ip1 — = +0() (2<i<k/2); (H9)

NQ*i—l,k—l - N;i,k:—l = NZ—1,1<;—1 +0() (1<i<k/2-1). (H10)

From Corollary 3, we have NZ_L 1 > 0/a. Therefore, for a sufficiently narrow range of «; and
d;, the right hands of (H9) and (H10) are positive. These arguments can be applied for odd £,
either. These arguments prove Corollary 11.

I Pyramid shape in case of a geometric variation of «; and ),
Let us consider the possibly longest chain with P, 1Q.. .. +1 > ¢ > P, Q. . . For even
Mmax With ¢ # 1, from (3.1), we have

N*

N3
2%, Mmax 2i+1,mmax

IR R OO T RV el LR an
- a2<i71Qmmax 1 _ q 1% mmax .
Assuming £/¢ < 1, we can find
1— ¢ i __ o Mmax/2 )
P’H’Lmax - q + <q q )£/<51 = <1 B §> q’LPmmax—2i 2 0
l—gq ¢
Thus, from (11),
1
N —N; > (= Pn Qm..)> 0.
2%, Mmax 2i4+1,mMmax = C“QCzilQmmax (¢ Q )
Next, from (3.1), we have
N2*7;_17mmax - N2*7;7mmax =
1 1 — qz + i—1 _  Mmax/2 (12)
1—1 { <q q >£51Qmmax+1 - ¢ )

where we used the relation that @, . = Q... +1 for even m,.,. Then, we have

1 _ 7 i—1 _ mmax/2 .
T <q1 s ! )551 — Prpt1 = €477 (1 - é) Prpas—2(i-1) 2 0.

¢
Hence, from (I2), we obtain

1
— NX >
2 = i—
= 0T Qe

Therefore, we prove that N ;> N7 for2 < i < Mpax/2. We can carry out the same
arguments for odd m,,x. Also for any m,.x with ¢ = 1, we can apply the similar arguments.

N,
2i— 17mmax

{Prmact1@mumart1 — @} > 0.
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J Sufficiently long chain in case of a geometric variation of o;
and ¢,

From (3.1), for even m > 1 when ¢ < 1 and ¢ > P(), we have the following energy reserves at
the m level established state:

A 1 [cb(l —q) a(l-q)

o = | Mgt i) @i

l

5 21
N = —(ﬁ) (1 <i<m/2—1):

as(1—q) \¢
1— J
Ni o~ o(1—q) & ;
’ 01§ Q2
)
N, o~ —E
’ az(1l —q)
Thus, we can obtain the following approximate ratio between Ny; ,, and N3, 4 !
Nait1,m - org ! PQq'¢/C

Ni  das(1—qP —62(1—¢) o&—PQ—q)

From ¢ < 1 and ¢ > PQ), we can find that this value is positive for any ¢. For sufficiently large ¢,
this ratio is smaller than 1. In contrast, we have

Noim  ¢aa(1=¢) =61€(1—¢") _ 6= PQ(1 —¢")
N;ifl,m 5%C€7i PquC/ﬁ
This value is also positive and larger than 1 for sufficiently large <. We can apply the same argu-

ments for odd m. Therefore, any pyramid shape of the energy reserve distribution could not appear
in any sufficiently long chain when ¢ < 1 and ¢ > PQ).
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