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Abstract

A symbiotic diffusion is a solution to the system of stochastic differential equations

dy; = by, Z, dW},
dz, = by, Z, AW},

where W' and W? are correlated Brownian motions with constant correlation coef-
ficient p € [—1,1]. We are concerned with the construction of so-called lookdown
representations for symbiotic diffusions and their discrete mass analoga. A lookdown
representation is a particle model where the particles, representing families or lin-
eages, are assigned levels that evolve in time and govern the reproductive dynamics.
Lookdown representations carry genealogical information. We study models, where
the levels take non discrete values in R*. This kind of lookdown construction was
introduced for the Dawson-Watanabe process by Kurtz and Rodrigues in 2011 (see
[KR11]).

The construction in [KR11] relies on a deterministic evolution of the levels. We modify
their approach insofar as the level motion will be random or deterministic only given
the level configuration of the partner population. We explore possible birth and death
mechanisms that allow for coupling of the branching events in both populations. In
the discrete mass setting, we construct lookdown representations for the whole range
of p € [-1,1]. In contrast to the Kurtz-Rodrigues model, continuity of the level paths
is lost and, in general, only right continuity remains. In the diffusive limit however,
the discontinuous paths converge to conditional geometric Brownian motions. We
construct lookdown representations of symbiotic diffusions for p € [0,1) as weak limits
of discrete mass models. For p = 0 (the mutually catalytic case) we also give an explicit
construction.
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1. Introduction

Lookdown processes are probabilistic particle representations for the genealogies of
branching processes (with or without spatial motion) and for their diffusive limits
(for example Feller’s branching diffusion or the Dawson-Watanabe super Brownian
motion). The particles reproduce and die, and they may exhibit spatial movement in
some appropriate space, often interpreted as evolution of types. The main feature is
that each particle carries a level that governs the birth dynamics and the particle’s
time of death. Lookdown representations often exhibit a nested coupling property that
allows for elegant constructions of diffusive limits and limiting superprocesses. More
importantly, they provide (and retain in the limit) genealogical information on the
corresponding branching process.

Since the original “lookdown construction” of the Fleming-Viot measure-valued diffu-
sion, introduced by Donnelly and Kurtz in [DK96], this particular flavour of Poisson
constructions was applied to a variety of genealogical population models and particle
systems. In 1999, Donnelly and Kurtz published two articles concerning their lookdown
approach. With respect of the importance of the Fleming-Viot model for applications
in genetics and population biology, they extended their representation of this pro-
cess in [DK99a] to incorporate various selection and recombination mechanisms. In
[DK99b] they introduced a “modified lookdown construction” that provides a unified
approach to a number of particle systems with different birth and death mechanisms,
including linear and branching models. This modified lookdown approach allows for
the construction of the Dawson-Watanabe superprocess, as well as the Fleming-Viot
SUpPErprocess.

The Donnelly-Kurtz models have in common that the levels of the particles take dis-
crete values. We sketch the main idea for case of the modified lookdown from [DK99b)]
with a simple branching birth and death mechanism: Let N; = Ny + N? — N denote
the total population size at time ¢, where Ntb is the number of births up to time ¢ and
N{ is the number of deaths up to time . We choose the dynamics such that the total
mass process Ny is a simple critical Galton-Watson process. That is, N® and N¢ both
have jumps of size +1 at rate N; and the jumps come independently. The particles’
spatial locations evolve like Brownian motions between birth and death events.

Donnelly and Kurtz consider two particle representations: a classical model (I) and
their modified lookdown model (II). In the classical model, when a birth event happens,
one particle is chosen at random and gives birth to one offspring at the same location.
In case of a death event a particle is chosen at random to die. Labelling the particles

arbitrarily, we denote the particles positions by (Ytl, Y2, YtN "). The population at
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time ¢ can be represented by the empirical measure

Ny
I._ § .
Zt - 5Y'tl
i=1

since the enumeration was arbitrary.

In the modified lookdown model (II) the particles carry levels 1,2,..., N;. Let X}
denote the spatial position of the particle with level ¢ at time ¢. At the time of a death
event, the particle with the highest level dies. In case of a birth event at time ¢, the
levels in the population change: Two levels 1 < 7 < j < N; are chosen at random.
The particle with level ¢ is the parent and gives birth to a new particle with level j.
The newborn particle inherits the spatial position of its parent. All levels above j are
incremented by one. Levels below j remain unchanged (see Figure 1.1).

A

N(t) |-

Y

t

Figure 1.1.: The modified Donnelly-Kurtz lookdown construction of a simple critical
Galton-Watson process. The name “lookdown construction” stems from
the fact that if one traces the ancestral line of one particle backwards in
time, one has to look down for the particle’s parent, when reaching its
birth event.

Let (Xg, X2, ..., X{°) have the same (exchangeable) distribution as (Yy', Y&, ..., Y.
Define the empirical measure

N
17 . § )
Zt - 6X;.
=1

Theorem 1.1 in [DK99b] states that Z! and Z!! have the same distribution, and for

allt >0, (X}, X?,...,X) is exchangeable. The authors show that under the proper

rescaling of the mass process, P/* := Ng't, the lookdown representation converges: Let

N™ and X%" correspond to the n-th stage of rescaling. The sequence of processes
(Xl’”,XQ’",...,XNon’”) converges to (X1, X2,...) as n — oo and the sequence of
empirical measures

1
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converges in distribution to

where P is the limiting mass process.

In 2011 Kurtz and Rodrigues introduced a new type of lookdown construction in
[KR11]. The levels of the particles in this representation of the Dawson-Watanabe
superprocess are not discrete but take values in R*. (In this thesis, R™ denotes the
nonnegative numbers [0,00).) The model is described in detail for the nonspatial
case in Section 2.1. The particles’ levels govern the birth dynamics in a way that is
essentially a continuous analogue of the birth mechanism in the discrete-level lookdown
constructions: Particles produce offspring with higher level than their own at rate
2dt du, where t is time and u the offspring’s level coordinate. Hence a particle with
low level produces more offspring than a high level particle, and the newborn’s level
is in a sense “uniformly distributed” above the parent’s level. The death mechanism
is fundamentally different from the one in the discrete-level constructions: The level
of a particle changes continuously in time, driven by an ordinary differential equation
(ODE). A given level goes to infinity in finite time and when it does, the corresponding
particle dies. Since the levels are all driven by the same ODE, the levels cannot
overtake. The order of a given set of levels does not change and the highest level particle
will die first. The same is true for the discrete level constructions, but there the deaths
are triggered by an external process. In the Kurtz-Rodrigues model, the remaining
lifetime of a particle is a deterministic function of its level. Since the dynamics are
tuned in such a way, that levels never overtake, the construction carries genealogical
information in a similar way as the Donnelly-Kurtz lookdown does: If we look for a
particle’s parent, we have to “look down” at particles with a lower level (see Figure
1.2). The particles with the lowest levels will have the majority of the offspring and
they will die last. They are the “progenitors” of the population. As in the Donnelly-
Kurtz model, particles are not interpreted as individuals of the branching populations,
but as lineages. One major benefit of the continuous level construction is that the
mass of the represented branching diffusion (or Dawson-Watanabe superprocess in the
spatial setting) is inherent in the level configuration since it is the asymptotic level
density. In the Donnelly-Kurtz models in contrast the mass has rather the character
of an auxiliary process that drives births and deaths at the particle stage.

The key for the construction in [KR11] is the so-called Markov Mapping Theorem (see
Theorem A.15 in [KR11] or Theorem A.5.1 in this thesis) that Kurtz first introduced
in [Kur98]. It gives conditions under which the projection of a Markov process retains
the Markov property. The heuristics behind the Markov Mapping Theorem can be
described as follows: The level dynamics are made in such a way that, at every time
t > 0, the levels in an interval [a, b] are independent and uniformly distributed, given
the total mass in [a,b]. But since the distribution of the level configuration is known,
one can “integrate out” the level information of the particles, retaining the total particle
mass. The level dynamics are tuned in such a way that the mass process performs as
desired. Note that the “uniformity” of the level system is not obvious, but the Markov
Mapping Theorem establishes this property.
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u(t)

Y

t

Figure 1.2.: The Kurtz-Rodrigues model, restricted to a level interval [0, 7], is a look-
down representation of a simple critical Galton-Watson process (orange).
Compare the order of levels with Figure 1.1.

A recent example for particle representations that feature the lookdown philosophy is
the construction of a spatial Fleming-Viot process and other genealogical models by
Etheridge and Kurtz in [EK19]. The construction also relies heavily on the Markov
Mapping Theorem. The authors introduce a toolbox of birth and death mechanisms
in the continuous level setting, including multiple deaths, one for one replacement and
event based mechanisms. The different birth and death mechanisms and the appro-
priate level dynamics can be combined as independent “building blocks” in order to
assemble a particle representation. It is convenient to describe the individual mecha-
nisms in terms of Markov generators since the combination of these mechanisms simply
amounts to adding the generators.

The multiple-death mechanism in [EK19] plays an essential role in our models. It
stands halfway between the discrete level dynamics in [DK99b] and the continuous dy-
namics in [KR11]. Levels take values in RT, so the death mechanism may be combined
with birth or death mechanisms determined by the other building blocks in [EK19].
But the multiple death events are triggered by an external Poisson process, similarly
to the death events in the discrete level models. In case of a multiple death event
high level particles are killed, and the levels of the survivors jump upwards “to fill the
gaps”, thus conserving the uniform distribution of levels, without changing the order
of levels. Though the levels take values in RT, their order performs precisely a pure
death dynamics in the sense of the discrete level model described above.

In this thesis we will adapt the continuous-level lookdown approach introduced in
[KR11] and apply some of the ideas from [EK19] to obtain level representations of
symbiotic branching systems. We distinguish a continuous mass setting and a dis-
crete mass setting. Our models do not exhibit a spatial structure, so we deal with
diffusions or discrete mass branching processes. A symbiotic branching system is a
bivariate process (Y%, Zt)¢>0. The marginals Y and Z model the masses of two branch-
ing populations that feature “symbiotic” interaction. l.e., the branching rate of Y; is



proportional to Z; and vice versa, and the pair (Y, Z) is correlated with a constant
correlation coefficient. Note that the established term “symbiotic” could be misleading
and should not be interpreted in a strict biological sense.

In the diffusive setting (Y, Z) is a solution to the system of stochastic differential
equations (SDE)

dy, = bY,Z; dW}
dZ, = /bY;Z; AW,

where W' and W? are correlated Brownian motions with constant correlation coeffi-
cient p. The case “p = 07 is referred to as the mutually catalytic case. It is introduced
in [DP98] (Uniqueness is proven in [Myt98].) The “p € (—1,1)\{0}” cases are intro-
duced in [EF04] (The extremal case p = —1 is known as Wright-Fisher-Model and is
not covered in this thesis).

In the discrete mass setting, we denote the symbiotic masses by (M, N) := (M, Nt)i>0
instead of (Y, Z). In [EF04], the authors propose a particle model for a discrete mass
symbiotic branching process: For every pair, consisting of one M-individual and one
N-individual, branching events happen at constant rate. In case of such an event, one
of the following alternatives happens: Either the M-particle or the N-particle branches
alone (i.e. it dies or gives birth), or a joint (simultaneous) branching event happens
that causes correlation of M and N. Positive correlation may be introduced to the
system by allowing for a simultaneous birth event in which the M-particle and the N-
particle give birth. Positive correlation may also be realized by a simultaneous death
event, where both the M- and the N-particle die. Negative correlation is realized by
allowing for a birth-death event, where one particle gives birth and the other particle
dies. We adopt the “building blocks”-idea from [EK19] and provide a toolbox of birth
and death mechanisms that allow for discrete mass symbiotic branching similar to the
Etheridge-Fleischmann particle model.

In Chapter 2, for the reader’s convenience, we briefly present the continuous-level look-
down construction from [KR11]. Then we construct a level representation of a mutually
catalytic diffusion from two independent Kurtz-Rodrigues models via a series of time
changes. In Chapter 3, we introduce a toolbox of discrete mass branching mechanisms
from which level representations of discrete mass symbiotic branching processes will
be assembled (for any correlation coefficient p € [—1,1]). Chapter 4 is dedicated to a
lookdown construction of Feller’s branching diffusion where the continuous level birth
mechanism of the Kurtz-Rodrigues construction is combined with a “killing” mecha-
nism similar to the multiple death mechanism in [EK19]. In Chapter 5, the ideas (and
the calculations) from Chapter 4 are used to construct a lookdown representation for
a symbiotic diffusion with p € (0, 1) as a weak limit of models that are similar to those
of Chapter 3. In Chapter 6, we give some insight into the interplay of the low levels
in our constructions (namely our construction of Feller’s branching diffusion) and the
total mass process.






2. Lookdown-construction of mutually
catalytic diffusions

We call a solution (Y, Z) = (Y3, Z¢)t>0 to the stochastic system

{dYt = VbY; Z; AW}

2.1
dZ;, = /bY,Z; dW}, 1)

where W' and W? are independent Brownian motions and b > 0, a mutually catalytic
branching diffusion (sometimes a pair of mutually catalytic branching diffusions). If
the Brownian motions are correlated with constant correlation coefficient p # 0, we
call the system symbiotic. A solution Y to the stochastic differential equation

dY; = V/bY; AW, + ¢Y; dt, (2.2)

where W is a Brownian motion, we call Feller’s branching diffusion with drift or, in
the case ¢ = 0, we call it simply Feller’s branching diffusion.

The Lookdown construction of a pair of mutually catalytic diffusions is quite straight-
forward, if one has the Kurtz-Rodrigues construction for the Feller’s branching diffusion
at hand. In the next section we introduce the latter shortly. Then we apply a cer-
tain type of generator calculation to a heuristically manifest candidate for the desired
level representation. This kind of calculation forms the basis of the Kurtz-Rodrigues
construction and we use it a lot, both to construct level representations rigorously
and to gain heuristic insights into the behaviour of a given level system. Finally, in
Section 2.3, we construct the level representation via a time change of two independent
Kurtz-Rodrigues representations of Feller’s diffusion.

2.1. Review of the Kurtz-Rodrigues construction

We consider Model 2.2 in [KR11]. It consists of one population of particles, all living
in the same place. So we do not have a spatial structure. The particles are numbered
arbitrarily. Let 7 > 0, b > 0 and ¢ € R. Every particle i has a level U»" = (Uti’r)tzo
that evolves according to the differential equation @ = bu? — cu. The starting levels are
i.i.d. uniformly distributed in [0,7]. When a level reaches r, the corresponding particle
dies. Every particle ¢ gives birth at instantaneous rate 2b(r — U;"") and the offspring
gets a level, that is uniformly distributed in [U;"",r]. The number of particles in this
model form a Galton-Watson process with birth rate rb and death rate rb — ¢. The
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model has the property that at any time ¢t > 0, conditioned on the number of particles
alive, the levels are i.i.d. uniformly distributed in [0, r].

This model exhibits a form of consistency that allows for coupling of models with
increasing branching rates and thus passing to the almost sure limit of the level dy-
namics for r — oo. Envision the dynamics for r < oo the following way: For every
particle i we have a rate 2b Poisson point process on the space [0, 00)?, representing
“time x level”. We draw the death threshold r and the particle’s level trajectory in the
picture (cf. Figure 2.1).

level

time

Figure 2.1.: Graphical representation of the birth and death mechanism of one particle
in the model of [KR11]. Blue: the particle’s level trajectory, red: the
threshold at which the particle dies.

Whenever the particle’s level passes below one Poisson point that is lower than r, one
offspring is born. The level-coordinate of the corresponding point is the offspring’s
level. If the threshold of death is increased to r’ > r, more births are occurring, but
the level trajectory and the offspring corresponding to points below r are not affected.
For every r > 0, the models are coupled and letting r — oo, the level systems converge
pathwise. The limiting model (Model 2.3 in [KR11]) features the property that at any
time ¢ > 0, the levels are a Poisson point process with intensity Y;, and Y = (Y3)¢>0
solves (2.2). In other words, the level system is a genealogical representation of Feller’s
branching diffusion with drift. We call it the Kurtz-Rodrigues representation (c.f.
Model 2.3 in [KR11]).

At this point, we fix some notation and give the formal setting of the Kurtz-Rodrigues
representation. The models we consider in this thesis are Markov processes with state
space Sg, the space of locally finite counting measures on a metric space F, endowed
with the vague topology. FE varies from model to model. For all spaces F that we
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consider in this thesis, Sg is Polish (in fact it is for all locally compact second count-
able Hausdorff spaces F; see Theorem A2.3 in [Kal02]). For the Kurtz-Rodrigues
representation we have /' = R*. A state at time ¢ can be written as

m
Ur=>_ oy,
=1

where U} is called the level of the particles i at time t. By leaving out the time
parameter, we denote the path of a process: U’ := (Uti)tzo, etc. Since we have no
space in our models, we will not distinguish sharply the notions “level of a particle”
and “particle”. Depending on the context we will abuse a vector notation and we write
Uy = (U}, U, ...). Recall that the indexing is arbitrary.

We characterize the Kurtz-Rodrigues model by its generator. We use test functions of
the form

f(u) == exp (/ log g(z) U(dfﬂ)) ,

where the function g : R* — [0, 1] is continuously differentiable and there is an r, > 0,
such that g(x) =1 for x > r,. For simplicity’s sake, we write f(u) = []; g(u;).

The Kurtz-Rodrigues representation is characterized by the generator

Agrf(u) = f(u)zi: {Qb /u jo(g(x) —1) de+ (b — eu) - i]'((;‘” 23

with domain
Dkr = {f(u) = Hg(uz) 1 0<g<1€CYR), g(x) =1 for x> rg} .

The first term of Ax g characterizes the birth mechanism: Consider a parent particle
Ut. In any level-interval [a1, as], where U} < a1 < as, offspring is born at instantaneous
rate 2b(az — a1) and the offspring’s level is uniformly distributed in [a1, ag]. Thus in
any timespan the particle U’ gives birth to infinitely many offspring. The second
term characterizes the movement of the particles (more precisely: the movement of
the particles’ levels). They move according to the differential equation 7 = bu? — cu.

In [KR11] it is proven that if U is a solution to the martingale problem given by (2.3),

then
Y :=limsup M

T—00 r

exists and solves (2.2). This result is obtained by applying the Markov Mapping Theo-
rem A.5 in [KR11] (see also Theorem A.5.1). We use the same approach extensively in
this thesis. The procedure is as follows: The level system is represented as a counting
measure, so in the Kurtz-Rodrigues case the state space is S = Sgp+. Let v : § — Sp be
a projection to a “smaller” space Sy and let a be a stochastic kernel Sy — S satisfying
a(y,y Y(y)) = 1. In the Kurtz-Rodrigues case v(U) = lim sup,_, Ul0.r) and aly,-) is

r
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the distribution of a Poisson point process on R™ with intensity y. Additional to some
technical conditions the authors show that Axr and the generator

2

N

cmﬂm:@;;MWMy%ﬂw

of Feller’s branching diffusion with drift ¢ satisfy the “intertwining relation”

CFD/a(~,du) flu) = /a(-,du) Arrf(u).

The Markov Mapping Theorem then gives the above assertion. More precisely, it states
the following: Let Y be a solution to C rp. Then there exists a solution U to the mar-
tingale problem for Ax g such that the asymptotic mass density process Y is a solution
to the martingale problem given by Crp with the same distribution as Y. Uniqueness
of the martingale problem for Ax g implies uniqueness of the martingale problem for
Crp. And finally P [Ut el | ]-"ty} = a(Y;,T) for all t > 0 and any measurable I' C S .
In other words, U, is a conditional Poisson point process with intensity Y;. We denote
by UM := min(U?); the lowest level and by U*) = min {Ui U > U(k_l)} we denote
the k-th lowest level.

2.2. Heuristics for the level representation of mutually
catalytic branching diffusions

Our goal for this chapter is to construct a genealogical lookdown representation for a
mutually catalytic system (Y, Z) (see (2.1)), similar to the Kurtz-Rodrigues represen-
tation. Heuristically, we may think of the marginal Y as a conditional Feller branching
diffusion (without drift), whose branching rate is proportional to Z and vice versa.
One might reason that a level representation with state space Sp+ X Sg+, that is ob-
tained from a pair of Kurtz-Rodrigues constructions, where we adapt the birth rates
and the differential equations accordingly, should do the trick.

Let
D= {g €C'(RT) : 0< g <1,thereis 0 <7, < oo such that g(z) =1 for x > r, }

We consider test functions Sp+ X Sp+ — R of the form

Fw0) 1= fla)fa(0) i= e [ log (o) u(do) ) -exp [ log (o) o(do))

where g1,90 € D. We use the convention exp (log(0)) = 0. Call this class of test
functions Dysc.

For u € Sg+, write

A(u) := lim sup 1u([O, T))

r—oo T

10
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for the asymptotic mass density. Note that the asymptotic density exists (almost
surely), if u is a Poisson point process.

We define formally the generator

Ao f(u,v) = AW fu,v) + A f(u,v)

- %) g/ (uz)
= f(u,v) Xi:)\(v) [2{; /uz dz (g1(z) — 1) + bu; gi(uz)]

+ f(u,v) zj:)\(u) [217 / jodx (92(w) = 1) + bo} 322523

Note that the map A : Sg+ — RT is not continuous. So the image of Ay/c contains
noncontinuous functions and the Markov Mapping Theorem A.5 in [KR11] is not ap-

plicable. We choose a different approach for the construction, relying on random time
changes (see Section 2.3).

Note that in [KN11], one can find a version of the Markov Mapping theorem that
allows for generators that map not only to noncontinuous functions (c.f. Corollary 3.3
in [KN11]). We did not take this approach, but we used the generator calculations as
a tool to check, if our ideas are going in the right direction. (Behind the scenes we
used this tool repeatedly.)

We give some heuristics, why the intertwining relation may be used as a kind of “test
calculation”: If the level-dynamics is set up in such a way that the knowledge of masses
at time ¢ does not provide information about the levels, then “forgetting” the level-
information does not ruin the Markov property. Recall that « is a stochastic kernel
RT — Sp+ with a(y,-) being the law of a Poisson point process with intensity y.
Define

a(y, z;du, dv) := a(y,du) @ a(z,dv).

Let the level-process (U, V) be a Markov process, adapted to the filtration F, with
generator (Ayrc, Dyrc) and let F Y:Z be the filtration generated by the mass-densities

1 1
(Y, Zy) = (hm sup —U¢[0, ), lim sup T%[O,r))

r—oo T —00

of the process. For f € Dy, the process
t
Xo=E[f(U, ) | 7] = [ B[Aucs (U V) | 77 as

is an F-martingale. Since F¥*¢ C F is a subfiltration, X is an F¥?-martingale and

11
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we have for s <t and B € FY’Z

Xs)1p]

E[(X
[( (U Vi) — f(U, Vi) — /;AMoﬂUz,vz)dz)nB}
-2|

< f(U, V) \f,fyz} —E [f(Us,V;) ’fz,z} (2.4)

—/S E [AMCf(UZaVz) | sz’Z} dz)]lB :

Assume now that (Y, Zy; du, dv) is the distribution of the levels at every time ¢ > 0,
given ]:tY Z (This is not obvious; the property is a consequence of the Markov Mapping
Theorem.) We have then

E [f(Ut,Vt) | fty’z} :/a(Yt,Zt;du,dv) f(u,v) and

B [Awef U V) | 77 = [a(¥i, Zdu,do) Auicf(u,0)

and Equation (2.4) shows that the mass-process (Y, Z) solves the martingale problem
for the generator

Cue /a(y,z;du,dv) flu,v) = /a(y,z;du, dv) Apc f(u,v) (2.5)

In the following calculation we integrate out the level information to check if the
intertwining relation (2.5) holds for the generator

4 0? . 0? .
Cucf(y, 2) = yz (b- aT/Qf(y, 2)+b 55, Z)> :
The calculation below should be understood to be formal.
Calculation 2.2.1. Define
B, = /000(1 —gi(2) dz,  i=1,2. (2.6)

Recall that 1— g; has compact support. Hence the integrals in (2.6) are well-defined. If
X is a Poisson process with intensity measure u, then for F' > 0 its Laplace transform

is given by
E [e_fF dx} = exp (/ (e_F(:”) - 1) ,u(d:v))

(see Lemma A.1.1). In terms of our o and with f;(u) = exp ([ logg;(z) u(dx)) this
reads

/a(y,du) flw) = e ¥, i=1,2.

So we have
f(y,z) = /a(y,z;du,dv) flu,v)
= [alv.aw) fi(w- [a(zdv) o0

. .
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2.2. Heuristics for the level representation of mutually catalytic branching diffusions

And using (A.5) in Lemma A.1.1, we obtain for the birth part
/a(y,du) /a(z, dv) f(u,v) Z 2bA(v) /uoo(gl(:v) —1)dz
= [az a0\ £0)- [a@.dn) L@ 32 [ @@ -1 @)

oo

o0
= 2byze YPon ¢=*Paz / g1 (a:)/ (g1(s) — 1) ds da.
0 T

For the movement part we calculate, again using (A.5) and then partial integration,

g1 (u;)
/ oy, du) / oz, dv) f(u, v) ;Mv)b“f ()

o0
:yze_yﬁgle_zﬁﬂ/o bag (x) dz

. /Orgl 2bxgi(x) dx) (2.8)

0
T T

= yze YPa ¢ Pa (/ " obr da —/ " 2bxz gy () da:)
0 0

(o9}
= yze YPa e *Pa / 2bz(1 — g1(z)) da.
0

= yze Yo ¢=*Pa (bx291 (x)

Using lemma A.2.1, we get

[ alor@) 1) do =
0

/0.
= /Org1 /:gl (g1(x) — 1) dx ds (2.9)

We combine (2.7), (2.8) and (2.9) to obtain
/a(y, du) /a(z, dv) AW f(u,v)
= yre e [ - 1) [Tl - 1) ds de,
Observe that

2 [ (@) -1 [N - asaz= ([ 1= gz dx)z.

Hence we obtain

/a(yl, du) /a(yg, dv) AW f(u,v) = yzbe ¥Pon ¢=*Paz Bgl.

13



Chapter 2. Lookdown-construction of mutually catalytic diffusions

The same calculation for A gives us for f (y,2) = e YPae~*Po the intertwining
relation

/a(y, du) /a(z, dv) Af(u,v) = yzbe Yo ¢=*Paz 531 + yzbe YPa1 ¢ =*Pa ﬂsl
0? 0? .
=Yz (b'ayzf(yvz) +b'822f(y72)>

= Cuc /a(y,du) /a(z,dv) flu,v).

2.3. Construction via time change

While Calculation 2.2.1 gives the intertwining relation (2.5), the Markov Mapping
Theorem A.5 in [KR11] is not applicable. Instead we construct the lookdown rep-
resentation for the mutual catalytic diffusion “by hand” via successive time changes
starting from two independent Kurtz-Rodrigues representations of Feller’s branching
diffusion.

Because of technical reasons we stop the system, as soon as one of its mass densities
falls below some threshold > 0. Define the generator

A?V[C’f(uv v) = ]l(é,oo) (A(u) A )\('U)) ’ AMCf(“’v v).

Theorem 2.3.1. Let (}V/, Z) be a mutually catalytic branching diffusion, i.e., a solution
to (2.1). Let 7 :={s >0 : Yo A Zs < 8} and define (Y2, 29) := (Yinrs Zins). The
local Ds,, xs, . [0,00)-martingale problem (AS;c, Darc) has a solution (U2, V) with
continuous mass density processes

(Y0, Z%) = (limsup}U‘s([O,r)), limsuplva([o,r))).

r—oo T r—oo T

We have

V0, Z%) £ (v, Z9).

Remark 2.3.2. Note that the construction does not yield uniqueness of the level rep-
resentation.

Proof. Let (U , V) be a pair of two independent Kurtz-Rodrigues representations for
Feller’s branching diffusion. Its mass density process

Y, Z) = (hmsup 1U([O,r)), lim sup 1V([O,r)))

r—oo T r—oo T
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2.3. Construction via time change

is a weak solution to the stochastic system

dy; =/2bY; dW},
dZ; =\/2bZ; AW,

where W' and W? are independent Brownian motions. Let (FV)es0 and (FY )0 be
right-continuous filtrations that U and V are adapted to. Define the stopping times

v = inf{s >0 : Y, < 6},
7= inf{s >0 : Z, < 6},

and denote the stopped processes by U} := U,\.v, V? := Vo, z, Y := Y,,.v and
79 := Z,,.z. Denote by

Al pf (1) 7= 15 00) (M) - A f (u)
the generator of the stopped Kurtz-Rodrigues dynamics. Hence, for f € Dgr,
M= FO7) = F00) = | A%r  (T7) ds,
M= FOV0) = FOS) = [ ASerf (V) ds
are martingales with respect to FU or FV respectively.

Define random time changes t + ¢} and t ++ of by the right inverse of the quadratic
variations (Y?); and (Z%),, i.e.

atY::inf{SZO:%/ }7,? tht},

0

JtZ::inf{sZO:%/ 78 dhzt}.
0

Define the time changed level dynamics U := Ugy and V0 = TN/U‘SZ By the rule for
t t

differentiation of inverse functions, the time change af solves the equation

t]
0 20Y7y

Hence o} is bounded, o) < 2%6, and by the Optional Sampling Theorem (cf. Theorem
7.29 in [Kal02]) we obtain that

MY = f(O) = [0 — | Akpf(U?) ds
0
= FT) = FO) — [ Al (@) (0, ds
~ ~ t 1
—f(Uf)—f(Ug)— 0 A%Rf( f) m ds

15



Chapter 2. Lookdown-construction of mutually catalytic diffusions

is an (ﬁgy )-martingale. An analogous consideration holds for M Véf . Each of the time
t 9t

changed level dynamics U% and V? solve the martingale problem for

5 s
Apnf(u) = MAKR

By a similar argument (or, alternatively, by the Dubins-Schwarz Theorem 18.4 in
[Kal02]) the mass densities

N 14
Yo .— lim sup fU‘S([O, ),

r—oo T

” 1
Z° .= limsup -V?°([0,7))

r—oo T

are stopped Brownian motions (hence the label “BM”). Recall that U° and V? are
defined on the same probability space. The generator of the joint process (0‘5, ‘75) is

A f(u,v) i= fo(v) AR pr fr(w) + f1(u) Ay fa(v),
where f € Dyc.

Define the filtration F by Fpo= fgy \% ]};/Z We apply a second time change to obtain
t t
the level representation of the mutually catalytic diffusion. Define

Ut::inf{SZO : /082&%22 tht}
and
(U‘S,V‘s) = (Uif/‘s)at,

(v, 2°) = (V. 2°)

We check that (U B V5> solves the local martingale problem for A?WC: We introduce
an upper threshold K > ¢ for the mass densities. Define the F-stopping time

TK ::inf{sz() : YS‘S\/ZgZK}.
Note that o, solves the equation
t A A
or =2b /0 V2 73 ds
t
0 70
— 2 /0 Y329 ds.

Hence we have
OtATK < 2bK2t

16



2.3. Construction via time change

and, by the Optional Sampling Theorem, the process
Ml = f@ U5y p @ — [ A8 £V d
tIATK _f( OtATg ) ' OtATE ) f( 0> 0) 0 Mf( )
5 5 5 170 ALY 5 170 570
= HUrs Vi) = UG VE) = [ Ay s (U2 V7) - 26v0 20 s
is a martingale. Finally we argue that 7 — oo almost surely: Let
TK ::inf{sZO : 1756\/232[(}

and observe that the inverse of the time change o is

t 1
O';l :/ W dh
0 20Y0Zp
We have for t < oo

Kh—r>nooP[TK <t _KlgnooP [TK <o, }

since Y? and Z? are Brownian motions, stopped when they hit §. This implies

lim 7 = o0 a.s.
K—oo

and (U°,V?) solves the local martingale problem for A4, .

An analogous consideration yields that (Y, Z‘S) (Y9, Z9). O
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3. Lookdown-construction of symbiotic
branching particle systems

The construction in Chapter 2 gives us the solution to Equation (2.1) where the driving
Brownian motions are independent. In the following chapters, we are interested in
models where W' and W? are correlated, with constant correlation coefficient p. In
this setting, things get more complicated. The mechanism we choose to introduce the
correlation is the timing of births and deaths. Letting particles die simultaneously
in both populations, or give birth simultaneously in both populations, should lead to
positive correlation. And by killing particles in one of the populations when births
happen in the other population, we should end up with a negatively correlated model.
But for the moment it is not clear how to implement these simultaneous events for the
continuous mass model described in Chapter 2. In Chapter 5 a continuous mass model
with simultaneous deaths in both populations is introduced.

We take a step backwards and construct discrete mass particle systems (U”, V") with
levels in the interval [0,r), for which the masses (M", N") are symbiotic discrete mass
branching systems. L.e. (M", N") is a cadlag Markov process with values in Ny x Ny,
where certain birth-death events happen at rates that are proportional to M; - N/.
Let a,ai,as,b,by,ba,c € RT and s1,s9,d1,ds € N. On the mass-stage the following
birth-death events are implemented:

Mutually catalytic deaths: M is decreased by one at rate a; M N; and, independently,
NT is decreased by one at rate ao M N{.

Mutually catalytic births: M" is increased by s; at rate by M N; and, independently,
N is increased by sg at rate ba M| N/ .

Positively correlated symbiotic births: M" is increased by s; and simultaneously N” is
increased by sy at rate bM] Ny

Positively correlated symbiotic deaths: M" is decreased by d; and simultaneously N”
is decreased by da at rate aM{ N/ .

Negatively correlated symbiotic births and deaths: M" is increased by s; and simulta-
neously N” is decreased by da at rate cM] N/ (or vice versa).

(It should be understood that all parameters may be chosen independently for the
different mechanisms.)

On the level-stage our models are similar to the Model 2.2 in [KR11] with r < co. But
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Chapter 3. Lookdown-construction of symbiotic branching particle systems

their behaviour for large r is seriously more difficult to handle as they lack a property
that turned out to be convenient in the original model of Kurtz and Rodrigues. The
Kurtz-Rodrigues construction features the strong notion of consistency mentioned in
the previous chapter: The models for 7 < oo can be obtained by restricting the
(r = oo)-model to [0,7']. This allows for the construction of the (r = oo)-model as an
almost sure limit of the simpler r < oo models. We will see that the level systems in
this chapter lack this property.

We fix some notation, this time for the r < oo setting. In the discrete mass case, a
state can be written as

(UT7 VT)t = (Z 5Uti,r, Z 5th,r>,
i J

where (U");, (V77); € [0,7] are the levels of respective populations. So the state space
is S[,;] X Sjo,r- Recall that the enumeration is arbitrary and we denote by Uk yk).r
the k-th lowest level of the respective population. Denote the masses of the particle
systems by M/ := U/ ([0,7)) and N{ := V" (]0,7)). Depending on the context we will
abuse notation and write U] = (Utl’r, ey UtM’; ’T) and V" = (th’r, ey VtNZ’T)

Let a,(m,du) be the distribution of a Poisson point process on [0, 7], conditioned to
have mass m. When we use the vector notation for U” and V" the definition of «,
looks a bit ambiguous: In this vector setting «,(m,du) should be understood as joint
distribution of m independent, uniformly distributed random variables on [0,7]. We
denote the product measure

ar(m,n;du, dv) := a,(m,du) @ a,(n,dv).
At time t = 0, the levels are independent and uniformly distributed given (M, Ny),
P(Uj, Vi) el | Mp =m, Ny =n| = a,(m,n;T") (3.1)
for measurable I' C S, X So,]-

The paths of the individual levels are cadlag and between jumps the dynamics are
driven by a system of ordinary differential equations. The motion of the levels makes
sure that the uniform distribution property (3.1) stays true for all ¢ > 0. The speed of
a U-level depends on the V-levels and vice versa,

NY
U= RUT VP, i=1,..., M,
j=1
My o
Vt]’T:ZFb(UtZ’ertJ’r)’ jzl"'thrv
i=1

where Fj, : RT™ x Rt — R, k = 1,2 are to be defined for the different birth ant death
mechanisms in Section 3.1.
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3.1. Birth and death mechanisms

When a level reaches the upper bound r, the corresponding particle dies and its level
is removed from the ensemble. We will also introduce “killing” of particles by letting
the levels of one population jump simultaneously, e.g. when death is triggered by an
external Poisson point process. The highest levels jump to r and thus to their death,
the other levels are scaled up by the a common factor, thus preserving the uniform
distribution.

Reproduction is controlled by conditional Poisson processes, where the birth rate of
a particle i at time ¢ > 0 depends on its level U;”" and on the level configuration V;".
The same is true for the V-particles with reversed roles.

We use test functions of the form f(u,v) = fi(u) - fa(v) with

fitw) =exp ( [og(r(a) u(do)) and - fafo) = exp ( [ 1og (ga(a) vlde) )

The functions g1, go : RT™ — [0, 1] are continuously differentiable with g1 (x) = ga(x) = 1
for x > r. We often write fi.(u) = []; gx(ui), k = 1,2. We call this class of test functions
Dippas (for symbiotic branching of discrete masses).

Furthermore, we define \; by

1

e M = 7/ g (2) dz, k=1,2
rJo

and we let

A

flm,n) = /ar(m,n; du, dv) f(u,v)

— €_>\1m€_/\2n.

Note that, by letting r — oo with % — Y; and % — Y), heuristically we should pass
to corresponding continuous mass models, as for the Kurtz-Rodrigues-representation.

Note that the state spaces S|, provided with the topology of vague convergence, is
Polish (cf. [Kall7], Theorem 4.2).

3.1. Birth and death mechanisms

The generators of the Markov models can be assembled from components, representing
birth and death mechanisms, that allow for a variety of population models. Following
the ideas in [EK19] we give a “toolbox of building blocks”, that can be used to establish
mutually catalytic branching as well as different kinds of symbiotic branching.

The calculations in the following subsections should be understood to be formal. They
are used in Section 3.2 to apply the Markov Mapping Theorem A.5 in [KR11] and
characterize our models. The dynamics in the models are chosen in such a way, that
at any time ¢ > 0, the distribution of the levels, given the masses M; = m and
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Chapter 3. Lookdown-construction of symbiotic branching particle systems

N/ = n, is a,(m, n;du,dv). Apart from the building blocks “mutually catalytic dying”
(Section 3.1.1) and “positive symbiotic dying” (Section 3.1.4) it is not obvious that
this distribution property holds. It is the Markov Mapping Theorem that ensures the
property. The models are “reverse engineered”, such that using «, to average out the
level-information, leads to the desired models for the masses (M", N"). Note that the
uniform distribution «. is chosen for convenience. Other distributions would also work
and could be better adapted to different situations.

3.1.1. Mutually catalytic deaths

The building block for mutually catalytic deaths and the building block for mutually
catalytic births (see Section 3.1.2) are based on the ideas in Section 2.1 of [KR11]. The
model given by the following level dynamic is a representation of a mutually catalytic
pure death process, i.e., the marginals M" and N” of the mass-process (M", N") are
uncorrelated pure death processes where the death rates of M" and N” at time ¢ > 0
are proportional to My - N{.

Let a1,as > 0. We start with positive masses (M{,Nj) = (mo,n0) € N x N and
independent, uniformly distributed levels, (Uj, V') ~ a,(mo,no; -, - ). The particles
do not generate offspring. The levels move upwards continuously, where the movement
is given by Fi(u;,v;) = aju; and Fy(u;,v;) = agv;. Le., the levels solve the system of
conditional ordinary differential equations
N{
U =3 RU, V) = aNJUPT, i€ {1,2,..., M},
j=1
My
VI =3 BUT V) = aaM{VPT, je{1,2,... N/}
i=1
Recall that the domain of the generator is chosen in such a way that a particle dies
when its level reaches the threshold r. Define m := u ([0,7)) and n := v ([0,7)). The
generator of this process is

/

AT af (u,v) = f(u,v) ialnuigl(ui) + zn:agmvj
i=1 1(ui) j=1

95(v;)
ol J (3.2)

g v;)

The division by gi(u;) and g2(v;) in (3.2) is there to cancel out the corresponding
factors in f(u,v),

Pl /) = o) - [ nu).  Flusv)/ga(og) = fi(u) - [ g2(on)
ok i

and should be understood this way if the denominator is zero.

Note that if the V-mass N" = n was fixed, the U-population would be in the situation
of Model 2.1 in [KR11] and the time of survival for each particle was exponentially
distributed.
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3.1. Birth and death mechanisms

We presume the conditional level distribution «, and check that averaging out the
levels leads to the desired mass-dynamics.

Calculation 3.1.1. Recall that A is defined by 1 [ gr(z)dz = e for k = 1,2 and
thus

A

flm,n) = /ar(m,du)/ar(n,dv)f(u,v) = e MmeTen,

Using partial integration and g¢;(r) = 1, we have

PACD))
/ar(m,du)/Oér(nadv)f(“’v);alnuzgl(ui)

1 T
= almne_)‘l(m_l)e_kwf/ 2g1(2) dz

rJo
r 1 r
0_;/0 g1(2) dz)

= aymne (M= g=an (1 - ef)‘l) .

1
= aymmne M (m—1)g—Aan (zgl (2)
r

An analogous calculation for the second summand of A7 , yields the intertwining re-
lation

Cﬁbdf(m, n) = /ar(m,du)/ar(n, dv) A7 . f(u,v)

A A A A

=aymn(f(m —1,n) — f(m,n)) + aamn(f(m,n — 1) — f(m,n)).

The generator C] ; belongs to a mutually catalytic death process, as portrayed above.

O

3.1.2. Mutually catalytic births

The next building block is “mutually catalytic births”. A model given by the level
dynamics of this block is a representation of a mutually catalytic pure birth process.
It is easy to allow for multiple simultaneous births within each of the populations
separately. So we include multiple births per subpopulation in this building block
although they are not needed later. The model that allows for birth events that
generate U- and V-offspring simultaneously is more complicated. It is introduced in
Section 3.1.3.

The marginals M" and N of the mass-process (M", N") are uncorrelated pure birth-
processes, where the birth rates are proportional to M/ N{ at every time ¢ > 0. For the
corresponding model with one population, i.e. a pure birth process, compare Section
3.4 from [EK19].

Every pair of a U-particle and a V-particle may give birth to U-particles or V-particles.
As stated above, this building block allows simultaneous births of U-particles and
simultaneous births of V-particles, but no simultaneous births of a U- and a V-particle.
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Chapter 3. Lookdown-construction of symbiotic branching particle systems

Let b1,b2 > 0. Again we start with positive masses (Mj, Nj) = (mog,ng) > 0 and
independent, uniformly distributed levels on [0, 7],

(U67%T> ~ aT(m(]:nO; Ty T )
The pair (U%", V") gives birth to s; U-children at rate
s1+1

71

by (r— U™,

and, independently (i.e., driven by an independent conditional Poisson process), to so

V-children at rate
so+1

2

b2 vy,

The levels of the U-offspring are independent, uniformly distributed on [UtZ " r], and
the levels of the V-offspring are independent, uniformly distributed on [V/", r].

Since the offspring levels are always above their respective parent’s level, the birth
mechanism alone would lead to an accumulation of levels in the upper region of the
interval [0,7]. It is necessary that the levels move downwards to maintain the uniform
distribution. We choose a continuous movement given by

(r — )5ttt
Fi(ui,vj) = Fi(u;) = by lrsl —(r— u,)} , (3.3)
ol 0:) — Fo(v) — [(T—“j)”“_ _ ]
2(ui, v;) = Fa(v5) = by 152 (r—wj)|, (3.4)

i.e., the system of ordinary differential equations

N{ 7\ 8141
T i,7r r r—Uyp ! 7,7
Ui = E "FL(U) = b1 N [(Til)_ (T—Ut’ )],
=1

M'f‘ .
i t - ’I”—V]’T so+1 .
VI =3 (VP = b V e )1 -

52
=1 r

Recall that m = u ([0,7)) and n = v ([0,7)). The generator for the model is
A f (us0) = A flu,0) + AL (u,0)
/

- f(“’@ii [blSlril Ajdfvl“'/;dévsl <ﬁ g1(zg) — 1> +F1(ui)gl(ui)]

i=1j=1 i k=1 g1 (u;)
UL so+1 [T r > 95(vj

+ ()Y > [52 — dyl--'/ dys, (H 92(yr) — 1) + F3(vj) 2( ?) .
i—1j—1 r vj v; el g2(vy)

Calculation 3.1.2. Again we check that averaging out the level information, using
the conditional distribution «,.(m,n, du,dv), leads to the desired mass-model, i.e., the
generator

C’;Lbf(m,n) = /ar(m,du) /ar(n, dv) A7 o f(u,v)
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3.1. Birth and death mechanisms

belongs to a mutually catalytic birth process.

For the birth-part of A:T’LZ, we calculate

m n 1
/ar(m du)/ar(n dv) f(u,v) ZZblsl + / dzq -- / da:51<H g1 (z) — 1>
1j5=1 Ui k=1
1
= blne_)‘me_)‘l(m 1 i}s:ﬂ / du; g1 (u; / dxq -- / dl‘sl<H g1(xg) — 1)
': k=1
1
= bymne A2ne M (m=1) (eAl(SIH) - %/0 dx g1(z)(r — :c)sl) :

(3.5)

For the last step in (3.5), note that the offspring-levels are greater than the parent’s
level. Let Uy,Us,...,Us,+1 be independent, uniformly on [0,r] distributed random
variables, then

s;+1 7 T r 51
ol /0 du; gl(ui)/ui dfl?l"'/uZ_ dz, kl;[lgl(flfk)
s1+1
81 +1 lH g1 Uk { mkinl/lk}]
s1+1
=E lH gl(Uk)]
k=1

1 fr s1+1
= ( / dui gl(ui)) .
rJo

The calculation above fits our heuristics for the factor (s;+1) in the birth rate: Looking
backwards in time, birth events are coalescence events. If we have no level information
and (s; + 1) particles are alive, the coalescence happens at overall rate bj(s; + 1)
(backwards in time). In the model, where we do have level information, the same
should apply, but only the particle with the lowest level can be the parent. Hence the
birth rate (forwards in time) has to be adapted accordingly.

We continue with the motion-part of A#Zl;. With partial integration and using the fact
F1(0) = Fi(r) = 0 we obtain

/O‘T(m d“)/ar(” dv) f(u,v) ZZFMM)gIl(W;

14=
o —)\Qnm an(m. du fl(u) Ui /’LL'
= e 32 [anm,du) S )] (0

= mne_’\Q”e_/\l(m_l);/ dz Fi(2)g1(2)
0

1 T
= —mne‘hne_)‘l(m_l)f/ dz F{(2)g1(2)

1
= bymne 2~ (m=1) <8r18j1 / dz g1(2)(r — 2)° —f/ dzg1(z )
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Chapter 3. Lookdown-construction of symbiotic branching particle systems

Combining equations (3.5) and (3.7) we obtain
/ar(m,du) /aT(n,dv) A}T;Zf(u, v) = bymne 2" (e_/\lm+81 - e_’\lm) :

The analogous calculation for A p gives the intertwining relation for A7 , and the
generator of a mutually catalytic pure birth process:

Crf (nom) = bumn (f(m + s1,n) = f(m,n) ) + bomn (fm.n + s2) = f(m.n)).

3.1.3. Positively correlated symbiotic births

Using the building blocks A} , and A7 , only models can be assembled, where M"
and N" are uncorrelated. To introduce correlation, we adapt the ideas for the particle
representation of symbiotic branching systems in [EF04]. We want mechanisms in
our toolbox that allow for simultaneous branching events in the U- and in the V-
population. This building block allows for simultaneous births of U- and V-particles,
thus introducing positive correlation (see also simultaneous death events in Section
3.1.4).

Let s1,s2 € N. We start with independent, uniformly distributed levels on [0,7]: Let
(M§, N§) = (mo,no) € Nx N and (Uj,VJ) ~ ar(mo,no, -, - ). The simultaneous
births are achieved the following way: Each pair of a U-particle ¢ and a V-particle j
gives simultaneously birth to s; U-particles and so V-twins at rate

(81 + 1)(82 + 1) s s
prs1+s2 (T o ul) 1(7’ o Uj) ’

b

The levels of the U-offspring are independent and uniformly distributed on [UtZ o],
the levels of the V-offspring on [V",r] (see Figure 3.1). Again the levels perform
continuous movement, given by a system of ordinary differential equations with random
coefficients. Unlike in the Sections 3.1.1 and 3.1.2, the movement of the U-particles
does not only depend on the number of V-particles but also on their levels. The
movement is given by

ZFl VT,

Mg ' '
= ZF2(UZ’T7V;]7T)7
i=1
where
(s24 1)(r —v;)*2 + %2 | (r —u;)5H
Fi(ui,vj) =0 ooz rszl —(r—w)|,
(51 4+ 1)(r —w)*t + 75 | (r —v;)52H
Fg(ui,vj) =b 27“812 7,5]2 _(T_Uj) :
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3.1. Birth and death mechanisms

u(t)

\/

v(t)/ ,

Figure 3.1.: Graphical representation of the positively correlated symbiotic birth mech-
anism for s; = so = 1: For every pair of a U- and a V-particle exists a
conditional Poisson point process on Rt x [0,7] x [0,7] (time x U-level x
V-level). The U- and the V-particle span a “window”. When the window
hits one of the Poisson points as the levels move along their trajectories,
a new U- and a new V-particle is born.

Writing m = u ([0,7)) and n = v ([0,7)), the corresponding generator is
A;sbf(ua U)
m n

:f(uav)z'

=17

b(51 + ;)J(iz +1) / de / dy <ﬁ g1 (k) ﬁQZ(yl) - 1)
T k=1 I=1

! [wir]*t  [vj,r]°2

91 (i) 95(”]’)1
g1(u;) '
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Chapter 3. Lookdown-construction of symbiotic branching particle systems

Calculation 3.1.3. Use equation (3.6) to calculate for the reproduction part of the
generator

m

" 1)( 1
/ar(m,du)/arndv flu,v) ZZZ) 51+Sl+ij+ )
r

=1 j=1

S1 592
% /[ o1 dx/[ o2 dy (H 91 () Hg2(yz) - 1)
Uq,T VT
(s1+ D2+ 1) 5 (m—1) ~re(n-1) ZZ " dv w)ga(er)
rS1ts2 i ng i 92 j

i=17j=1

></ dx/ dy (H g1(ax) [T g92(w0) — 1)
[ug,r]*1 [vj,r]*2 k=1 =1

— e (m=1) g=ha(n—1) (e"\l(““)e‘h(s?“)

=b

_ (51 :_slllgji;_ 1) /OT dzy /OT dZ2gl(Zl)gz(22)(r _ 21)51 (7“ B 22)32)‘

Note that
Fl(O,vj) = FQ(UZ', 0) = Fl(T’, Uj) = Fg(ui,T’) =0. (3.9)

Observe that

_1.)S2 S2 o 0\S1
81F1(Ui,1)j) _ b(SQ + 1)(7' Uj) +r 1_ (T ul) (51 + 1):|

2rs2 TS
b (s1+1)(s2+1)
(1 G Dl e
(s2 +1)(r —wvj)%rst  (s1+1)(r —u)1r?
+ 7«81—{-82 - T81+82
and
b s1+1)(s2+1
OaFy(uiv) = (1~ (51 r)£2 Ve —u)i (r — ;)
(s1+1)(r —u)®1r*> (so+1)(r —wv;)%2rs!
+ T-S1+82 B 7«81+82 ’
hence

1 1
61F1(ui,vj) + 82F2(ul-, ’Uj) =b (1 - (81 +r51)5_i3 + )(’l“ - ul-)sl (T‘ - Uj)82> . (3.10)

Applying partial integration, Equation (3.9) and Equation (3.10) we obtain for the
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3.1. Birth and death mechanisms

movement part

/ar(m,du) /Oér(n,dv) f(u,v) - ZZ <F1(ui,vj)gi(uz:) _i_FQ(ui,vj)gé(U]:))

oo g1(ui)
— mne-Nm-e=xar-n L /0 "z /O "o (Fi (21, 22)g) (21)a(22)
+Fy (21, 22)g3(22)91(21))
= —mne*)‘l(7”71)637/\2("71)i /OT dz; /Or dz2g1(21)92(22) (01 F1 (21, 22) + 02 Fa(21, 22))

72
— _bmne—kl(m—l)e—)\g(n—l) <e—)\1€—>\2

— :'rslllgfr; 2 /07" dzy /Or dzag1(21)g2(22)(r — 21)"* (r — 22)32>'

(3.11)

Adding (3.8) and (3.11) gives us the intertwining relation for the desired generator

A

Cpsp f(m,n) := /ar(m,du) /ar(n, dv) Apsp f(u,v)

_ bmn (efAl(m#»Sl)ef/\Q(TlrFSQ) _ e*/\lmef)\zn)

= b (f(m + 51,0+ 55) = f(m,n)).

3.1.4. Positively correlated symbiotic deaths

The second mechanism in our toolbox that introduces positive correlation is simulta-
neous deaths of U- and V-particles. This is inspired by Model 3.2 in [EK19]. We tried
to transfer this mechanism to the continuous mass case in a meaningful manner. Note
that some changes have to be made in order to achieve this task (see Chapter 5).

This death mechanism is fundamentally different from the mutually catalytic deaths
in Section 3.1.1, in that a conditional Poisson process triggers the death events. Hence
we call this type of deaths “killing” of particles. The levels do not move continuously,
but they jump. Fix a > 0 and d;,d2 € N. Jumps occur at rate aM]N;. For a level
configuration U let

Op(U) :=inf{s>0:4#{i:s-U' >r} >d} for  k=1,2. (3.12)

When a jump occurs at time ¢ > 0, the levels of both populations are multiplied by
the respective factors @] (U]) and ¢5(V}"). The jump kills d; U-particles with highest
levels and do V-particles, provided there are enough particles alive. The di-highest
level, k = 1, 2, is shifted onto the death threshold r, and the levels above it are shifted
beyond r. Recall that inf() = oco. If there are not enough particles in one of the
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Chapter 3. Lookdown-construction of symbiotic branching particle systems

subpopulations, all of this subpopulation’s particles die. Note that as before, the
particles with the highest levels will die next. The generator for this dynamics is

psdf(u v) = amn {(Hm ©1(u ><H g2(p5(v ) - f(u,v)] .

The lowest of the dying particles is put on r. If the levels were independent, uniformly
distributed on [0, 7] before the jump, the remaining particles after the jump are also
independent, uniformly distributed on [0, r].

Note that, if the simultaneous death mechanism is implemented for dq > 1 or dy > 1,
the corresponding mass process is technically not a branching process.

Calculation 3.1.4. Let d = d; A m be the number of particles to be killed. Let
U, ...,Up ~ Unifjy,) be independent, uniform random variables. Denote by Uy the
k-th order statistics. The k lowest U’s are uniformly distributed below U 1),

L (Ul, U ’ U, ..., U < U(k+1)) = Unif[o’u(lﬂ_l)}k .

Hence, conditioned on {Z/IZ- < Z/l(k)}, we have ml/{i ~ Unify,). Since gi(z) = 1 for

T > r, we have
m—d
[Hg( e )] —E[H1 g(uz-)]

C;sdf(n,m) = /ar(m,du) /ar(n,dv)A;Sdf(u,v,m,n)
= amn(f(m — (dy Am),n — (dy An)) — f(n,m)).

and thus

3.1.5. Negatively correlated symbiotic births and deaths

For negative correlation, we want to have births in one population and deaths in the
other population simultaneously. We achieve this by using the conditional Poisson
point processes that trigger the births of U-particles to kill V-particles. Let b > 0. For
this model the marginal M" of the mass process (M", N") is a pure birth process with
rate DM N{ and the marginal N" is a pure death process with the same rate. Both
marginals are perfectly correlated; that is, when M" jumps, N” jumps simultaneously.

Every pair of particles (U%", V7" has s; U-offspring at rate

s1+1

r S1

b (r=U;")"
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3.1. Birth and death mechanisms

The offspring levels are independent and uniformly distributed on [UZ T r]. If a birth
event happens, dy V-particles are killed, i.e., the V-levels are multiplied by ¢5(V{")
(see (3.12)). If there are enough V-particles alive, dg of them are killed. Otherwise all
remaining v-particles die. Apart from these jumps, the V-levels do not change.

The movement of the U-particles, which compensates for the accumulation of levels
in the upper region of the interval [0,r], is continuous and is characterized by F} in
equation (3.3). As before let m = u ([0,7)) and n = v ([0,r)). The generator of this
model is

A;sbuf(u U) =

SEe o Lo ) )
g =1

i=1j=1
G 91 (ui)
)+ f(u,v E § Fl(uz)m(ui)'

i=17=1

— f(u,

We obtain the generator of the model with negative symbiotic V-births by switching
the roles of the U- and the V-population,

Zsbvf(u7 U) = A:stuf(v7 u)

Calculation 3.1.5. Using equation (3.6) and
/ ar(n, dv) T] g2(h(v)vy) = e 2 (d2Am),
=1

(cf. calculation 3.1.4) we obtain for the birth and death part of the generator

/ar(m du)/aT n,dv) iibsl—i_l(r—uz)

i=1j=1

r r 51 1

% [h(U) dzy -+ [ dxg, (H S g1(xg ) <Hg2 pa(v ) _f(uvv)‘|
U; Uj k—1 T

s1+1 T

x/aT(n, dv) lf[lg2(90§<v)vl> _)\2ni-151—:r11/ dz (r (@ )}

_ —A1(m—1 —A1(s1+1) ,—A2(n—(d2An —-A n81+1 s
= bmne M )[e 1(s1+D) g=ha(n=(d2/An) _ o—Ao T81+1/dx(r—x) 1g1($)},

With equation (3.7) we obtain the intertwining relation for A’ , and

nsbu

Crafm,n) = [ar(m.du) [ (n,dv) 45, (u,0)
= bmn (f(m+ s1,n— (da An)) — f(m,n)) ,
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Chapter 3. Lookdown-construction of symbiotic branching particle systems

the generator of a negatively correlated symbiotic birth-death process, where do V-
particles die whenever a U-birth event happens. The same applies for A7 , "and C7 ; .
where

C’;Sbvf(m,n) = bmn (f(m —(dy Am),n+ s2) — f(m,n)) .

3.2. Application of the Markov Mapping Theorem

In this section we apply the Markov Mapping Theorem from [KR11] to check that
models, assembled from the building blocks in Section 3.1, are indeed genealogical rep-
resentations of symbiotic branching particle systems. The reader can find the Markov
Mapping Theorem in Section A.5.

Consider a generator

A" = AL+ Amp + Apgp + Apsa + Apsou T Answs

Dsppm = {f( v) = fi(u Hgl ;) H92(Uj) : 0§91,Q2§1601(R+)7

g1(x) = ga(z) =1 for z > r},

that is assembled from the generators of Section 3.1. It should be understood that the
parameters, which govern the birth and death dynamics for the different mechanisms,
shall be chosen independently for each building block.

Lemma 3.2.1. Let m = u([0,7)) and n = v ([0,7)). For each f € Dggpys, there
exists c; > 0 such that for all m,n € N

A" f(u,v)[ S m-n-cy.
Proof. We have 0 < g1,92 < 1, g1(r) = g2(r) = 1 and u,v < r. Since gi, k = 1,2, are

continuously differentiable, the derivatives g;, take a maximal value on [0, 7]. We check
the statement for each of the operators in Section 3.1:

(i) Mutually catalytic deaths:

| Afnaf (w, )| = | f

uv [Zalnuz uz —i—ZanU] ;”

< mn (air g1 + azr ||92Hoo) :

(Recall that the division by g1 (u;) and g2(v;) removes one respective factor from
the product f(u,v).)
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3.2. Application of the Markov Mapping Theorem

(ii) Mutually catalytic births:

[ A f (,0)] = [l f(,0) + A2y f(w,0)|

< | Al f ,0)| + | A2 f(w, )]
and
‘ uv’—‘ (u,v) bﬂlZ[Slel/dxl /da:51<Hg1:ck—1>

k=1
. ((r —u)t (T_ui)> gl<ui>H

1 g1(u;)

<mnby [(s1+ 1)+ 7|91/l »
A f )| < b [(52+ 1) + 7 g3 )

(iii) Positively correlated symbiotic births:

sbf U,U)‘
N (s1+ 1) (s2+ 1
ZZ : r81+sj ! / do / dy <H91 Lk ng Y _1>
i=17=1 [ui,r]*1 [v;,r]52
91 (ui) 95(v;)
+Fl Uiy Vg +F2 Ui, v )
(05 g ) P20 ) gy
where
| (s2 A D) (r —vj) 4t | (r— )t
’Fl(uivvj)‘ =1b 052 51 — (7" — uz)

<rb(sg +2),
|Fa(ui,vj)| < rb(s1+2).

Hence

‘A;;sbf(u,v)‘ < mnb[(sl +1)(s2 + 1) +7(s2 +2) ||g1]| . +7(s1+2) Hg’QHOO}

(iv) Positively correlated symbiotic deaths:

amnKHm (o u)<H (o vg>—f(u,v)”

< amn.

‘Apsdf (u,v) ’7
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Chapter 3. Lookdown-construction of symbiotic branching particle systems

(v) Negatively correlated symbiotic births and deaths:

ZZbSl+1 (u,v)/rdxl'--/rdxsl

i=17=1

fo(pp(v)v)
X <<1:[ gl(xk)> fQ(U) - 1)

’Ansbu u, v ‘ -

< mnb ((81 + 1) +7 g1 )

Theorem 3.2.2. Let g € M1(Ng x No) and define vy := [ (y,2; - ) po(dy,dz).
There ezists a unique solution (U", V") of the the Ds, , XS0, [0, 00)-martingale problem
for (A", 1) such that (M",N") := (U([0,7)), V([0,7))) is a solution of the Dy,xn, |0, 00)-
martingale problem for (C", o), where

C" = Can + C;lb + Czq;sb + C'17)1sd + C:stu + C:stv‘

For everyt >0, I' € B(Sjp ) X Spo,17), we have

P (U7, V;) el | FMN] = ap (M, NT;T). (3.13)

Proof. Existence of (U",V") and the distribution property (3.13) follow from the
Markov Mapping Theorem A.5.1 with ¥ (u,v) := m-n and y(u,v) := (u([0,7)),v([0,r)))
where we use the notation of said theorem.

Uniqueness of the level system is straightforward (see, for example, Problem 28 in
Chapter 4.11 of [EK86]). The “motion part” of the dynamics, without births or other
jumps, is given piecewise by ordinary differential equations. Uniqueness of the motion
then follows from uniqueness of the solutions to the differential equations. We obtain
uniqueness of the level dynamics up to the first time one of the masses hit some fixed
m by a perturbation result (see Theorem 4.10.3 from [EK86]). Letting m — oo, we
obtain uniqueness of the whole process. We omit the details. O
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4. Lookdown-construction of Feller’s
branching diffusion with multiple deaths

In this chapter, we will give a lookdown construction for Feller’s branching diffusion
as a weak limit of models that use a jump-death mechanism, similar to Model 3.1.4.
But, while in Model 3.1.4 a fixed number of particles is killed per death event, we allow
for a random number of casualties in this model. This construction can be seen as a
preparation for the construction of a lookdown representation of a symbiotic diffusion
with positive correlation in Chapter 5.

Before we start with the construction of the level representation of Feller’s branch-
ing diffusion in Section 4.1, we give heuristics, why we use this special jump-death
mechanism in the level representation of a symbiotic branching diffusion. Recall that
symbiotic diffusions are solutions of the system

ay, = bY,Z, dW},
42, = B, Z, AW,

where W1 and W?2 are correlated Brownian motions with constant correlation coeffi-
cient p; i.e.
<W1a W2>t =p-t

We tried to carry the symbiotic discrete mass systems of Chapter 3 to a meaningful
weak limit for r — oco. Let us first consider the simultaneous birth model 3.1.3 and
observe why this approach does not lead to the desired result. Consider a family
(U, V"), of level representations that perform the simultaneous birth dynamics given
by A; <, and assume for the moment weak convergence for » — oco. The limiting process
(U,V) takes states in Sgp+ X Sp+, topologized by test functions that have compact
support. Now consider a particle U?, that gives birth at time ¢ and fix a compact set
K x Ky C RT x Rt with U’ € K;. Only finitely many V-particles are in Ky at time
t, so the V-particle, that gives birth at the same time ¢ is almost surely not in Ky, due
to the “uniform” distribution of the particles. This means that, in the topology of the
state space of our limiting system, we are not able to identify the “birth partner” of a
given birth event and therefore cannot hope to see correlation of the masses when we
forget the level information.

We do not have this problem for the models with simultaneous deaths, however. The
particles that die simultaneously do not simply vanish without affecting the rest of the
population, but all particles jump. The simultaneous death event induces a decrease
in the particle density everywhere in R, not only “at infinity”. A natural starting
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Chapter 4. Lookdown-construction of Feller’s branching diffusion with multiple deaths

point for the construction of a level representation of symbiotic branching diffusions
is a discrete mass model, built from the blocks A} , (mutually catalytic births) and

psd (positively correlated symbiotic deaths) in Chapter 3. But we encounter a first
problem: While the consistency in the Kurtz-Rodrigues setting means that the discrete
mass models for 71 < ro < ... are coupled and the r — oo model can be obtained as
an almost sure limit, the models in Chapter 3 do not feature this type of consistency.
For illustration, consider a very simple mutually catalytic death model (U, V"), given
by A’ .. For 1’ < r, the restriction (U ”|[0’T/], V”|[0’T/]) does not solve the martingale

problem for A%d, since the death rates in the restricted system are too high. Hence
we constructed the representation as a weak limit in Chapter 5.

There is another hoop we have to jump through, that we illustrate below by faulty
heuristics for the level dynamics in the simpler case of one population. We start with
a level system U" characterized by the the generator

r

X rw =@y [ [

(9(x) = 1) d + (bu? — bru;) 9’(%)]

i=1 i g(ul)
+ rbm (gg(maxj " u,) - f(u)) ,
D= {f(u) = Hg(uz) :0<g<1€C*R),g(zx)=1 for:r>7“}.
i=1

Without proof we note that the system is a lookdown representation with “killing”
for a critical Galton-Watson process with birth and death rate rb. (To apprehend
this, compare the first term of A” with the U-dynamics given by the generator AT
with s1 = 1 and set N” = 1. The second term kills the highest level particle at a
rate that fits the first term.) We want to understand the movement of the levels for
large r, thus we have to sort out the interplay of the numerous small jumps, induced
by the killing, and the linear part of the differential equation. The problem is that
the jump factor max;Utj”” depends on the highest level, and its fate as r — oo is
My

unclear. Define Y;" := =&

. The levels at time ¢ are i.i.d. uniformly on [0, r] given M/ .
Hence r — max; Utj " is approximately exponential distributed with rate Y;" for large
r. Furthermore the level Uf " of one fixed particle at a given time ¢ is asymptotically
independent of r — max; Utj’r. This leads to the idea to treat the jump factor as a

random variable ,

W::r_g7

where £ ~ Expytr is conditionally independent of U". We suppose (but we did not
prove) that the resulting models do indeed converge to a level representation for the
Feller’s branching diffusion. However, we changed the model fundamentally in the
course of our heuristic considerations: In the model we started with, the highest particle
is put onto the death threshold » when a death event happens. Thus precisely one
particle is killed per death event, and the jump factor is inherent in the system. In the
new model the jump factor is random, hence a random number of particles is killed:
Multiplication by ¢ in the i-th death event, amounts to killing all particles in the
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4.1. A birth-death process with jump induced deaths

interval [r — &;,r|, where &, i = 1,2,... are independent, conditionally exponential
random variables. Informal calculations showed that for r — oo the model with the
random jump factor has a higher variance than the discrete mass models, where only
one particle is killed per death event. Hence it is not a reasonable candidate for the
limit.

We adapt the discrete mass models and implement a death mechanism that uses the
ideas from above but is slightly simpler (the “death region” is deterministic, condi-
tioned on the population size). In this chapter we introduce the new death mecha-
nism in a one population-model that converges (weakly) to a representation of Feller’s
branching diffusion. In this (simpler) setting we establish tightness and study the
limiting dynamics. In Chapter 5 we will be able to “recycle” a lot of the work and
construct a lookdown representation for a positively correlated symbiotic diffusion.

4.1. A birth-death process with jump induced deaths

We introduce a level representation of a birth-death process, where death events are
triggered by a conditional Poisson process. At a death event, particles of a whole region
near r are killed. In the limit, only the expectation and the variance of the number
of particles killed per event, should matter. The simplest setup we could think of is a
“death zone” that is deterministic given the total mass.

Consider one population U" of particles with levels in [0, ], so the state space is S(0,r]-
We use again the vector notation when appropriate. Recall that (U""); is an arbitrary
enumeration of the atoms, while U®)" denotes the k-th lowest level. Let M" be the
number of particles and Y := % the mass density.

At time ¢ = 0, the levels are uniformly distributed on [0,7] given M. Particle U
generates one offspring at rate b(r —U,”"). The offspring’s level is uniformly distributed
above the parent’s level. The continuous movement of the particles is chosen in such a
way that it compensates for the accumulation of particles in the higher region of [0, r],
due to births. The particles move according to the differential equation

U =b (U;'"“)2 — U

These birth dynamics are a non-spatial version of Model 3.4 in [EK19]. A particle is
(r)

considered dead when its level exceeds r. Fix a constant 0 < ¢ < M, ’ and assume
M] > c. The deaths are event based, and when a death event happens at time ¢ all

particles in the interval [7“(1 -7, r} are killed. The levels below the death threshold
t

are scaled up, such that they are uniformly distributed on [0, 7]. To this end all levels
are multiplied by ﬁ
t
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Chapter 4. Lookdown-construction of Feller’s branching diffusion with multiple deaths

0}—e o—e [ xq r

Figure 4.1.: In a death event at time ¢ particles in a “death zone” of width % = {7
t t

are killed. The remaining part of the interval is scaled up.

Since the birth dynamics are set up in such a way that, conditioned on M, U] is a
Poisson point process on [0, 7] for every ¢ > 0, the number of individuals killed during
a single death event is binomially distributed, U [r(1 — ML{) r] ~ Bin(M{, Ajr) If
M] < c all remaining particles are killed in the next death event.

In order to keep the model simple, we choose to stay in the critical setting and the
death events are triggered at rate rbM/ /c. Define

1 . T
W + g (M") -

@(UT) = ]l(c,oo)(Mr) ’

The generator of the process is

Appjaf(u) = f(u) Z [26 /;(Q(CU) —1) dz + (buf — brui)g,(m)}

i=1 i 9(ui)
rbm
H 9y —f(w) ), (4.1)
DTBDjd::{ H 0§g§1€C2(R),g(m):1for:c2r}.
BDjd stands for “birth death process with jump induced deaths”. Recall that o, (m,-)

is the distribution of a Poisson point process on [0, 7], conditioned to have mass m.

Theorem 4.1.1. Let py € Mi1(N) and define vy := [ (y, - ) po(dy). There exists
a unique solution U" of the the Ds,, | [0, 00)-martingale problem for (A%Djd,yg) such
that M" := U ([0, 1)) is a solution of the Dy, [0, c0)-martingale problem for (C}_Z;Djd, o),
where

Chpjaf (m) =rbm (f(m +1) - f<m>)

)G () o)
+1jg,q(m) - T = (FO) - fom).

For everyt >0 and I' € B(S,,)), we have

bm

+ ]l(c,oo

/\

~—

P (U el | FM] = (M, 1),
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4.1. A birth-death process with jump induced deaths

Proof. The proof is very similar to the proof of Theorem 3.2.2. We check the inter-
twining relation

Jartm.du) Appjuf (w) = Chipyu [ ar(m, du) f(w). (+2)
Defining
1 T
A=z d
i[9z,
we have

flm) = /ar(m, du) f(u) = e ™.

By Calculation 3.1.2 for Model 3.1.2 (mutually catalytic births), the relation
9'(us)
9(us)

m

/ozr(m, du) f(u) Z {Qb /1:o(g(x) — 1) dz + (bu? — bruy)

=1
= rbm (f(m+1) = f(m))

is obvious (Consider the U-marginal of Model 3.1.2 for s; = 1 and set N" = 1). Assume
m > ¢, then p(u) = ﬁ For the death part, we obtain

[actm,aw ™" (H EORTE f(U)>

=1

/armdu
bm [ (1 [+

_rom (t/¢(>d )4 - ./
C _7‘(]

rbm [

:_< szg(z)%—;) -

c

~ (L) e £) - fm)
=20 G 05 oo -sm).

Il(ﬂmm uq) - ﬂ@@DW)+1mmﬂ¢UOWD-—fW4

(4.3)
If m < ¢, then p(u) = —— and obviously
Jortm. @ (Hg COROE f(u)> = ((0) - fom)
i=1

Hence the relation (4.2) is valid and the assertion of the theorem follows from the
Markov Mapping Theorem A.5.1 with ¢(u) := m and ~y(u) := u([0,7)), where we use
the notation of said theorem.

Uniqueness of the level system follows from uniqueness of the system that performs
only the continuous motion. By Theorem 4.10.3 in [EK86], we have uniqueness of the
level dynamics until the first time the mass hits some fixed m. Letting m — oo, we
obtain uniqueness of the whole process. O
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Chapter 4. Lookdown-construction of Feller’s branching diffusion with multiple deaths

Note that the level system given by A%, Djd does not feature the consistency property
of the Kurtz-Rodrigues model.

Before we proceed to proving convergence of the level dynamics, we try to lay our hands
on the limit heuristically and check if its mass density is indeed Feller’s branching

k
diffusion. We write y = 7*. Expanding ﬁ =14+>0, (y—cr) in a power series and
performing a Taylor approximation, we obtain

rom (ﬁ o7 u) - f<u>)

/ Wi / Wi 02
0D B ST e Col AT +0(r_2)>.

1
2 i=1 J=1 g(ul)g(uj) Yy 2

When we plug this in the generator A’ Djd> the “—bru;”-term of the differential equa-
tion is cancelled out and we obtain a candldate for the particle representation of a
Feller’s branching diffusion with jump deaths,

Arppjaf(u [Z Qb/ —1) dz + Z (bu n [; ) 9'(@)

1 be 29 } %UUM
Z 5 tal, ”g<ui>g<uj>]’ .

Drpjd := {f(u) = Hg(ul) :0<g<1leC?*R),g(x)=1forz> rg}.

Note that the mapping u — y is not continuous in Sp+ endowed with the vague
topology. Hence we cannot use the Markov Mapping Theorem A.5 of [KR11], because
Appjqf is not continuous. In a test calculation we check that the intertwining relation
holds and that our heuristic arguments lead to the desired mass dynamics.

Calculation 4.1.2. Recall that a(y, -) is the distribution of of a Poisson point process
on [0, co] with intensity y. Define

b= [ (- g@) da.

Then we have for f € Dppjq

A

fly) = /a(y,du) Flu) = e~¥8s
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4.2. Tightness of (U™, Y "),

(see Lemma A.1.1). See the lookdown representation of Feller’s branching diffusion in
[KR11] (or Equation 2.3) to apprehend

/a(y, du) f(u) Z {2() /uoo(g(x) —1) dz + bu? g’(ui)} = bye_yﬁgﬁg. (4.5)

The remaining part of the generator is associated to perfectly correlated, conditional
geometric Brownian motions. Using Lemma A.1.1, we obtain

fetw s [Z e 0 1y f’;ugg’w L )

~ vy g(w) - gluw) 277y 9(ui)g(u;)

- 2
= bee Py [/ zg'(z) dz + / 22g"(x) do + Z 5 (/ zg' () dx> ] :
0 0

Integration by parts gives us

| ag@ de = [Tag@) do=r, - [Tg@) do= [T(1-g) do =5, (@)

and

Putting (4.5), (4.6), (4.7) and (4.8) together, we obtain with f(y) := e %P
Crpjaf(y) := / a(y,du)Appjaf(u) =b (1 + g) yB2e v
b (14 5) uf"(0).

This is the generator of Feller’s branching diffusion with branching rate b (1 +§). ¢

4.2. Tightness of (U",Y"),

Let U" be the level representation given by A, (see (4.1)). Let k € N and denote
by
X" = (xbr X2 xRy = (oW g @ gy

the RF*t1-valued process consisting of the k lowest levels and the mass density process.
Recall that Sp+ is the space of locally finite counting measures on R, endowed with
the vague topology. First we prove Dpii1]0, 00)-tightness of the family (X),, and
then we “lift” this result to Ds,, [0, c0)-tightness of (U");.

We expect tightness only until shortly before extinction. Let § > 0 be some threshold
and let
=inf{s >0:Y] <4}
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Chapter 4. Lookdown-construction of Feller’s branching diffusion with multiple deaths

be the first time when the mass density coordinate hits § or jumps below 8. Define the
stopped processes Utr"; = Ufprr, Yf’a =Y/, and X" := X7, .. In the following we
assume 0 < ¢ < réd such that the “strip of death” does not extend into the negatives.
We will prove a compact containment condition for the k£ lowest particles. Note that,
when a new particle with rank k or smaller is born, it is pigeon-holed in U®:%)r,
Since the level of a given particle does explode, the “rearrangement” that happens

when a new low level particle is born is crucial for the containment.

The idea of the proof is the following: Given K > 0, we choose a partition of [0,7]
that is coarse enough for the probability of the event that U*)" is above % at one of
the nodes to be small. (We use the “uniformity property” of the levels at fixed times
for this.) But then, given that U®:r is below % at every node of the partition, the

event {supog s<7U s(k)’r > K } implies one of two possibilities: Either a particle came
down from K to % between two nodes, or a new particle was born in [0, K] (and ended

up below %) We can bound these ascent and descent probabilities.

K/2 ‘ N/\/\WAV T —.

¢

0

Figure 4.2.: On the event, that all k£ lowest particles are below % at the nodes of a

partition of [0,T], the following has to happen if supy<;<r Us(k)’T > K

First U*)" has to ascend from % to K (red), then either U*)" descends

to % without negative jumps (green) or a birth happens below K (light

blue).

Lemma 4.2.1. Set the birth rate of the Model given by Agp;, in (4.1) tob=1. Let
keN, O< K <rand(>0.

(i) For any start configuration i € Spo,r] satisfying a®) < %, we have

2 —2
Pﬁ sup Us(k)v’f‘y(s > K < 4CL52 . |:]_ — <’ <2K + 2re ):| .
(ré —c) réd —c

s<¢
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4.2. Tightness of (U™, Y "),

(i) For any start configuration @ € Sy, satisfying a%) > K, we have

K r2ed 2rc —2
P, [inf U < & <4.[1_ (4K )}
“ ;QCUS -2 C(T(S*C)Q ¢ +7”5—C
r2ed
+16Cm+2<K(k—l)

Proof. We drop the § in our notation, U™ = U#):m yr — ym and agree on the
assumption that Y > §. We want to trace the particle U*)". Define the processes

k
Jt( It Z AUMT and
0<s<t
AUR >0

Jt(k’)mr — Z AU§k)’T,

0<s<t
AU T <0
consisting of the upward jumps and downward jumps of U*)" | respectively. We recall
the death-jump dynamics of U": The particles jump upwards simultaneously at rate

TZZT At the time s of such a jump, the levels are multiplied by . — /YT , S0 the increment

of UK ig Vs ék) . Adding and subtracting the compensator of the upward jumps,
we decompose U™ into a predictable bounded variation part, a compensated jump-

(k),r

type martingale M )" with start My =0 and the downward jumps,

t
U = Ui+ / ds ((UE)? = rUPT) 4 gt g g0
0

t 2vr
= U(gk),r+/ ds <(U§k),r)2 U 4 Yy CUs(k),r> MEYICESN Ol
0 c rYrl—c

S

t
:Uék)’r+/ ds <(Us(k)7r)2+ re -US(’“)”"> MO gEre
0 rY!l —c

(4.9)

In order to estimate how far the level U*)™ moves, we will need the quadratic variation
of the martingale part:

t 2)/r c 2
By, / rY ( <k>,r>

< )i ds c rYr — cUS

r cY 2
(k)7

/ ds (rYy — 2 (Us )

r2cd 2

(k),r
/ ds (ré —c) 2 (US ) ’

where the last inequality is true for r > ¢/J.
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Chapter 4. Lookdown-construction of Feller’s branching diffusion with multiple deaths

(i) We turn to the ascent probability. Let @ € S, be a start configuration that

satisfies a(%) < % Define 7 := inf {s >0: Us(k)’r > K} Using Chebyshev’s inequality
we estimate

P; [sup Uk > K
s<(¢

- P; [U““)"" > K}

(AT

[ CAT
- P, Uék),rJr/O ds ((Ué(k),r)Q_’_ rY:C_C'US(k)n) Y/ L
< K 2, ’¢ (k)
SPa|5 +C( K+ K|+ My > K
_ ~_(k),r>K_<2 re )]
Pu_MCAT — 2 ¢ K+r5—c K

E; [((M®)ry

- [< Yen }

rd—c

- (e K)]

r2cd 2
C (T§—c)2 K

[§-¢ (v e )

:4C&.[1—QC(K+TTC )]_2.

IN

(4.10)

(1) Next we estimate the probability that a particle starting above K descends to %
in the time interval [0, ¢]. Let @ be a start configuration that satisfies 2(¥) > K. Define
the event BJ, that at least one of the £ — 1 lowest particles gives birth to an offspring
below the threshold K in the time interval [0, (] and decompose on this event:

. r K . r K r\C r
Pu |inf U7 < | < Pa [{imt v < A0 (BRo°| + PalBy.

Each particle with level u; gives birth to an offspring with level in [a,b], u; < a < b
with rate 2(b — a). So the probability that one of the (k — 1) lowest particles gives
birth to a child below K during a time interval of length ¢ can be bounded by

P [By] <1— e XKG=D < ocK (k- 1). (4.11)

On the event that no particle with a level below K is born in the time interval of
length ¢, the particle U®)"™ does not jump downwards across K. Therefore it hits K
if it starts above K and moves down to % Since U™ is a strong Markov process, we
obtain

K K
i < K r e e < K r e
P H;EE Ui =5 }ﬂ (Bic) ] = weo, P H;EE Ui=5 }ﬂ (Bic) ] 7

where

0, :={aeSpy : a¥ =K, a(0,r) > or}.
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4.2. Tightness of (U™, Y "),

Next, we decompose on the event that the particle U®)" ascends to 2K before it
descends to %: Let @' € ©,. Then

K
e < 22 r e
P HE%EUS =3 }Q(BK)}
<Py {inf Uk < K} NsupUPT™ < 2K 5 N (BY)E| + Py [supUF)T™ > 2K |
s<¢ 2 s<¢ s<¢

(4.12)
Similarly as in (4.10), we estimate the ascent probability. Let
7' = inf {s >0: U0 > ZK} .

Then

<Py [U(’“” > 2K]

Py [sup Us(k)”" > 2K CAr

s<(¢

CAT! -
=Py [Ué’“” [ s (W I o) M I8 2 2K

<Py [K +¢ ((2}()2 +- e - 2K> + M > ZK}
Eqy [(M (k)”"km/}
K- (aR 4 2K)}2
C etz (2K
K- (aR 4 2K)}2

:4g7"205)2. {1_2g <2K+ (;C )}_2.

(ro —c 70 —C
(4.13)

Now we turn to the descent probability, i.e. the first summand of the right hand side
of (4.12). On the event that the level does not reach 2K, we can stop at 7/ without
changing the descent probability and, on the event that no birth happens, there are
no downward jumps. With

7 = inf {s >0 : UM< IZ(}
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Chapter 4. Lookdown-construction of Feller’s branching diffusion with multiple deaths

we obtain

K

s<(¢

Py [{122 Us(k)’r < 2} N {SUP Us(k)’r < 2K} N (B;()C]

<Py

[ . (k),?” < E T \C
_{;gg Usprr = 3 }ﬂ (Bi) }
[ k),r K T \C
{US(,\)T,AT,, < 2} N (BY) ]

[ CAT AT re &
0N / d < (o2 .U(m,r) pbr
0 + 0 s ( ) + TYZ —c s + CAT/ AT —

vo| X

(k), K
Mg < = 2]
[ (R, K
M ] > 2]

< e
2
<160
(ré —c)
(4.14)
We collect equations (4.13), (4.14) and (4.11) and obtain
: T K : T K T \C T
Pl < 3] <Pl {mur < 5 p o]+ pisid
r?cé re -2
<ac—o Jimoc (2x+ )]
C(7’5—0)2 [ C( Td —C
r2cé
16— + 2K (k — 1).
(ro —c)
O

Note that the mass densities Y are not exactly Galton-Watson processes, since sev-
eral particles may die simultaneously. Nonetheless Y converges to Feller’s branching
diffusion as r — oo.

Proposition 4.2.2. The mass densities (Y"), are C-tight.

Proof. This is a simple application of Kolmogorov’s moment criterion for C-tightness
and can be done similarly as in [Kle06], 21.9, pp. 460. We omit the details. O

In Section 4.3.1 we show that any limit point of (Y"), has the semimartingale charac-
teristics of Feller’s branching diffusion.
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4.2. Tightness of (U™, Y "),

Theorem 4.2.3. The family (X’“"s) is tight in Dgkr+1[0,00).
T

Proof. By Proposition 4.2.2 (Y"), is C-tight. By Corollary VI.3.33 in [JS03] (see
Lemma A.3.3) the family (X7%), is tight if the process (Um0, y@ro  rk).rd) jg
tight in Dgk [0, 00). We suppress the & in our notation, U@ := U@ and set b= 1
for convenience.

We use Aldous’ Tightness Criterion (see Theorem 16.10 in [Bil99]). Le., we show the
following two conditions:

(i) For all T'> 0

lim limsup P [ sup UHFT > K} =0

K—oo r—oo 0<s<T

holds.

(ii) For each €,n, T there exists 79 and r¢ such that, if v < v and r > ro, and if 7 is
a discrete X"-stopping time satisfying 7 < T', then

T

P{max
(3

@ 7r(i)r
=1,k Urty —U =

First, we check the compact containment condition (i). Let T > 0 and K > §log(2).
Let 0 < ¢ < 2( < ...<T be a partition of [0,7]. Define the events that the k lowest
levels are below % at the nodes of the partition,

T/¢

T (k. _ K ro._ T
]:

Then we have

P [ sup UP" > K| <P +P[(A%)]. (4.15)

0<s<T

{ sup UF™ > K} N Aj
0<s<T

First we treat the probability that one or more of the k lowest particles is above K

at the nodes of the partition. Since the levels of the whole system are independent

and identically distributed in [0,7] at times j - ¢, the number of particles below % is

binomially distributed. Choose mesh size ¢ = T'/ {T et - 1J. Then % +1<T et
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Chapter 4. Lookdown-construction of Feller’s branching diffusion with multiple deaths

and we obtain

T/¢
limsup P [(A%)¢] < lim supZP { )C}

T—00 7—00

<hrnsup< >ZB1HT5K()

7—00

( )ZPOlf (4.16)
_ (?H)eé;‘iz% 211'

k—1
<Te T Y 6K

In order to decompose the first summand of (4.15), as depicted in Figure 4.2, define
the UT-stopping times

— inf {s > ¢ Uk > K} :
Using the Markov property of U",

T/¢—1
PH sup U(k)">K}ﬁAT < Z P{r; < (j+1)¢} N A%]

0<s<T

.
~
R

L

{r <G+ N AT N AL ]

IN
[{ng
w

I
S
~
i
e

B []l{TjS(jJrl)C}ﬁA}',K Lar | ]:UT”

3.
o~
| o
—

_ -
Lir<g+ngynar, - E {ﬂAul x| I H

|
[ing
=

S
3
T

L

IN
&=

megK”
s<¢ 2

(4.17)

Lir<Girngynar . - Pur

i
o

The set of level configurations

0, = {'LNL S S[O,r] : ﬂ(k) <
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4.2. Tightness of (U™, Y "),

contains all states Uj. can be in, given A} . We obtain

P [{Tj <(+1)¢} ﬂAg,K] =P [Tj AN Ag’K}
< sup Py 1 < (]

wEO, (4.18)

= sup Py [sup Us(k)’r > K
UEO, s<¢

Recall that U*)" exceeds K by jumping. On the event {7; < (j + 1)¢}, the set of level
configurations

A

@7’ = {’ﬁ, S S[O,r} : a(k) > K; ﬁ([()?T)) > (57’}

contains all states U7 can be in, and we have

K K
- i k)yr « 22| <« i (k)r « 2%
PUTJ- EI%E Umr < 2} < ::@E)T P; [;22 U;mr < 5 (4.19)

on the {7; < (j +1)(}. Plug (4.19) and (4.18) in the bound (4.17) to obtain

T
P H sup UM > K} N ATK] < 7 Sup Py [sup uPr > K

0<s<T ~ G aeld, s<(

. (4.20)
x sup Py {inf Uk < } .
€, s<C 2
But Lemma 4.2.1 gives us
1 ~ (k),T %
limsup sup Py |supU,"" > K| < —-(+0(() (4.21)
=00 €O, s<C 0

and
K
lim sup sup Py [igg U < 2} <205 HAK(E-1) +o(()  (122)

r—00 ﬂG@r

for ¢ — 0.

Now we can piece together the compact containment condition: Plug equations (4.21)
and (4.22) in (4.20) to obtain

4Tc c
SC-T (2;)+2K(k:—1)) + 0(Q)

r—00 0<s<T

limsup P H sup UFT > K} N A

and with (4.15) and (4.16) we have

4Te (20 L
limsupP | sup UM" > K| <¢. =5 (C + (k- 1)2K> +Te T Y 5K +0(C)
r—00 0<s<T 0 0 =0
K—oo
2220

. K— . ..
since ¢ - K == 0 according to prerequisites.
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Chapter 4. Lookdown-construction of Feller’s branching diffusion with multiple deaths

Next we verify the structure condition (ii). Note that the uniform distribution property
of the particle representation holds only for FY -stopping times. But condition (7i) has
to be true for discrete FX-stopping times. Thus we have to trace the levels “by hand”,
as we did for condition (7).

Let ¢,7 > 0 and 7 < T an F¥ stopping time that takes only finitely many values.
Proceeding similarly as in (4.9), we add and subtract the compensator of the upward
jumps, thus obtaining a martingale representation for the increment after 7,

oty —ufr|=| [Tas (@902 =0+ Y av
0<s<y
|auf27 [>0
0 . . . .
<|[Tas (@R -Vl + X AU+ Y avlll
0 0<s<y 0<s<y
Aavf)r>o0 Avl)r<o
ol . ) .
=/ @ ((Uiﬁf)ﬂf"-Uﬁﬁz)mym > avd|
0 TYT+5_C 0<s<y
AU <o

T+s

We will use the compact containment condition (i) and decompose on the event, that
U®)" stays below a threshold K > 0. Let ro = 25 and let n > 0 be arbitrarily small.
Because of the compact containment condition (7) we find K such that for r > rg

< (4.23)

P Ukr > i

0<s<T

-1
For v <4/ :=§ (K2 + %K) and r > 19, we have

.
/ds
0

on the event {sup0§s<T Us(k)’r < K}

re (i), 2 €
— U < K2+ K - 4.24
T+s TYTT—f—s —c THs | =T ( + § > 2 ( )

Proceeding as above, we will use the quadratic variation of the martingale M®" to
bound its increment. To this end we compute

(M@ / ds r;:f_“)g (Gie
/ ds rg_ca (v)*

< ot iy
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4.2. Tightness of (U™, Y "),

The last inequality holds for 7 > ro = 25. Define

-1
We obtain for 7 > rg > § and v <" := 3L - (%KQ)
PO 6} kK <« gVl < p {M(i),r 6}
H‘ (AR R PR M| > 5
4E [(MO7), 5, ]
= = (4.25)
16¢
<~ ZK?
=75
i
< 3k’

using Chebyshev’s inequality.

Finally, on the event {supog s<T ng)’r <K } the instantaneous rate of downward jumps

at time ¢ is bounded by (k — 1)2K. Let v <" := W - 3. Then the probability

that U™ jumps downwards can be estimated by

PH >0}ﬂ{ sup Us(k)’TSK}

> oavtl
0<s<T

0<s<vy

Avl)r<o

<1— e 2-DEY <o 1)Ky < % (4.26)

Combining equations (4.23), (4.24), (4.25) and (4.26), we obtain for v < min(y’,v”,~")

P [0l - vt] > < [{Jus - 007> i { sup v < i}
+P | sup UP" > K}
0<s<T
g ; rc ; € ;
<P d (3),r\2 . (3),r € (3),r <K
> {/0 S (UT+S) + TY:_,_S —c U’T+S > 2 n O?SJET Us =

+P l{‘M@T

> 6} N { sup UR" < K}
2 0<s<T

+P Z AUT(Q;T >0pN< sup UM < K
0<s<y 0<s<T
AU T <0

+P [ sup UPT™ > K
0<s<T

n n
< ==
<0+3 5k &
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Chapter 4. Lookdown-construction of Feller’s branching diffusion with multiple deaths

This implies condition (7). O

In the next step we “lift” the tightness of (U(1+%)79) to the case of the measure
valued family (U™?),. We show that, for fixed C' > 0 and for k large enough, the level
U®)-m9 stays above C. Hence a testfunction with compact support “sees” only the k
lowest levels.

Recall that Sp+ is the space of locally finite measures on [0, 00), equipped with the
topology of vague convergence and let C. be the set of non negative, continuous
functions on [0, c0) with compact support.

Theorem 4.2.4. There exists ro > 0 such that the family (UT’B,Y”S) is tight in

r>ro
‘DSR+ xR+ [07 OO) °

Remark 4.2.5. By Prohorov’s Theorem, (UT""S,Y””"S> is weakly relatively sequen-

tially compact for any sequence 1, — 00. "

Proof. Again we confine ourselves to the level coordinate U™, drop the ¢ in our nota-
tion and set b = 1. Theorem 16.27 in [Kal02], p. 324, states that it is enough to show
tightness of U (f) := [ f dU" in Dg+[0,00) for every f € CF. Let T > 0, f € C,
C > supsupp f and let » > 4C. We show that for k£ large enough, the k-th lowest
level stays above the threshold C' (with high probability) and we deduce tightness of
(UT(f)), from tightness of (UM ... Uk

We use similar arguments as in the proof of Theorem 4.2.3. We choose a partition
0<(<2(<...<Tof[0,T], such that the probability of the k-th level being above
2C'" at every node of the partition, is high. Let

T/¢
k= { i(f)ﬂ” > 20} and A} := Q}Aak'

By compact containment for any € > 0, we can choose L. > 0 such that

limsup P l sup Y, > L.| <e.

T—00 0<s<T
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4.2. Tightness of (U™, Y "),

We have

limsup P [(A})°] < limsup P [(AZ)C N { sup Y] < Le}

r—00 r—00 0<s<T

T/¢

<hf}r1_)3£p2P{( )cﬂ{ fCSLeHJre
T/¢

<h£n_>s<.>tipZPK Jk)c ’Y]-’”CSLE]—Fe

T
< lim sup << + 1) Bing, ; 4 2c {k,k+1,...})+e€

T—00

_ (? n 1) Poiar,c ({k k+1,...}) +¢

<T ) *MZ RLCY
¢

1 —2L.C (2Lec)
< — e~ - 7
2 (C + 1) e il +e

-1
Choose mesh size ( =T - {TekJ and let € — 0 to obtain

lim sup P [(A})] 2222 0. (4.27)
r—00
Now define the U”-stopping times
= inf{s > j5(: Uék)’r < C’}.
Using the strong Markov property of U", we obtain
T/¢-1
k T . r r
P [{oéEETU() }mA Z P ({7 < (G + DO N AN Ay
T/g 1
U’r
E |l <gingnar, - B []11421 I H
7=0
T/C—-1 T
< E |1 <grneynar, - Por [sup Ukr > 2CH :
jIO L Jok S<C

Given A7, the set of level configurations

0, :={aeSp, : U >2C, or <a([0,r)) < Lo}

contains all states UJ- can be in, and, on {7; < (j + 1)(},

Q) = {& € Sjo - a® < ¢, or <a([o,r) < LJ}
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Chapter 4. Lookdown-construction of Feller’s branching diffusion with multiple deaths

contains all states U ” can be in. With completely analogous arguments as in the proof
of Theorem 4.2.3 (cf (4.18) and (4.19)) we obtain

T
P [{ 1nf U( )< C} ﬂAT} — p P; {mf Us(k)’r < C’}
0<s< C <¢
(4.28)
x sup Py [sup U§k)’r >2C|.
@eo!. s<(
Now Lemma 4.2.1 (ii) gives us
2
limsup sup Py [inf Uk < C} <(- ( Oc + (k- 1)40) +0(¢) (4.29)
r—oo GO, s<¢ 1)
and Lemma 4.2.1 (i) gives us
; (k). dc
limsup sup Py |supU™" >2C| <(-—+40(C). (4.30)
r—oo @ecol s<C 0

Plug (4.29) and (4.30) in (4.28) and we obtain with (4.27)

i i k) < o <1i i 7 < } r} ; c)
limsup P |:0§1151£T U™hr < C} < lim sup (P [{OgnsléTUs <CrNAL +P(AL]

r—00 T—00

k—o0
— 0.

(4.31)

On the event {infggng v C’}, we have

Since (U(l)’T, cey U(k)”) is tight, so is (Zle f(U(i)’T)) because of Lemma A.4.1 and
T T

the Continuous Mapping Theorem (see for example Theorem 2.7 in [Bil99]). Thus we

find a compact set K C Dg+[0,7T) such that

supPlZf ¢K1 -

r>ro

[\

and because of (4.31) there is o > 0 and k£ € N such that

sup P {U’"(f) §él§'} <supP [{U’"(f) géf(}ﬂ{ mf Uk > C’H

r>70 r>7rQ 0<s<

—|—supP{ mf U(k) <C’}

r>ro 0<s<

<supP K| + su P{ inf U(k)’ <C]
7">1E()) Zf ¢ r>£) 0<s<T

Sl €

- 2 2’
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4.3. The dynamics of the level system U’ in the limit
4.3. The dynamics of the level system U’ in the limit

In the typical two-step procedure for proving weak convergence of X0 for r — oo,
the second step would be to prove convergence of the finite dimensional distributions.
We substitute the second step by the approach described in [JS03], where the limit is
identified by its semimartingale characteristics (see below). To this end we use Theorem
IX.2.4 in [JS03] (see Theorem A.4.2 in the appendix). Our candidate for the limit is
given by the martingale problem (4.4), or to be more precise, it is X? = (U(l"“’k)";, Y?),
where U®F) are the k lowest particles of the system given by (4.4) and Y is Feller’s
branching diffusion.

Here lies a problem for the characterization of X" and therefore the characterization
of X°: While Y7 is the Galton-Watson-like process, characterized by the generator
C’ngd, we do not know the joint law of Y and ULk)r - The lowest levels U Lk)r
representing the most persistent ancestors of the population, provide information on
the mass density Y. Nevertheless our primary interest at this point is the level dy-
namics in the limit, and we do know the level dynamics in the r-th process, conditioned
on Y". So one way to deal with the problem is to forgo the explicit characterization
of the mass density coordinate, but use Y implicitly in the characterization of the
level dynamics. The mass density process Y has the role of an auxiliary process
that converges jointly with U(1%)" and provides us with a way to write down the
semimartingale characteristics of U(1-k)r,

In Chapter 6 we construct models X” where we retain a little more information from the
Poisson construction of the full level system and that allow for a joint characterization
of the lowest levels and the mass density.

We fix the notation for the calculations below. Let (2, A, (F;)i>0, P) be a stochastic
basis. Let O be the optional o-field, i.e., the o-field on 2 x R, that is generated by
all cadlag adapted processes. Define

Q:=QxR, xR, O:=0xB[R".

Let 1 be a random measure in the sense of [JS03], Definition II.1.3. I.e., p(w;dt, dx)
is a nonnegative measure on (R4 x R* B(R;) ® B(R¥)) for every w € Q. Let W an
O-measurable function on 2. Define

Wk up(w) == / W(w; s, x) p(w; ds, dx)
[0,t] xR¥
if
W (w; s, x)| p(w;ds,dr) < oo.

[0,t]xRK

A truncation function is a continuous bounded function that is the identity around O.
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Chapter 4. Lookdown-construction of Feller’s branching diffusion with multiple deaths

We use h(z) = (h(x;))i, where

x for |z| <1
h(z):=Qz-(2—|z]) forl<|z]<2 (4.32)
0 for 2 < |x].
Consider a k-dimensional special semimartingale Z. Let AZ; := Z; — Z;_ be the

process of the jumps of Z and define the empirical jump measure

w(w; dt, dx) := Z 05,02, (w)) (dt, dz).
s: AZs(w)#0

We write v(w; dt, dz) for its predictable compensator (cf. [JS03], Theorem II.1.8).

Write

Z(h)e =Y _|AZ, — h(AZ,)] and

for the sum of big jumps up to time ¢ and the process minus the big jumps respectively.

Let By := Z; — > s<t AZs be the process without jumps. Since AZ(h); = h(AZ;) we
have

Z(h)t = Bt ‘l‘AZ(h)t == Bt —l—h*,ut.

Assume that the martingale part of Z is of the “pure jump”-type (cf. [JS03], Def-
inition 1.4.11) and that Z has no predictable jumps. We obtain then the canonical
decomposition Z(h) = M (h) + B(h) with martingale part

M(h) :=hx (p—v),
and predictable finite variation part

B(h); = By + h * 1. (4.33)

We use the notion of semimartingale characteristics as introduced in Chapter II of
[JS03]. The semimartingale Z is characterized by three processes (B, C,v) where B is
the predictable bounded variation part of the canonical semimartingale decomposition,
C is the covariation of the martingale part and v is the predictable compensator of
the empirical jump measure. Note that B = B(h) and C' = C(h) depend on the
truncation function h. In [JS03] the identifier C' is reserved for the covariation of the
continuous martingale part (which is independent of h), whereas C is called “modified”
third characteristic. We keep this notation to provide consistency with the literature.
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4.3. The dynamics of the level system U’ in the limit

If the continuous martingale part of Z is zero and if Z has no predictable jumps, the
modified second characteristic C*(h) is defined in terms of the third characteristic v,

CY(h); = (M"(h), M7 (h));
= (B (=), W x (=)
— CT 4 b s v+ Y ABIAB] (4.34)
s<t
= h'h? % .

4.3.1. The mass density coordinate Y°" in the limit r — co

Before we turn to the dynamics of the low levels, we attend to the mass density
coordinate.

Recall that we denote by “=" weak convergence of processes in Skorohod topology.
We will use the following lemma frequently without notice.

Lemma 4.3.1. Let (Z7), be tight in Dg[0,00) and a, ~——=+ 0. Then

a. 2" =0 forr— oo.

Proof. The family (a,Z"), is tight in Dg[0,00) and by compact containment of Z"

f.d.d.
a,Z" —=0.

O]

Let 6 > 0 and let Y be a limit point of (Y"%),. We suppress the subsequence notation.

Theorem 4.3.2. Let Y be Feller’s branching diffusion. Le., Y solves the SDE
dY; = \/b(2 + ¢)Y; dW;, (4.35)

W being Brownian motion. Let 7(6) := inf {t >0: Y < 5} and ffta = }V’t,\f((g). Then

Proof. Assume -5 < 1. We drop the ¢ in our notation. The r-th processes Y" are

special semimartingales. Let (BY"", CY"", 1Y) be the characteristics of Y. Since Y is
piecewise constant and Y has no predictable jumps, the first and second characteristics
can be written in terms of the jump measure v¥"" (cf. (4.33) and (4.34)).

Birth events happen at instantaneous rate r2bY;" and in case of such an event one
particles with mass % is born. When a death event happens at time ¢, all particles in
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Chapter 4. Lookdown-construction of Feller’s branching diffusion with multiple deaths

a “strip of death” [r —¢/Y}", r] are killed. Since, given Y;", the particles are uniformly
distributed on [0, r], the number of particles killed is binomially distributed with pa-

2 T
rameters ny = rY;" and pj = The death events happen at rate %. The

distribution of a jump at time t is

ny r
n . r_;
By (de) =) ( ) (7)1 = )" 16 ()
i=0
The compensator of the jump measure is

rsz;’"
c

VY7 (w;dt, dx) = r2bYy dt - 6a (dz) + dt - B,y (dz).

(Note that v¥" is random; we omit the notation of w below.) Since Y is piecewise
constant, we have
CftYJ’ — h2 * Vz/ﬂ’

and
BY"(h)y = h x Vty’r.

Let (BY,CY,vY) be the semimartingale characteristics of Feller’s branching diffusion
(4.35),

_ t
Bl =0, OtY:/ dsb(2+¢)Y,, v¥(dt,dz)=0.
0
We apply Theorem IX.2.4 in [JS03] (see also Theorem A.4.2 in the appendix). It is

enough to show
(Y7, BY,.CY) = (Y, BY,CY)

and
Y7, gxv"") = (Y,gxv")

for all nonnegative continuous bounded functions g : R — R which are 0 around O.
Note that we are talking about weak convergence in Dpa[0,00) with d = 3 or d = 2
respectively.

First we address BY . Let
(M3), == nj(n] —1)(n] —2)(p})® + 3nj (n} — 1)(p})* + nip}

the third moment of Bin,r ,». By the Continuous Mapping Theorem (c.f. Theorem
13.25 in [Kle06]) (M3),, (Y"MJ),, etc. converge. We have

TQbY;T T?by}r ' "
. / Bryy (da)h(z) = —— / Bing; pr (dz) h <_T)
rhYS [ .
T, /Blnng,pg(dx) x+ R}

= —rbY] + Ry,
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where

4.3. The dynamics of the level system U’ in the limit

2 r
RT == rooY /BinnT"pr(d.'E) <.r + h (x))
& T T
2 r
_ Y / Bityr pr (dz) 100 () (m +h (—‘T))

C T T
rzbcyr / Bitr pr (d2) 1y, 00) (x)%
mrfyr / Binr pr (d2) 1 y,00) ()

< e

=0

IN

IN

(4.36)

using Markov’s inequality for third moments of the (conditional) binomial distribution
and Lemma 4.3.1. Since the map x — [;x(s)ds is a Skorohod-continuous functional
(Lemma A.4.1), we obtain

BY,T =k« I/Y’T

: 1
:/ ds (erKJh <) —rbY! + R;’)
0 T

= 0.

We turn to the quadratic Variation CY. We have

where

r2pY;” r2vY;” . )\ 2
: ¢ /BT.’ytv' (dz) h(2)* = ; t /Blnng’p: (dz) h (r)
by
= ct /Binn;pg (d.’B) .’E2 + R;
c
= by, <1+c > + Ry,
t Y, t

2pyr 2 2
|R7"‘ < rb S /Bil’lnT,p’“(dI) ‘h (_:E) _ <$>
C r r

r2bY; .
= . /Blnnr,pr(d@ ]l(r,oo)(x)
bY,
s / Bin pr (d2) 1 00) (2) 2
c

<

2
)2 eYr [
< ()c /Blnﬁr7ﬁr (dx) L(r,00) (x)

2
7oYT
7@ ) oYy M3

IN

ric
=0
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Chapter 4. Lookdown-construction of Feller’s branching diffusion with multiple deaths

with Markov’s inequality for third moments of the conditional binomial distribution.
By Lemma A.4.1, we obtain
CYY,T‘ _ h2 % VY,T
:/'ds erYTh<1>2+bY" <1+c— c ) + R
0 s r s TYST S

:/'dsb(2+c)ys.
0

We turn to the compensator of the jump measure. Let g : R — [0, 00) be a nonnegative
continuous bounded function that is 0 in a neighbourhood of 0. Let Cy, ¢4 > 0 such
that g < Cy and g(x) = 0 for |z| < ¢;. Similarly as above, we obtain

2 T 2 T
by ‘/Br’yr(dﬂf) g(z) = Y /Binnr,pr(dx) g <—f>

& &

2 r
< % /Binnr’pr(dm) Lre,,00) (z)
_bOYT
resc
= 0.

(4.37)

Mg

By Lemma A.4.1, we have

: 1 r2bY’r
s« VT :/ ds | r2pYy” () 4+ —=. /BT r(dx) g(x
g ; 9\ : yr(dz) g(x) (4.38)

= 0.
By Lemma A.3.3, there is a subsequence (r') C (r) such that for r’ — oo

Y, BY" CY") = (Y,BY,CY) and
(YTI,Q* VYJ‘/) = (Y,g* I/Y),

and (Y"), converges to the same limit as the subsequence (Y"'),. O

4.3.2. The low levels U®%)"9 in the limit r — oo

We characterize the k lowest levels in the limit, U1%)9 as a semimartingale via its

semimartingale characteristics. The procedure is similar to the proof of Theorem 4.3.2,
but the mass density processes (Y"), act as auxiliary processes that allow us to write
down the characteristics of (U(5#)m9)  Write 0, for (0,...,0) € RY.

Theorem 4.3.3. Let X0 = (U(l"“”k)"s7 Y5) be the limit of a convergent subsequence of
the family (X“S) = (U(l"“’k)”’"s,Y“é) . Then UMk)9 is 4 stopped semimartingale
T

r
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4.3. The dynamics of the level system U’ in the limit

with characteristic triplet (B, C,v). Define T := inf{s : Y, < 6}. The jump measure of
U(l,...,k),5 is

k
p(dt,dz) = Lery > 20(g — 1) (U7 = U1 dt - 6o, (dan, ..., dg 1)
q=2

For the bounded variation part we have
) tnT ) 2 ) .
By :/ ds (b(US@";) —l—bCUég’)"S) +h' sy fori=1,...k,
0 Ys
and for the covariation of the martingale part we have
o AT ) ) o
Cl = /0 ds %USWUS(M + R w e foriyje{l,... k}.

In other words, between jumps and up to time T the k lowest levels are a system of
perfectly correlated, conditional geometric Brownian motions. U1k solyes

i 0o\2  be i .
AU = (b(Ut( )+ ?CUt( ”) dt + 1/% U aw, fori=1,...k,
t t

with W being the same Brownian motion for all coordinates i.

Remark 4.3.4. The path of a single particle of the full system is continuous. The
jumps of ULk)md qre attributed to the fact that we trace the k lowest particles and
newborn particles with low enough levels have to be pigeon-holed.

We will use the following lemma several times.

Lemma 4.3.5.

(1,..,k),r,0 ¢
U T S 0,

forr — oo.

Proof. Tightness follows from tightness of (X"™?),. Convergence of the finite dimen-
sional distributions follows from Y;" > § and U/ S ap(rY™ ) given Y for all
t>0. O

For readability’s sake, we suppress the subsequence notation below.

Proof of Theorem 4.3.3. Recall that 7" = inf{s > 0 : YJ < 0}. As we did before,
we drop the § in the notation; we write X", B", etc. instead of X™9, B™® etc. Let
(B",C7,v") be the semimartingale characteristics of U(1++F)7. Note that the contin-
uous martingale part of ULk)r ig zero and UMK has no predictable jumps. We
constitute v" as a sum

V' (w;dt, dx) = vP" (w; dt, dx) + vPT (w; dt, d),
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Chapter 4. Lookdown-construction of Feller’s branching diffusion with multiple deaths

D,r B,r

where v compensates the jumps induced by death events, v compensates the
jumps induced by births among the lowest k levels. Note that the compensator v" is
random since the jumps depend on U (Lk).r and the auxiliary process Y, but the w
is omitted below.

r2bY;

Death jumps happen at time ¢ with instantaneous rate and the height of the

jump for a particle with level u? is u’ - <H’/“Y,ﬂ — 1> = —v—=- The compensator
t— t—
for these jumps is
D, r2bYy
1 (dt, dx) = ]l{t<7—r}7 dt . 6U(1 ,,,,, k),r‘ c (dl‘)
C t rYtT —c

In the full level system, every particle u’ gives birth with rate 2b(r — u’). The process
U®--k)r displays only the birth of particles that are among the k lowest. Offspring
with rank ¢ can only have a parent with rank smaller than ¢. Since the offspring’s
level is uniform above the parent’s level, offspring is born into the rank ¢ at rate

2b(q — 1) (Ut(fI),r B Ut(q,1)77,> ‘

If such a birth happens at time ¢, the g-th level Ut(q)’r is the level of the newborn. Thus
U@ performs a uniformly distributed downward jump,

(q),r -
AUt Umf[Ut(i_l)’LUt(i)”’,O] .

The coordinates U4~ do not jump if a rank g particle is born and the coordinates
UlatLk)m jump down as the particles’ ranks shift up,

AUt(lvvq_1)7r — Oq—l,
AUt(q+17ak)7T — Ufz”kil)’r _ Ut(ngla"'vk)’r‘
The compensator for the birth jumps is

k
VB (At,dw) = Tggarry D 26(g = 1) (U = {7V ) dt - by, (das,..., dwg 1)
q=2

We apply Theorem IX.2.4 and Remark IX.2.21 in [JSO03] (cf. Theorem A.4.2), i.e., we
take a convergent subsequence (U#)7) . with limit U(*) and show

(U(L...,k),’l‘,YT”BT”CYT) = (U(lv--'vk),y7 B7 é) and (439)
(U(l,...,k),r, Y?“’ g * I/T) = (U(lw'vk), Y,g * ]/) (440)

for all nonnegative continuous bounded functions g : R¥ — [0, 00) which are 0 around
0.
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4.3. The dynamics of the level system U’ in the limit

Below we will use the Continuous Mapping Theorem repeatedly without mentioning it
explicitly every time (c.f. Theorem 13.25 in [Kle06]). For instance, with X" converging,
so does X" . Xktlr — @, .y gince the application of a continuous function is
Skorohod-continuous (see Lemma A.4.1), etc.

Use Skorohod’s Representation Theorem (see for example Theorem 4.30 in [Kal02])

stoch.

and the continuity of Y to apprehend 7" —— 7. This implies 1y;;r} = Lyry.

Convergence of the third characteristics. Let us start with Condition (4.40), the
convergence of jump measures. For the births among the lowest levels, we obtain

k .
gxvP" = Z/O ds {eerry2b(g — 1) (UDT = Ul~7)
q=2

1 0
(q""vk*l)??ﬂ i (q+1»'“7k)»7'
X US(Q)’T _ Us(q—l),T /Uv‘gql),r_Uéq)’r dZ g (0(]—1) Z, Us US )

k .
=3 [ s 1uen 2o - 1) (U9 - UlD)
q=2"9

: 0 k=1 1,k

C U ey /U;q—1>U;q> dz g (041, 2, ULTH=D — glatt4)
= g * UV

(4.41)

because of Lemma A.4.1 and the Continuous Mapping Theorem.

By Lemma 4.3.5, we have
c

U(l,“.,k),'f'
rY" —c

=0

and therefore, since g is zero around zero,

2 T
r°bY} (1,..k)or C >
— g | U = 0.
c g(t rY —c

By Lemma A.4.1 and the Continuous Mapping Theorem we have

. szYT c
g DT = /0 ds 1 serry : s g (Us(l,..‘,k),r e C> = 0. (4.42)
s

Equations (4.41) and (4.42) give us g * " = g*v. Since g * v and Y are continuous,
we have joint convergence

(U(l,...,k),r, YT’ g * VT‘) = (l](]-”k:)7 Y,g * I/)

by Lemma A.3.3.
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Chapter 4. Lookdown-construction of Feller’s branching diffusion with multiple deaths

Convergence of the first characteristics. Since the particles in the r-th model move
according to the differential equation @ = bu? — bru between jumps, we have

By =uU" =3 AUOT

s<t

t . 2 .
_ @\ _ @
_ /0 ds 1(eerr) <b (U7)" ~ U] )

for i = 1,...,k. Define H" := {HU“W “

rYT—c
Dr+[0,00) to a continuous path implies weak convergence with respect to the uniform
topology, Lemma 4.3.5 gives us P [(H"")¢] — 0 for » — co. Hence we have

< 1}. Since weak convergence in
oo

r*1(H")¢ =0 and
P2YT1(HY) = 0,

and thus
, r2bY" - ; c ;
1(H ™ E . h (2),r > —b (@),
( ) < c (U rYT" —c v
. QbYT
< A(H™)° - (T + br2>
c
= 0.
We obtain
2 r
Y B(U(i)”’c ) — U
c rY" —c
. . 2pyT . . :
- (nH“’ + 11(H”)c) : (r h <UW ¢ ) - er@)”“) (4.43)
c rY"™ —c
be .
2217
= YU .

Hence we have for the bounded variation part
B’i7T _ Bi,r + hz s
_ Bi,r +h7, *VDJ‘ _|_h7, *VB,T

. N2 , r2bYT - ; c
_ Lo ()2 _ prp (i s < (i).r )
/0 ds {8<T}<b(US IR S

+ b« BT

' AR OA DIy
:>/Odsﬂ{8<7}<b(Us ) + 3 U >+h v,

Convergence of the second characteristics. Finally, we address the covariation C.
We have y o .
CP" = hh xv) =hh o« (WP + 057,

64



4.3. The dynamics of the level system U’ in the limit

Again, using Lemma 4.3.5 and Lemma A .4.1,

PR : 2bYT ~ . C ~ . C
Wipd s P — / ds s Pts h( (0).r > B < (7). )
x U A $ Ligerry - U, YT e U, YT~

’ r2bY7 . .
- d 1 r -5 1 ir]l e 7U(2)7TU(])7T
/0 e ( N (S T e

LAyt o) - b (U7 ).~<<m ¢ )
+( His HJ’)h(Us YT —c h{Us YT —c

: be . .
1 @Dl
:>/0 ds {S<T}Y5 s US

(4.44)
Furthermore, we have
hh « P = hihI k.
Lemma A.3.3 gives us the simultaneous convergence
(U(l,...,k),r’YT’BT’OT) - (U(l""’k),Y,B,C).
O]
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5. Lookdown-construction of symbiotic
branching diffusions with positive
correlation

In this chapter we finalize the construction of a level representation of a symbiotic
diffusion. Recall that a symbiotic diffusion is a solution of the system

{dYt = VbY; Z; AW} (5.1)

dZ; = /bY,Z; dW},

where W' and W? are correlated Brownian motions with constant correlation coeffi-
cient p (i.e. (WL W?2), =p-t). In our case we will construct a system with 0 < p < 1.
We recapitulate briefly, why the lookdown construction of Feller’s branching diffusion
with jump-induced deaths in Chapter 4 provides us with a handle that enables the
coupling of two subpopulations: The death mechanism is not intrinsic in the system’s
deterministic motion. On the r-th stage it is triggered by an external Poisson process.
In the continuous mass limit this becomes manifest in the geometric Brownian motion
of the levels. Heuristically, a series of time changes as in the construction of the mutu-
ally catalytic system in Chapter 2 and coupling the noise that drives the level motion
should lead to a symbiotic level system. But these heuristics hold a problem: The
geometric Brownian motion of the levels arises in the weak construction of the level
system in Chapter 4. So we cannot simply assume that the noise that drives the level
motion in two separate level representations is coupled. Instead the noise coupling
has to be established in the discrete mass models. Hence we take a direct approach,
where we start with a discrete mass system similar to those in Chapter 3 and then
pass to a weak limit. We may trace back most of the technical computations to the
implementations in Chapter 4.

5.1. A symbiotic birth-death process with jump induced
deaths

We are concerned with level representations of discrete mass systems. The level systems
we construct in this section take values in Sjg ;1 X S|o,,1, where S|, is the space of locally
finite counting measures on [0, r].

Let ¢ > 0 and 0 < 1 < 1. Recall the definition of the (corrected) jump factor from
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Chapter 5. Lookdown-construction of symbiotic branching diffusions with positive correlation

Section 4.1,

1 T
: W + L, ¢ (u([0,7))) -

p(u) =1 (c00)(u([0,7)))

. )
min; u;

and denote by m := u([0,7)) and n := v([0,r)) the masses of v and v. We consider
the martingale problem

K3

Asppjaf (wv) = f(u,v) <i [%n /ur(gl(x) —1) dz+ (b:u? - bnuz') gl(uﬂ

i=1 r

%Tm /vr(gz(x) —1)dz+ (b;nv? — bmvj> gé(vj)])

; 92(v;)

n
+>
j=1

(1 - (fz(v) [T (o(w) - ui) - f<u,v>>

C

m n

Dippjd = {f(u,v) = fi(w) f2(v) == [T g1 (i) [T g2(vs) : 0 <g1,92 <1 € C*R),
i=1 j=1

g1(z) = go(x) =1 for = > r}_

The label sBDjd stands for “symbiotic birth-death process with jump induced deaths”.
The model consists of two populations that perform the mutually catalytic birth mech-
anism from Section 3.1.2 on the one hand. On the other hand the model exhibits a
death mechanism, that is similar to the building block “Positively correlated symbiotic
deaths” in Section 3.1.4 but kills particles in a “strip of death”, similar to the model in
Section 4.1. The births in both subpopulations are triggered by independent Poisson
processes. The death events are partially coupled.

Recall the definition
ar(m,n;du,dv) := a,(m,du) ® a,(n,du),

where ay(m,-) is the distribution of a Poisson point process on [0,7], conditioned to
have mass m.

Theorem 5.1.1. Let ug € M1(Ng x No) and define vy := [ ap(m,n; - ) po(dm,dn).

There exists an unique solution (U", V") of the Ds,,  x8,.,[0, 00)-martingale problem
for (Aigpja»vo). This solution has the property that (M",N") := (U([0,7)),V([0,7)))
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5.1. A symbiotic birth-death process with jump induced deaths

is a solution of the Dy,xn,[0, 00)-martingale problem for (Cippig, fo), where

Clgpjaf (m,n) = bmn (f(m+1,n) = f(m,n)) + bnm (f(m,n+1) = f(m,n))

gy () - (1 — ) ( b)Y T) (m) (1- m)m fi(m — 1) - f<m,n>>

+nbm”[<n<m><m> §<m> (£) (1-2)" om -+ 1pg0m) f1(0)>
(n(m)( ) ;}@ V(=) fan )+ 1090 f2(0)> f<m,n>]

For every t > 0 and T' € B(Sy ) X Sjo,r]), we have
P (U7, V) el | BN = ap (M, NT;T).

Remark 5.1.2. The distinction of the cases “m < c¢”, “m > c¢”, etc. makes the
generator Clp BDja Tather unwieldy. Smce in the following sections we stop the process
when one of the mass densities M or & falls below some threshold § > 0, and since
we are interested in the limit for r— oo we may assume “m > c and n > c” for our

purposes.

Proof. The proof goes along the same lines as the proofs of Theorems 3.2.2 and 4.1.1.
In order to apply the Markov Mapping Theorem, we check the intertwining relation

/ar(m,n; du,dv) Aippjaf(u,v) = Cippia /ozr(m,n; du, dv) f(u,v). (5.2)

Recall the definitions )

.
e N = 7/ gi(z)dz, i=1,2,

rJo
and

f(m,n) = /ar(m, n;du, dv) f(u,v) = e”MMe=A2",
By Calculation 3.1.2 for Model 3.1.2 we have

/ar(m,n;du, dv) f(u,v) (f: [2bn /ut(gl( x) —1) dz + (bru B bnu,) gigzg]

=1t
+Jz::1 2bm /v] (x) — 1) dz + <l):1nvj2 - bmvj> ﬁggﬁ;])

= bmn <f(m+ 1,n) — f(m,n)) + bmn (f(m,nJr 1) — f(m,n)) .
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Chapter 5. Lookdown-construction of symbiotic branching diffusions with positive correlation

Assume m > ¢, then p(u) = ﬁ As in Equation (4.3) we obtain

If m < ¢ we have

[tz du. o) (1. ™2 (fz(v) [T o1 (o) - ) = (o v>>
i=1

bmn

= (=)= (fO,n) = f(m,n)).

Similar calculations for the remaining jump terms and cases give us the intertwining
relation (5.2). The assertion of the theorem follows from the Markov Mapping Theorem
A.5.1 with ¥ (u, v) := m-n and vy(u,v) := (u([0,r)),v([0,r))), where we use the notation
of said theorem.

Similarly as before, uniqueness of the level system follows from uniqueness of the
system that performs only the continuous motion (no death events, no birth events).
By Theorem 4.10.3 in [EK86], we have uniqueness of the level dynamics until the first
time either the M"™ or N" hits some fixed m. Letting m — oo, we obtain uniqueness
of the whole process. O

5.2. Tightness

In order to establish tightness of the level representation we stop the process when one
of the mass densities Y := %M” or Z" = %N” hits or falls below some level § > 0.
Define

15 c=inf{s > 0: Y] NZ; <4}

and denote by

'f‘,(; —— T
Ut T Ut/\’T’g’

e ._ yr
Vi =Y,
and

o . ysT
‘/;7 T t/\Tg7

Taé o— T
Zt T Zt/\Tg

the stopped processes.
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5.2. Tightness

In this section we proof tightness of the joint process (U IR VAELIS Ch Z“‘s). Similarly
as in Section 4.2 we show Dpak+2[0, 00)-tightness of the family

(Xr,é) — ((](1,...,16),7‘,67 V(l,...,kz),r,&’)/r,&’ Zr,é)
r

r

first, and then we lift the result to the measure valued case.

The marginals U™ and V™° can be transformed to level representations that solve the
martingale problem for A%, in Section 4.1 (see (4.1)) via a time change that has an
inverse with increments that are bounded in probability. This allows us to trace back
the tightness of X" to the tightness of the family X" in Section 4.2.

Theorem 5.2.1. Assume sup, E[Y{],sup, E[Zj] < co. The family (X”"S)r is tight in
DR2k+2 [0, OO) .

Proof. Define the random time changes
S
ol = inf{s >0 : / Zy° dh Zt},
0

S
Jz/’r::inf{sz() : / v, dhzt}.
0

Ur and o¥'" solve the equations

to1
atU’T:/ —— ds,

0 Z %y,

o’

t1
Uz/’r:/ — ds,
0Y

,0
Vi,r
s

Time changes o

hence they are both bounded by %. Observe that, by the Optional Sampling Theorem
(see Theorem 7.29 in [Kal02]), each of the processes

Utr = U;U’r,
t
‘/tr = (:V,Tv
t
solves the martingale problem for Af ., (before they are stopped at time 75). Le.

UZ % and f/tr’a are level representations for the discrete mass birth-death processes with
jump induced deaths in Chapter 4.

Write Y™ := 1079(]0,7)) and Z™° := 1V™9([0,r)). Now consider the random time
changes
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Chapter 5. Lookdown-construction of symbiotic branching diffusions with positive correlation

Note that ¢ and o¥" are inverse to 7U" and 7U". Hence we have
1,....k),r,0 (1,..,k),m8\ _ (7(,...k),r6 (1,...k),r0
(v V, = (0G0 v .
t

t

U7

By the rule for differentiation of inverse functions, the time changes 7" and 7V" solve

the equations
Ur t 51,0
T, = Z ., ds,
0 7s
Vir t Y
T, = Yo, ds.
0 Ts

The processes Y™ and Z™ are nonnegative martingales. By the maximum inequality
for martingales (cf. Proposition 7.15 in [Kal02]) we have for a,T > 0

a-P [sup Z{"S >a| <E [26’5} =E [Zgyé] )

t<T

where the right hand side is bounded in r by assumption. Hence, for any € > 0, there
exists K > 0 such that

limian[ sup ’TtU’T—TSU’T <K-|[t—s||>1—e

r—oo 5,t€[0,T)

The same holds for (7V""),. The families (U(l’“"k)’r’é)r and (V(l"“’k)’"‘s)T are tight
in Dpk[0,00) by Theorem 4.2.3. By Lemma A.3.4, the processes (U(L“"k)”"";) and

T
(V(l""’k)”""s)r are tight in Dpx [0, 00).

The pair (TR0 1 (Lsk)rd) s tight in Dgs[0, 00) X Dgs[0,00) (endowed with the
product topology) but not necessarily in Dgk gt (endowed with the Skorohod topol-
ogy; see Lemma A.3.6). Consider a limit point (U(1L+#):0 V(1-k).0) "From the proof
of Theorem 5.3.2 the semimartingale characteristics and therefore the discontinuities
of the marginal U(1+%):9 and of the marginal V(1) are apparent (see also Remark
5.3.5): The jumps of U@k and v (1-k)8 are due to births among the k lowest par-
ticles. In a time interval [0,7], T' > 0, these births are triggered by 2(k — 1) orthogonal
Poisson point processes with intensities that are bounded by

sup (260,27 v 26V, 0¥P) < oo,

0<t<T
Hence the relevant births almost surely do not happen simultaneously, and U (1,-k),8
and V1-k)9 almost surely do not jump simultaneously in [0,7]. By Lemma A.3.6

the family (U(L'"’k)”‘, V(L'"’k)”‘)r is tight in Dpax[0, 00).

The family (Y7, Z”‘;)r is C-tight and
ro__ T
)/; - ngv7'7
Ztr - ZTV,T.
Tt

By Lemma A.3.4 (Y""S)T and (Z’“"S)T are C-tight. Hence by Lemma A.3.3 we have joint
tightness of the family (U(lv"vk)”’ﬁ, Y (L) yrd Z’""s)r. O
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5.2. Tightness

We lift Dgar+2[0, 00)-tightness of (X™) to the measure valued case. Again we may
trace the result back to the level representation of Feller’s branching diffusion in Chap-
ter 4.

Theorem 5.2.2. There exists rg > 0 such that the family (U, V"0 Y™, ZT"S)DTO is
tZght m DSR+ XS]RJr xR2 -

Remark 5.2.3. By Prohorov’s Theorem, (UT"’5,VT”’5,YT"’5,ZT""s)n is weakly rela-
tively sequentially compact for any sequence r,, — 0.

Proof. Since (Y”"S,ZT"S)DTO is C-tight, we confine ourselves to (U™, V"9)
Remark A.3.7). -

rro (see

U,r Vr
)

Recall the definition of the time changes 7 7" o%" and ¢"" in the proof of
Theorem 5.2.1. The processes U/ := Ulv. and V" = V., are solutions to the
t

U,r Vir

martingale problem given by A%, (see (4.1)). In the prootf of Theorem 4.2.4 it is
shown that for every f € C:H(RT) the families (U™(f)), := [ f dU™® and (V"°(f)),
are tight in Dg+[0,00). By the same arguments as in the proof of Theorem 5.2.1
tightness of (U™ (f)), and (V™9(f)), follows. By Theorem 16.27 in [Kal02] this implies
tightness of (U™?), and (V"™?), in Ds,, [0,00). For any limit points U,V € Sp+ and
for any T, K > 0 we have

sup (U°[0, K] v V°[0, K]) < oo. (5.3)
t<T

We interpret the pair (U]°, V;"°) as a measure ®(U;*°, V;"°) on RT x {1,2} by

UM (A) ifi=1,

@(U[ﬁ,Vt’""s)(A x {i}) == {V“é(z‘l) it i = 2.

The map @ : Sgp+ X Sp+ — Sp+x (1,2} is bijective and both ¢ and ®~1! are continuous.
Hence, by Lemma A.4.1, ® and ®~! are continuous as maps of cadlag paths. By the
Continuous Mapping Theorem (cf. Theorem 13.25 in [Kle06]) we have tightness of
(U™, V™9),. if and only if the family (U™, V"™?)), is tight.

In order to prove tightness of (®(U"%, V"9)),, by Theorem 16.27 in [Kal02] it is enough
to consider test functions f € C.F(RT x {1,2}). Le. we show tightness of

U V)(f) = [ £ aa(Er, V)
in Dy+[0,00) for every f € C:F(RT x {1,2}).
Any function f € CF (Rt x {1,2}) can be written as

[, k) =Ty (k) - fi(2) + Dyay(K) - fal2),

where f1, fo € CH(RT). By Lemma A.3.6 the pair (U™(f1),V"(fa)), is tight in
Dg[0,00) x Dg[0,00). Let (U°(f1),V?(f2)) be a limit point in this sense. By Theorem
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Chapter 5. Lookdown-construction of symbiotic branching diffusions with positive correlation

5.3.2 and Remark 5.3.5 the discontinuities of U%(f1) and V?(f;) are due to births into
the compact support of f; and fo respectively. Because of (5.3) the rate at which
particles are born into a compact interval during the time interval [0, 7] is bounded.
Hence there are only finitely many discontinuities up to time 7' > 0 and they almost
surely do not happen simultaneously, since the birth events are triggered by orthogonal
Poisson point processes. By Lemma A.3.6, the pair (U™°(f1), V"°(f2)), is tight in
Dp2[0,00). This implies tightness of (®(U™9, V70)),.. O

5.3. The level dynamics in the limit

We use the same techniques as in Section 4.3 to characterize the dynamics of the
k lowest U-levels and the k lowest V-levels. First we determine the semimartingale
characteristics of the mass process (Y",Z") in the limit r — oo and verify that we
obtain a symbiotic diffusion with correlation coefficient p = zn—fc Then we determine
the semimartingale characteristics of (U(l"“’k)’r, V(l"“*k)’r) in the limit » — oo, using

(Y™, Z") as auxiliary process that enables us to write down the characteristics.

Define the truncation function h(x) = (h(z;))i, where

for |z| <1
(2—z|) forl<|z|<2
for 2 < |z].

h(z) :=

(e R

Let (Y9, Z%) be a limit point of (Y™?, Z™),. We suppress the subsequence notation.

Theorem 5.3.1. Let (Y, Z) be a symbiotic diffusion with p = o Le. (Y, Z) solves

the SDE
dY; = /b(2 + )Y, Z, AW},
L= Vb E Y2 AW (5.4)
dZ; = \/b(2 + )Y Z; AW,
where WY, W2 are correlated Brownian motions with correlation coefficient p = Qn—fc

Let 7 := inf {t >0: ViAZ < 5} and let (Y/t&’ Zf) = ()v/t/\f, Z/\T). Then
(Y5,Z5) 4 (?5,25).

Proof. Assume -5 < 1. We drop the § in our notation. The r-th processes (Y, Z")

are special semimartingales. Denote by (B Y.Z)r CYV\2)r (Y2 )”’) the characteristics
of (Y",Z").

Particles have weight % U-births and V-births happen independently at instanta-
2 T 7T
neous rate r2bY; Z/. At rate n% death events happen that affect both subpop-

ulations. In both populations additional death events happen independently at rate

74



5.3. The level dynamics in the limit

2 T 7T
(1-— n)%. In case of a death event at time ¢, in the affected subpopulation all

particles in a “strip of death” [r — ¢/Y/, r] (or [r — ¢/Z}, r], respectively) are killed.
The assumption -5 <1 guarantees that the left border of the “strip of death” is not
negative and always a binomially distributed number of particles is killed per subpop-
ulation. If the U-population is affected by a death event, the number of U-particles

killed is binomially distributed with parameters nf’r = rY; and pz/’T = r}c/;' If the
V-population is affected, the parameters are ntZ T i=rZ and ptZ = %
Define
nz/’r n}/’r v ] v v .
B,y (dz) := ( tz >(pt T =)™ 725(—1 0) (da),
i=0 ’
Z,r
i ntZJ‘ A . 7 Zr .
r T R
B, z;(dz) == ) (A =Pt )™ Z5(0 i) (dz),
1=0 ¢ T
nz/yT nthT nY,T Vs Vo Vi
By (vyzp)(dz) == Y ( i >(pt A —p )
i=0 j=0

Z,r
ny’ i T'n,Z’T—'
X ( Z )(ptZ’ ) (1 —p{T ]5(_1 1)(d$)-

The compensator of the jump measure is

V(Y’Z)’T(dt, dr) = r2bYtTZf dt - (5(1 0) (dr) + 5(0 1) (dx))

T T

+(1-mn)

r2bY} 27
At By vy zp) (da).

r2bY; Z}
— bt (Bryy (dz) + B,z (da))

Since (Y7, Z") is piecewise constant, we have

C~,t(Y,Z),7" - h2 " Vt(Y,Z),r
and
B(Y’Z)’T(h)t = h Vt(Y’Z)’T.

Let (B4 C(V:2) y(Y:2)) be the semimartingale characteristics of the symbiotic dif-
fusion (5.4),

B = (0,0),

C*,t(Y,Z),ll

5 t
(¥.2).22 :/ ds b(2 + ¢) YaZs,
0

t
o.2)12 _ ~(Y’Z%?l:/ ds b(2 Y, Z, -~
¢ t 0 562+ ) 2+c

Y2 (dt, dz) = 0.
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Chapter 5. Lookdown-construction of symbiotic branching diffusions with positive correlation

In the following we show
((YT’ZT)7B(Y,Z),T7C(Y,Z),r) - ((Y, Z)’B(Y,Z)’C?(Y,Z))

and
((Yrv Z"), g * V(Y’Z)’r> = ((Y, Z), g * y(Y’Z))

for all nonnegative continuous bounded functions g : R? — R which are 0 around 0.
Theorem IX.2.4 in [JS03] (see also Theorem A.4.2 in the appendix) then gives us the
assertion.

First we address BY*Z). We have

I EAS r20Y; 7} . x
(1= B (do) h@) = (L= n) =22 [ Binyg, g (do) h(=,0)

rYtr

= (= =)oYy 2, 0) + R},
Further we have
r2bY] 77 - ,
(1= L [ By gy (o) (o) = (0, (L= mrb¥? 27) + B

and
TQbYTZT T T T T T
e / Brvy zp)(da) hx) = (—qrb¥y Z}, —nrb¥{ Z7) + R}

We have RV, R>", R3" = 0 by similar arguments as in the proof of Theorem 4.3.2
(see (4.36)). By Lemma A.4.1 and the Continuous Mapping Theorem, we have

BY:2)r — gy (VD)
- [ (o000 )
* /0 ds ((=(1=mrbYI 2L, 0) + (0, —(1 = mrb¥I Z7) + RV + R2”)

+ /0 ds ((—WbY;Zg, —?77“bY;Z§) n Ri””)
=0

We turn to the quadratic Covariation C(Y%). We have

QbYTZT _ 2
M/Bmmﬂ e (dz) R (—”“") — Y2 (1 teo— C) + Ry,
C T

rYtT TYt'r

where R" = 0 (cf. proof of Theorem 4.3.2). By Lemma A.4.1, we obtain

(Cf(Y,Z),r)H — hlhl % V(Y,Z),r

- o (o« PO o ()

. e
:/ ds (r%Y;Z;"h() FOYTZT (1+c_ ¢ )+RT>
0 r ry’

:>/.dsb(2—|—c)YSZs
0
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5.3. The level dynamics in the limit

and, by an analogous calculation,
(C2)m)p0 = / ds b(2+ ¢) Vi Zs.
0

By similar arguments we obtain for i =1, =2 and j = 1,7 =2

(C\'(KZ)JA).. — hZhJ * V(Y,Z),T

= [[asn% (/ Bins, g (4) B
</ Bin, z;, < d$2) ﬁ(_g;?>>

:/dsnchZ —/dsb2+c)YZ
2+c

Finally, we obtain in a similar calculation as in the proof of Theorem 4.3.2 (see (4.37)
and (4.38))

Y,Z),r

g*z/( =0,

for any g : R? — [0, 00) that is a nonnegative continuous bounded function, taking the
value 0 in a neighbourhood of 0.

By Lemma A.3.3, there is a subsequence (r') C (r) such that for ' — oo

(v, 27), BYAr G0Ay S (Y, 2), BYD, G02)  and
(¥, 27),g 5 D7) = (Y, g 5 D),

and (Y", Z"), converges to the same limit as the subsequence (Y"'),. O

Similarly as in Section 4.3, we identify the low levels in the limit, (U7(1-#):0 17/ (1--k).0)
as a k-dimensional semimartingale, via its semimartingale characteristics. The mass
density processes (YT"S, ZT"S)T act as auxiliary processes that allow us to write down
the characteristics of the low levels.

Theorem 5.3.2. Let X° = (U(l""’k)";,V(l""’k)"s,Y‘S, Z‘S) be the limit of a convergent

subsequence of the family ()_(T’5> . Then (U(l""’k)"s,V(l"”’k)";) is a stopped semi-
r ~
martingale with characteristic triplet (B,C,v). Define T :=1inf{s > 0:Ys A Zs < 0}.
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Chapter 5. Lookdown-construction of symbiotic branching diffusions with positive correlation
The jump measure of (U(l""’k)";,V(l""’k)"s) 18
- (9),0 (g—1),6
6 q), q—1),
v(dt,dz) = Lper {Z 227 (g~ 1) (U — U V) dt - b, (des, ..., deg 1)
q=2

X 00, (dpq1, - . ., dwoy)

k
+ 32V (g = 1) (VI = VY dt - b, (da, ., da)

q=2
X 00,y (d2py1, ... dopgg1) - Unif[vt(q—n,é_vt(q),{m (dzrsq)
X 5Vt<q ,,,,, B8yt k)5 (AThgg41, -;d$2k)]~
The bounded variation part is, fori=1,... k,
‘ AT A2 beZd . )
- ) 0 (4),0
B;_/O ds (bZS (V@) + Pe UL )—i—hz*y

and, fori =k+1,...,2k,

. tAT i 2 bCY6 i .
B = d bY‘S V(l—k),5 s V(Z—k),5 hi .
t /0 s ( s ( s ) + 70 s +h" *xv

For the covariation of the martingale part we have, for i,j € {1,...,k},

i AT peZd . o
Cii = /0 ds ZZEUDUD 4 il 5 v,

S

forije{k+1,...,2k},

iy tAT Yo . . o
Ctzj :/0 ds bCZ5S ‘/S(z—k),6v;(j—k),5 + R« v,

and, fori e {1,...,k} and j € {k+1,...,2k},
g AT . ) .
CY = / ds nbeU D OVUI=R)S L pipd sy,
0

Remark 5.3.3. In other words, between jumps and up to time T we see the following
dynamics:

(i) The k lowest levels of the U-population are a system of perfectly correlated, con-
ditional geometric Brownian motions. U1F)0 solyes

i no\2 | beZd beZd
v = (bzf (U) + =50 ”) e+t U aw,
t t

with W1 being the same Brownian motion for all coordinates 1 < i < k.
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5.3. The level dynamics in the limit

i) The same holds for the k lowest levels of the V -population. V(1k)0 solpes
(i)

(G)S sroGe\2 | beY? s beY?  )s 9
d‘/;f] a (b}/t <WJ ) + Zf V;] dt + Zt ‘/; dWs7

with W2 being the same Brownian motion for all coordinates 1 < j < k.

(iii) The driving Brownian motions W1 and W? - and therefore the continuous mar-
tingale parts of UDO and VU 4 j e {1,...,k} - correlated with correlation

coefficient
e |z _
beZ) beY?

Remark 5.3.4. The path of a single particle of the full system is continuous. The
jumps of ULrk)r0 gnd V(0enk)10 gre attributed to the fact that we trace the k lowest
particles and newborn particles with low enough levels have to be pigeon-holed.

p = nbc -

Proof of Theorem 5.3.2. We suppress the subsequence notation and we drop the ¢
in our notation. We denote by (B",C",v") the semimartingale characteristics of

(U(l"“’k)’r, V(l"“’k)”). We constitute v" as a sum

U (widt, dz) = vPT (w; dt, dz) + VBT (w; dt, dx),

D,’I“ B7T

where v compensates the jumps induced by death events, v~ compensates the
jumps induced by births among the k£ lowest levels in both subpopulations.

Death events affect either one subpopulation alone or both subpopulations. At time
t both death jumps of the U-population and death jumps of the V-population are

) r2bY] 27
c

triggered independently with instantaneous rate (1 — 7 . Simultaneous death

jumps of both populations happen at rate nﬂ In each case the affected particles

are multiplied by the factor o(U") = 'r—c/YT or (V") = ﬁ, respectively (the
correction for the case “rY" < ¢” is omitted; see Remark 5.1.2). So the height of the
jump of a U-particle at level u’ is

i r i ¢
)=t
" <r —c/Y ) “ rYy —c
(Analogous for a V-particle.) Recall that 7" := inf{s : Y, AZ] < }. The compensator

for the death jumps is

Qbyr T
VD’T(dtadgﬁ) =1y ((1 - )f

QbYT tT‘
+(1_77) - dt - (5(07‘/;(1 ,,,,, K ¢ )(d$)

2bYT
C

tdt 6(U(1 ,,,,, B e ek .)(d:n)),
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Chapter 5. Lookdown-construction of symbiotic branching diffusions with positive correlation

For the birth induced jumps consider the U-population - analogous considerations hold
for the V-particles. At time ¢t > 0 every U-particle with level u’ gives birth at rate
2077 (r —u'). The process U1+F) displays only the birth of particles that are among
the k lowest. Except for role of the mass density Z; in the rate, the birth mechanism is
the same as in the particle representation for Feller’s branching diffusion in Chapter 4.
Write 0, for (0,...,0) € RY. By analogous considerations as in the proof of Theorem
4.3.3 we obtain the compensator for the birth jumps:

k
VBt dx) = e [Z 22 (g 1) (U7 = U V") dt - b, (des, ..., dag 1)
q=2

X Unif[Ut(qfn,riUt(q),r’O} (dxq) : 5Ut(q ,,,,, kfl),riUt(qul ,,,,, k),r (dqurl» wdxk)
x 0o, (g1, - - -, dzog)
k
+ 32 (g = 1) (VO = V) dt - b, (e, da)
q=2
X 50(]—1 (dSL‘]H_l, ey dﬂfk+q_1) . Unif[‘/t(q71>’r—‘/t(q>’r,0] (d$k+q)
X 5‘,t<q ..... =0 _yratto ke (ATktgr, - - ;dx2k)} :

We apply Theorem IX.2.4 and Remark IX.2.21 in [JS03] (cf. Theorem A.4.2). Le., for a
convergent subsequence (U(l"“’k)’r, Y (Leok)r yr ZT) with limit (U(l’“"k), Y (Leok) Z)

we show

and

(Uhir y e yr g7 gat) = (U0 v by 7 gav)  (5.5)

for all nonnegative continuous bounded functions g : R?* — [0, 00) which are 0 around

0.

stoch.

Observe that 77 — 7 and Lserry = Tseny.

Convergence of the third characteristics. We turn to Condition (5.5). By the anal-
ogous arguments as in the proof of Theorem 4.3.3 (see (4.41) and (4.42) we have

g * BT = gV
and
gxvPT =0,
Since g *x v, Y and Z are continuous, we have joint convergence
(U(l,...,k),r7 V(L...,k)m)yr’Zr’g % Vr) - (U(l,...,k),V(l,..,,k)7Y7 7, % V)
by Lemma A.3.3.
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5.3. The level dynamics in the limit

Convergence of the first characteristics. Define for i =1,...,2k
BT = X7~ Y AKX
s<t

Between jumps, the particles in the r-th model move according to the differential
equations @ = bzu®? — brzu and © = byv? — bryv, respectively. Hence we have for
1=1,...,k

g t N2 4
Bzﬂ" = / ds ]l{s<‘r7>} (bZ;“ (Us(z)n") _ er;“US(Z),r>
0
and, fort =k+1,...,2k,
~ t ) 2 .
B = / ds T yrr <bYsT (V;(sz)ﬂj _ brysrvs(zk),r) '
0

By analogous arguments as in the proof of Theorem 4.3.3 (see (4.43)) we obtain

2 T 7T
Ytz ;L(U(n,r > _pegrytr o 02 =i
c rY" —c
and 2
YTZ" - , . Y .
Th<v<z>,rc> oy o Y 6
c rZ" —c Z
Hence, for i = 1,...,k, we obtain for the bounded variation part

BHT — BT + he VD,r + he Z/B,r

: SN2 . r20YT 7" . . c
_ 1Moz (N2 _ppgrpe L TOYZ" ( (i)r )
/Ods {m}(b D (U9 = brziule + R (U0

+ Rt s BT

: N2 b .
= / ds Tgeer) (bZS (UO) += SU“)) +hixv

0

and, fort =1+k,...,2k, we have

i ' i-k)\2 , bYs o ip i
B :>/Ods]l{s<7}<bY5(Vs )+ VD) e

Convergence of the second characteristics. Finally, we address the covariation C.
Since X" has no continuous martingale part, we have

CUT = BRI x " = 'R« (VP B,

Using Lemma 4.3.5 and Lemma A.4.1 and by as similar argument as in the proof of
Theorem 4.3.3 (see (4.44)) we have for 7,7 € {1,...,k}

. QbY’/‘ZT P c ~ N cC
hihd % P —/ ds L(yepry—h (Us( ’ Ty_c) h (Us(])’ ry_c>

:>/ ds ]l{S<T}bCZ U()US(])
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Chapter 5. Lookdown-construction of symbiotic branching diffusions with positive correlation

For i,j € {k+1,...,2k} we obtain

bCY . .
s ‘r(z—k) U—(j—k)
s s s '

Wbt P = [ ds T
0
And for i € {1,...,k} and j € {k+1,...,2k} we obtain

. 2 rzr
ipj 4 D _ L ”’YZ< <i>,r0>.~< <j—k>,rc>
h'h v /OdS]l{s<T7} U i— h{Ug Y=o h{ Vi 7T —c

= / s T yery - pbeUDVIR),
0

Furthermore, we have for i,5 € {1,...,2k}

hhd B = Bhd x v,

Lemma A.3.3 gives us the simultaneous convergence
(U(l,...,k),r’ V(l,...,k),r’ Yr7 Zr’ Br’ Crr) = (U(l""’k), Vv(l,...,k)7 K Z, B, C«)

O

Remark 5.3.5. Assume only tightness of (U™, Y™, Z“‘s)r and (V™0 Y0, ZT";)T (but
not joint tightness of (U“‘S, Yo ymo, ZT"S)T). Since the dynamics of UL%)m9 depend
on the mass Z™ but not on the levels V™, one can determine the characteristics of
the limit UMNK)8 glone. The same holds for V@sk)0 Tt s then apparent that the
jumps of ULk)8 gnd Vk)d gre due to births among the k lowest particles. The
Poisson point processes that trigger those births are orthogonal.
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6. Addendum: The interplay of low levels
and the total mass

In this addendum we return to the level representation of Feller’s branching diffusion
from Chapter 4. Consider the process X? = (U0 Y9 consisting of the k lowest
levels and the mass density, stopped when the mass density hits § > 0. Originally,
we planned to characterize the dynamics of X? as a semimartingale. As stated in the
beginning of Section 4.3, we discontinued this approach because, at the r-th stage, we
could not write the characteristics of the marginal Y7 in terms of U(%%)" and Y. At
first glance, it is not obvious to us that X" = (U (Lyowosk)r Y") is even a semimartingale
with respect to its own filtration. Working on these problems, we learned a lot about
the interplay of the lowest levels and the mass density. We will illustrate these insights
in this chapter. Note that the considerations in this chapter, in particular those in
Section 6.3.1, are of a more informal nature.

Let U be the level representation of the birth-death process with jump-induced deaths,
characterized by App;, and let M" := U" ([0,7)) be its total mass. One problem in
characterizing the (joint) dynamics of X" = (U(1+F)" Y7 is the following: When a
particle is born below U®)-" the former k-th particle becomes the k + 1-st particle and
thus vanishes from our accounting. But we do know its position until it dies: We know
the differential equation it follows between jumps; we know when it jumps, since all
particles jump simultaneously; and we know the jump height. Since its position gives
us information about the evolution of the total mass, the process X" does not have the
Markov property. In order to get back the Markov property, we should keep track of
all particles that had rank k£ at some point in their past. We call these particles then
inactive progenitors. The currently k lowest particles are called active progenitors.
Note that the problem with the lost account of former progenitors does not occur if
k = 1: The only active progenitor is never replaced.

6.1. The progenitor-level process U”

In order to attain a process that consists of the active progenitors, the inactive pro-
genitors and the total mass, we define, as a first step, the progenitor-level process Ur
by decomposing U" in subpopulations that are, in some sense, “fuelled” by different
progenitors. These subpopulations are numbered and, roughly speaking, the numbers
code the age of the subpopulation. The state space of U™ is S0,r]xNo» the space of
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Chapter 6. Addendum: The interplay of low levels and the total mass

locally finite counting measures on [0,7] X Ny. We may write
UT = Z 5011,« = Z 5(Ui,r’Ni,r).
i i

The first coordinate of an atom, U%", is the level of the respective particle, the second
coordinate, N*", is the number of the subpopulation it belongs to. The subpopulation
with number 0 has a special role and is called the root. The other subpopulations are
called extractions.

The dynamics are as follows: At first, all particles belong to the root. When a new
active progenitor is born, the formerly k-th particle becomes an inactive progenitor.
This inactive progenitor and all root-particles above it, now form a new extraction.
They change their subpopulation-number to 1. From now on these particles and their
offspring are a birth-death process with a single progenitor and overall death rate
MT". Note that the levels of this newly formed extraction move essentially upwards
(relatively to U(1)") and the extraction dies out when its lowest particle (the inactive
progenitor) dies. At the time of the exodus of the new extraction the root contains only
k particles (the active progenitors) which start to repopulate a new bulk. Whenever
a new active progenitor is born, a new extraction is formed this way. The newest
extraction always gets the subpopulation-number 1 and the other extractions move up
one slot. This leads to a decomposition of the population in the root and a changing
number of extractions. We characterize the system’s dynamics by its generator. Since
particles interact mostly within their respective subpopulation, it lends itself to use
the vector notation that is already indicated in the paragraph above: For n € Ny, we
define
Ur=U"(-x{n})= > dpir,

it NoT=n
the counting measure (on [0,7]) representing the n-th subpopulation. We write then

.

Ur = (03,01,

The first entry [jg]" houses the root, and the following entries ([v]];)nzl house the extrac-
tions. Let M, be the number of particles in the subpopulation n.

For each subpopulation we apply the same notational conventions that we used in

the previous chapters for the whole population: We identify the counting measure

f]g = sz\ﬁ dy7ir with the vector (Unl”", A U,]L\Z"”"), when appropriate. The enumeration

(Uﬁbr)z should be understood as arbitrary labelling within the subpopulation n. We
write U,S’“)” for the k-th lowest particle in the subpopulation n.

For every n € Ny, let 0 < g, <1 be differentiable, sup,, ||g;,||.. < 1 and g,(z) =1 for
x > r. The test functions have the form

flug,ug,...) = H fn(ug), (6.1)

n>0
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6.1. The progenitor-level process U

01 01 2

Figure 6.1.: The progenitor mass process consists of one root (in green and blue) and
a changing number of extractions (in red). Each extraction consists of a
branching bulk, fuelled by one progenitor. The root consists of a branching
bulk (in blue) that is fuelled by several progenitors (in green). These
progenitors may also give birth to a new progenitor, which leads to the
formation of a new extraction, consisting of the former k-th lowest particle
and the former bulk of the root.

where

fn(up) :=exp (/ du,, log gn>

up[0,r) . (62)

We denote this class of test functions by D}, (the label PL stands for progenitor-level
process).

For simplicity, we set b = 1 for the rest of this chapter. We constitute the generator
of the progenitor-level process U” as a sum,

Appf(ui,ug,...) = (Ap + Ag+ A + A¢) fur, g, -, (6.3)

where the summands are the generators of the different mechanisms at work: The
generator A; models the formation of the extractions; A}, models the death-dynamics;
Aj characterizes the birth-dynamics in the subpopulation 0 (the root) and A] the
birth-dynamics in the extractions.
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Chapter 6. Addendum: The interplay of low levels and the total mass

The formation of extractions. Let 7y < 7o < ... be the times at which offspring is
born below the k-th particle, later referred to as formation times. At time zero (and
up until 771), all particles are in the root,

(U3, =Ur forall0 <t <.

At time 7; the k + 1-st particle (the formerly k-th particle) becomes an inactive pro-
genitor. It takes all particles from the bulk of the root and forms the extraction U7,

(U{)n _ (ﬁék,k—&-l,...),r)n_‘
The other extractions move up one slot,
(U, = (U"_y)r,— forn=23,...
Every particle [V]éi)’r generates offspring at rate 2(7‘—[7[@’7") that is uniformly distributed

in [véi)’r7 r]. Offspring with rank ¢ can only have a parent with rank smaller than g,
so offspring is born into the rank ¢ at time ¢ at rate

N

20— 1) (T = T ")

When there are less than k particles in the root, no extractions are alive and Mg; is
the total mass. In this case the progenitors of the root are “filled up” before new
extractions are formed.

For up, € Sy, write my, 1= u,[0,7). Write further u = 3, u, and m := u[0,7). The
formation dynamics described above is modelled by the generator

k

AL f(ugyurs ) = Tosp(u) - 3 2(g — D) (uf? — ™)
q=2
k-1 . 1 uéq) mo .
X H QO(U(()J)) T @D /<q,1> go(z) dz - H 91(“(()])) ) H fn(un-1)
Jj=1 Uy~ — U “o Jj=k n>2 (64)
—f(uo,ul, .- -)
mo r
+ L) Sl ) Y2 [ (o) ~ 1) da
i=1 U0
Note that in the case m < k, we have u1 = us = ... =0.

The death dynamics. All particles are subject to the same death zone dynamics. So
the upwards jumps in all extractions z}nd the root are coupled. Recall that in the model
of A, Djd> particles jump at rate T]\C/[t , and when doing so, their levels are multiplied
by

r

Y . Ty . 1 Ty .
(p(U ) = ]l(c,oo)<M) 1_C/M7n +]1[0,c}(M> minU" (65)
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6.1. The progenitor-level process U

This corresponds to a death zone of width 7.
t

The death dynamics are characterized by the generator

rm

A F(ug ) = (f(gp(u) g, o(u) -, -) — fluo, s .)). (6.6)

C

Note that the jump factor p(u) depends on the mass of the full system.

The birth dynamics in the extractions. Particles that belong to an extraction gen-
erate offspring that belongs to the same extraction. The dynamics are given by the
model A, Djd: All particles move according to the differential equation

=u’—ru

and generate offspring at instantaneous rate 2(r — (U2"),) and the offspring is placed
uniformly at random above the parent.

The birth dynamics in the extractions is characterized by the generator

Ac (o, wns ) i= fluo,ua, - ZZ( / -1) dx+(<u;>2—rug)%(“?§

n>11=1

The birth dynamics in the root. Between formation times, the root behaves like an
extraction with one difference: No particles are born below Uék)’r. The births below

Tyék) " are taken care of in the generator for the formation dynamics. Each of the
particles U (1w ) gives birth at rate r — Uék)’r to offspring with level that is uniform

above Uék) ". The offspring belongs to the root. Particles with rank k + 1 or higher

show the usual birth behaviour and all particles move according to the differential

equation @ = u? — ru.

The birth dynamics in the root is characterized by

Apf(uo, ug,...) = f(uo,ul,...)<2k‘/(k)(go( —1)dx + Z / ) dx

1=k+1
+Z( 6)96(%))'

9o(up)

(6.8)

Remark 6.1.1. The process U™ is not adapted to the filtration generated by U". By
colouring the particles according to their affiliation to the different extractions, we
gain genealogical information that is absent in the original system U". But the process
X" = (U(l"“’k)”", Y") is adapted to both, the filtration generated by U™ and the filtration
generated by U™.
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Chapter 6. Addendum: The interplay of low levels and the total mass

6.2. The progenitor-mass process X"

Since we want to analyze the interplay of low levels and the mass, the next step is to
“forget” the level information in the bulk of each subpopulation. We retain a projection
X" of U" that consists of the active and inactive progenitors’ levels and the mass of
each subpopulation. We call X" the progenitor-mass process.

Note that, after forgetting the level information in the bulks, the extraction numbers
of the progenitors are redundant information: The progenitors’ levels are ordered,

o< <o <o <o <
and we can infer the subpopulation number of a progenitor from its level’s rank.

Since the number of extractions varies over time, we represent the progenitor-mass
process as a measure valued process

@ty e T O gy ;5 Uy M)
n

X" =4

The state space of X" is Sjo,rxn- Every atom represents a progenitor, where the first
coordinate is the progenitor’s level. This time the second coordinate is the mass of its
subpopulation. When we write down the generator of X" or do generator calculations,
we use an informal vector notation

v

X7 = (T Oz, (WL)azo)

In order to determine the dynamics of this projection, we apply the Markov Mapping
theorem to U”. Let N € N, 0 < uél) <...< ugk) < ugl) <...< ug\,) <r,mg >k, and
let

F=6
(" mo)

+ ... (k) +Z5un i 6 [0,r)xN-

Conditioned on {X " = &}, the bulk-levels in extraction n > 1 are independent and

(1)

uniformly distributed on [ty ’,r]. The situation is similar for the root, but there the

bulk-levels are uniformly distributed above the level u((]k). Let U4 ~ Unif 1w 11 and
. 0
U} ~ Unif e

TL 7 :|’
Note that it is possible that there are no extractions alive (N = 0) or that there are
only progenitors alive (mg < k). Using the vector notation for X", we define the

probability kernel

i,m € N, be independent, uniformly distributed random variables.

ap(Z; - ) = oy (uél""’k), () 1<nens (Mn)o<n<n; )

my

= L8, + -8 oy + Z St 5<1)+25w B D B )
i=k+1 =2

(6.9)
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6.2. The progenitor-mass process X"

The generator calculations are similar to the ones in the preceding chapters, but quite
lengthy. We exiled them to the Appendix (see A.6). We obtain the intertwining
relation

/Oér (uél""’k), (D) 1<nen, (Mn)o<n<n; du) Alpp f(ug,uq,...)
= Char [ ar (a0 )1cnen. (madosnens du) f(uo.us,...). (6.10)

(PM stands for progenitor-mass process).

In order to write down the generator Cp,,, we make some further definitions: Recall
the definition of D}, (see (6.1) and (6.2)). For @ € [0,r) define

e An(@) . — 1 ~[ gn(2) dz

T—Uu u

and
fulii,m) == gn(@)eMn@0m=1), (6.11)

kAm

fo@@,...,@"m) = [] go(@) - e~ Po@)((m=k)V0), (6.12)
i=1

(The truncation of the exponent deals with the case that less than k particles are
alive.) Finally, we define, for a valid state

N
= 6(uél)7mo) Tt 6(u(()k/\m0>,m0) + 'r;l 5(u£}),mn) € S[O,T]XN-

= /%(U(()Uv---,U(()k),(Ug))nzh(mn)nzo; du) f(uo,u1,...) (6.13)
= fO(u[()l)7 <o 7u(()k)a mO) : H fn(ug)a mn)
n>1

(The product ranges over {n : m, > 0}). When appropriate, we use the vector
notation

f@) = f(u(()l)7 . ,U(()k), (D)1, (mn)nzo)-

Note that the vector notation may be misleading in some circumstances (also in the
second line of (6.13)), because it suggests that there are at least k particles alive and
should not be interpreted that way. Note that if there are only m < k particles alive,

we have f(:i) =112, QO(U(SZ))-
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Chapter 6. Addendum: The interplay of low levels and the total mass

The generator C'p;, is composed of summands that correspond to the mechanisms
described in Section 6.1,

C?Mf(uél’""k), () 1<nen, (mn)OSnSN)

= (C} +Cy+Ch+ Cé")f(u(()l"“’k)7 () 1<n<n, (mn)ogn§N>~

As before, we write u = >, ~qun and m = u([0,7)) and recall the definition of the
jump factor

r
=) =1 e+ 1 : .
¥ QO(I') (c,oo)(m) 1_ c/m + [0,c] (m) u(()l)
The formation of new extractions is modelled by
Off(uo @Dz, <mn>n>o)
k 1 u(()q)
- 32010087 )| T o)y [10 o)
q=2 uo Ug o
(k) A ~
X g1(u (k)) ~Aalug ) lmo=h) 11 fn(ugzlf)hmn—l) - f(u(()l""’k)7 (uM)n>1, (mn)nzo)]
n>2
+ Lo gy (m) - fo(u ZQ ()dfﬂ go(x) — 1).

Death events are modelled by
Cgf(u(()l"“’k)» (i )n>1, (mn)nZ())

No
rm N A
= Leoalm) =2 KZ ( zo>p6“ =) o mo - l)>

=0

< ]I (Z ( ; )pn(l —pn)N”flfn( & my, — l)) - f(ugl""’k)7(ug))nzh(mn)nzo)]

n>1 \I=0

g (m) - T F0) = F(u . (D)t (o).
(6.14)

where the parameters fo the binomial distributions are

rc

No :=(mo — k) V0, pg::W\/l,
(r—ug )m

Ny = (my, — 1), Dp = 77“0(1) V1.
(r—un’)m
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6.2. The progenitor-mass process X"

And the birth events are modelled by
cr A(u(()l,...,k)’ WD),51, (mn)@o)
= H An(ug),mn) . [21{:(7“ — u((]k)) (fg(u(()l""’k), mo+1) — fo(u(()l""’k),mo))

+ (r =g )(mo = k) (folug™"™ mo +1) = fo(ug"",mo))

(6.15)

(6.16)

We summarize the dynamics briefly:

e At rate 2(¢—1)(( VSQ)’r)t — (Uéq_l)’r)t) a new root-progenitor with rank ¢ is born
at time ¢t. There are two cases to consider. Case 1: mg > k. The progenitor
with level ( Vék)’r)t_ is removed from the root and the new progenitor is pigeon-

holed into the root-progenitors. The mass of the root is set to k, and a new

extraction is formed. The new extraction has the progenitor-level ( vék)’r)t, and
mass (M{):— —k + 1. The new extraction gets the number 1 and the other

extractions’ numbers are incremented by one. Case 2: mg < k. When there
are less than k particles left, the active progenitors are “filled up” before new
extractions are formed.

e Death events happen at rate % (M7 is the total number of particles). All pro-
genitors, whatever their extraction, are multiplied by ¢(U;). This corresponds
to death zone of width 7=. Due to the uniform distribution of the bulk-particles,
in each bulk a binomially distributed number of particles is killed. (Note that
the bulk particles’ levels are above their respective progenitors.) Note further
that, if one or more progenitor levels are shifted beyond the threshold r, the mass
argument of the test function in C7; has not to be reduced further, since it would
make no difference (see (6.11) and (6.12)).
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e Between formation times the bulk-mass of the root is a birth process with indi-
vidual birth rate r — ((V]ék)’r)t and immigration rate 2k(r — Uék)’r), due to the
k progenitors. The bulk mass of an extraction with number n > 1 is a birth

process with individual rate r — ( VT(Ll)’r)t and immigration rate 2(r — (U,Sl)”")t).

e All progenitors move according to the differential equation @ = u? — ru.

With the formal calculations in Section A.6 at hand, we can apply the Markov Mapping
Theorem. Let

N
Ssrtart ::{6(uél>,mo) +...+ 6( )7m0) + Z 5(un7mn) :mo >k, my, € NJN € Ng,

n=1

0<u(()1)<...<u(()k)

ult
<u§1)... <u5\17) <7‘}.
be the set of valid initial states of the progenitor-mass process.

Theorem 6.2.1. Let ig € M1(Sjorxn) be a initial distribution concentrated on Shyie
Define vy := [ oy (y, - ) po(dy). There exists a solution U” of the the Dsg, . [0, 00)-
martingale problem for (Ab;,v0) (see (6.3)) such that

0,r] XN

Sro
X == (5(0(31)7T7M6)t + e + 5(U(gk),r7M6>)t + ;5(0’?‘(11)’7‘7M7q)t)t>0
n> Z

is a solution of the Ds, T]XN[O, oo)-martingale problem for (Cpy;, f0)-

For everyt > 0, I' € B(Sp r)xn,) we have
P[0 el | FX] =a(X]; 1),
We call X" the progenitor-mass process.

Proof. The statement follows from calculations in A.6 and the Markov Mapping The-
orem A.5.1 with ¢(u) =, my (see Lemma A.6.1), and

V(W) =000 gy oo+ H 00 gy nz>:1 ey

where we use the notation of said theorem.

Uniqueness of the progenitor-level process is obtained along the same lines as in the
proof of Theorem 4.1.1. O

6.2.1. A few words on tightness of the progenitor-density process
We rescale the masses and define

X7 =8, o O S e
C 0wy T T o v, T ; (AR
n_
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6.3. The progenitor-mass process as semimartingale

where }V/'Tf = JVTI;. Similarly as we did earlier, we stop the processes shortly before
the total mass vanishes completely. Let 6 > 0. Recall 7§ = inf{s : Y] < §} is the
first time, when the total mass density coordinate falls below §. Define the stopped
processes U™ := ﬁtrmg and X™0 := X[AT(;-.

We check briefly that the progenitor-level system (Uv' %), and the progenitor-density
system (X 79),. are tight. We do not give complete proofs, but sketch the ideas.

Theorem 6.2.2. There is an rg > 0 such that the family (UT’5> is tight in the

r>1ro
Skorohod space Dgs 0,00).

R+XN[

Sketch of proof. Recall that U@ is the overall i-th lowest level and let N9 be
the subpopulation number of the corresponding particle. Denote by

L

J L? 76 Pyp—

gLbmd .— Z 6(U(i),r,6’N(i),r,5)7
=1

the process consisting of the L particles with the overall lowest levels and their sub-
population numbers. The highest extraction number in U%"™ is at most L — k. Us-
ing this observation, one can easily adapt the proof of Theorem 4.2.3 and show that
(UL,r,(S)sz is tight in D(R+)LXN£ [0,00). One can then proceed as in the proof of

Theorem 4.2.4 and show tightness of the family (UT"S) in Dg 0,00). O

r>70 R+ xNg [

Theorem 6.2.3. The family (X’“"s) N is tight in Ds_, . [0,00).
r>10 x

Sketch of proof. Tightness of (Y"), implies the compact containment condition for the
mass Y/Tf of the n-th extraction. The overall mass density Y has no drift, hence the
drifts of the subpopulation densities }v/,f sum up to zero. For each n, the drift of }V/J
is bounded from above (cf. (6.18)). Since for any T' > 0, there are only finitely many
extractions alive at some point in [0, 7], the drift of }V/,f is also bounded from below.
These considerations imply D-tightness of the family (Y"), in Dg+[0,00). One may
use then tightness of ([7 “5) to show the assertion. O

r>T0

Remark 6.2.4. Note that progenitors’ levels (ngl)’r’g)r, n=1,2,... do explode. They

are not tight as R -valued processes, but they are tight as atoms with regard to the
vague topology.

6.3. The progenitor-mass process as semimartingale

By stopping the process X" when the number of extractions exceeds some threshold
K € N, we reduce the progenitor-density process to a finite dimensional setting. To
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this end we provide K € N “slots” for extractions and agree on some dummy values
for extractions that do not exist at a given time. Define

((7(2-) " ( V,S")”")t if the respective progenitor exists at time ¢,
Tt = . . . . :
" T if the respective progenitor does not exist at time t,
and define
(MD): . . . .
(177") - if the respective extraction exists at time ¢,
t p—
" 0 if the respective extraction does not exist at time t.

Let
o =inf{s >0: X7([0,r) x N) > K + k}

be the first time, when more than K extractions exist. Define the process

X{’K — (Uél,...,k)m’ (Ur(Ll)’T)lgnSK7 (Yg)ogngK) (6.17)

tAo Y
that takes values in [0, r]F+5 x (RT)E+1,

The process XX is a semimartingale. (We determine its semimartingale character-
istics in Section A.7.) In Section 6.3.1 we will make some informal considerations
concerning the dynamics of the limit of the progenitor-density process X%, But first
we revisit briefly the process X" = (U(L#)7 Y7) from Section 4.2. Note that o
is a stopping time with respect to the filtration, generated by X": Since the posi-
tions of former progenitors are adapted to the filtration F gt k)’r, the formation- and
extinction-times of extractions are 7V k)’r—stopping times. We assert that for any
K > 0 the stopped process (X, /\U}«()tz() is indeed a semimartingale with respect to its
own filtration:

Theorem 6.3.1. Let K > 0. The process (X[Ang)t is a semimartingale with respect
to its own filtration.

Proof. The process XX is a semimartingale with respect to its own filtration FXE
Since Yy ,r = SR oYy Jiney,, the process (XZAU;()t is a FX""_semimartingale. The
filtration generated by (X], /\o;()t is a subfiltration of FX"" hence (X{/\a;{)t is also a

semimartingale with respect its own filtration by Stricker’s Theorem (cf. Theorem I1.4
in [Pro04]). O
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6.3. The progenitor-mass process as semimartingale

6.3.1. Informal considerations about the limit X of the progenitor-density
process

We stop the process X" when the overall mass density Y falls below some threshold
6 > 0. Recall the definition

75 = inf{s : Y] < d}.

Define )N(Z’K"S = )N(:/’\I:g. The sequence (X™9), is tight, but, by Remark 6.2.4, the

sequence of semimartingales is not. Hence the machinery of Theorem 1X.2.4 in
[JS03] cannot be put to use, in order to determine the dynamics in the limit. But we
deem some considerations, regarding the bounded variation and the quadratic variation
of the mass densities for “large r”, insightful.

XK,T,(S

The following calculations are in no way rigorous and should be understood as an
ad hoc approach to analyse the interplay of low levels and the mass density in the
limit. In Section A.7 we determine the semimartingale characteristics of X] K0 The
characteristics are rather unwieldy, because of the “dummy values” for non existent
extractions and because of the intricacies that occur, when progenitors are in the death
zone. We refrain from these annoyances and consider benign situations.

For the rest of this section we drop the § in our notation. Set b = 1 and assume
t < 75 N oj. Since we are interested in a “large r” scenario, we assume 76 > c, k.
(Hence we avoid situations where the death zone extends over the whole interval [0, 7],
or, where active progenitors are dead.) We denote by

. K .
X" (widt, dx) = j( "(widt,dx) + > v (wydt, dx) + V;(’T(w; dt,dx),

n=0

)

the predictable compensator of the empirical jump measure of X[ K (see Section A.T).

The measure I/j(’r compensates the jumps induced by death events, ;X"

compensates
the jumps induced by births in the bulk of the n-th subpopulation and V])f’r compen-
sates the jumps induced by the genesis of new extractions (see (A.15), (A.16),(A.17)

and (A.18)).

First we examine the bounded variation part of 17{ ,n > 1. We assume that at time ¢ the

progenitor of the considered subpopulation is not in the death zone, 07(11),7» <r—c/Y/.
We are not interested in the portion of the drift that is caused by the “shifting” of
extractions after formation events. Hence we ignore the compensator of jumps that
are to due to formations of new extractions. Let

C

(r — ( Nr(zl)7r)t) Yy

N =7 (Y");—1 and pp' =
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Chapter 6. Addendum: The interplay of low levels and the total mass

and recall the definition of the truncation function h(z) = (h(z;)); in (4.32). We have

Yo,r | k+K X, X,
B —=h + +1+n( ) (Vn T+Vd r)

/ s [(r— @0n),) (7, +1) A (1) + E /Bmw,np?m(d@;;(f)]
[0 0,0y 00,

_ g c (r— @)y T + &
_ /t N 2 (7“ - (Urﬁl),r)s) . (r (U,Sl),r)s) (r(f/;)s — 1) r(r(Yni)sl _ 1) .
o | r r (r= @),)
! 2(r - T r— (O ’ PV —1) — 22 (r(V7") —
:Adsz( @ b)) (- >g({n%%$%> (0.

e f2(r=@PN),) (2@, + @90 (r(V),-1)
:/ds ( " )+< 7"(7“ <~7s1)r))§ >+Rs
:/tds (2-2007),(57),) +ol1)

0

(6.18)

for large r. In a very similar calculation we see that the bounded variation part of the
root density is

~ t - -
BT~ /0 ds 2 (k— (O, (75),) (6.19)

for large r. At this point the non-Markovian nature of (U (1""’]“):7", Y") comes to light
again: Consider a state, where no extractions are alive, Y;" = (Y{)) ;- The drift of Y
is then solely given by (6.19),

dBY" ~ (2 = 2(05"), (V7)) dt
= (26— 20{7vy) .

The first drift term, 2k, is due to immigration, fuelled by the k£ progenitors of the root.

The second term, —QUfk)’TYT, is due to the fact that the knowledge of low levels tells
us, how long the process roughly persists. The second term forces the process to die
out, as U™ explodes.

Let 7 be the time of a new extraction’s formation and assume there are no other
extractions alive at that time. We obtain for a short time span [7, 7+ €] (again ignoring
the formation-term of the drift)

B - B [T s (k- 2009, (570),) + (2 20007, 0),)

~ e |2k - U(’f>”Y’"+2}
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6.3. The progenitor-mass process as semimartingale

Hence, with the creation of the extraction, the drift increased by 2. As the new
progenitor and its extraction fade away, the overall drift returns to normal. These
considerations are in line with our intuition that the birth of a persistent family should
lead to a positive drift in the overall mass density.

Let n > 1 and let
OZL’T — hlc—l—K—i—l—s—n(:E)Q % (V7)l~(,r + Vc)l(,r)
be the quadratic variation of the m-th extraction’s mass density, where we ignore

the jumps that are due to formations of new extractions. Again we want to explore
informally, what happens with C™" for “large r”. Using

Yy /BinNgm’p?,r(dx) h (—f)Q = Yc;/BinNsn,r’pg,r(dx) z® + R}
= T (N (U ) (NPT (R +
= S (N (VR NPT () 4 B
(), -1 L ° ((r(¥70),)2 = 3r(7), +2) o
P @, (@i )y i

we obtain for large r

= [ oo [2 - @)+ (- ) 0. ) (2
[ oo ()
20— (1)), <r — (V7)) (V) ~ 1)

1”2 7"2
rn) =1 e(((F))2 =3 (V)), +2)
D (1), )2
r—(Un"), (r=@"),) vz

218 3=

s
s s

)

dz) h
s 1

+ R,

For the root we obtain in a similar calculation,

5 t . Y
C?7T %/ ds (YOT) (2 + C( 0 )s) _
0 S Y’Sr

So the volatility of an extraction’s mass density depends on the relative density of
the extraction. For large r we envision Y, as a conditional branching diffusion with

branching rate 2 + ?,/’,}T , which is high if the overall mass is low compared to 577: .
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Chapter 6. Addendum: The interplay of low levels and the total mass

For the covariation C*/" of two extraction f/f and f/j’“, 1,7 > 1 we obtain

Criir . hk+K+1+i( )hk+K+1+j( ) VX,?"

QY’/‘ z;
_/ ds /BlnNS“", ir (dz;i) h ( > BlnN‘g’,rypg,r(de) h (—T>
= / ds [sNg’rpé’rNg’rpg’r + RQ]
[

We obtain the same result for covariations between root and extraction,

e [ el]),(7)
Oz,r% 1/)s\"i Jg
C /Ods %

In a kind of “test calculation” the covariations sum up correctly to the quadratic
variation of the overall mass density (c.f. Theorem 4.3.2),

Sevrs [l Z( <2+ >+ > . (W) )

Jij#
- R
t Yr” yr yr
=/ ds |2v7 +3 ( lr)“r 3 C()Y(a)
° g s j: g s

t
= / ds Y] (2+¢).
0
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A. Appendix

A.1. Poisson random measures

Let (S,S) be a measurable space and v a o-finite measure on S. The following is

Lemma A.3 in [KR11].

Lemma A.1.1 (Poisson random measures process). Let £ be a Poisson random mea-

sure with mean measure v and f € L'(v), then

E [ef f(2) s<dz>} _ S

E|[re)¢a)] = [ san
Var (/f(z){(dz)) :/dey.

Write € =3, 07,. For g > 0 with log(g) € L*(v) we have

)

S
If hg, (g — 1) € LY(v), then
E [Z h(Zi)Hg(Zk)] = /hgdv-ef(gfl)d”,
i k

E

> W(Zi)h(Z)) Hg(Zm] = ( / hg du)2 ef =y,

i£j k

A.2. Corollary to Fubini

We phrase the trick from equation (3.6) as a small “ready to use” lemma.

Lemma A.2.1. Let f :[a,b] x [a,b] — R be an integrable function, then

/ab ([ s ao) dyz/ab </;f(x,y) dy) a.
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Appendix

Proof. Define A := {(z,y) € [a,b] X [a,b] :  <y}. Then

/ab (/ay f(x,y) da:) dy = /ab </abM(x7y)  f(z,y) dx) dy
= /ab </ab]1A(way) - flz,y) dy) dz
= ([ e ) a

A.3. Joint tightness in D[0, c0)

The lemmas in this section are concerned with the question, under which circumstances
DI0, co)-tightness of marginals imply tightness of the joint process.

Lemma A.3.1. Let 5" 2?7, ... ™" € Dg[0,00). The family {(z'", 2", ... ,a:””)}r
is relatively compact in Dgn[0,00), if (and only if) {z*"}  and {z*" 4+ 27"} are rela-
tively compact in Dg[0,00) for alli,j=1,...,n.

Proof. This is Problem 22 in Chapter 3 of [EK86]. O

Lemma A.3.2. Let X7 X27 ... X" be tight processes in Dg[0,00). If X474 XJr
is tight in Dg[0,00) for alli,j =1,...,n, then X" := (X" X2" ... X"") is tight in
D]Rn [0, OO)

Proof. Let € > 0. Since {X""} and {X"" 4+ X797} are tight, we find K;, K;; C Dg|0, )
compact, such that

sup P [X” ¢ KZ} <<

5 fori=1,...,n,
n

sup P [X”JFXJ%’” géKm} <5 fori,j=1,...,nandi+#j.
r n

Define the set

K = {(ﬂzl,x2,...,x") € Dpn[0,00) : z' € K;,z'+a' € K fori,j=1,...,n, 17&]}

For any sequence {(z",z*",... 2™")}, C K the sequence of coordinates {z*"}, C K,
and the sequence of sums {(z"" 4+ 27")}, C Kj; are contained in compact sets, thus
they are relatively compact. Lemma A.3.1 states that {(z!", 22" ... 2" )}, has a

convergent subsequence in Dgx [0, 00). Hence K is relatively compact and K is compact
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A.3. Joint tightness in D]0, c0)

in Dgn[0, 00). Furthermore we have
supP [ X" ¢ K| <supP[X" ¢ K]
T T

n n

<> supP {X” ¢ Kz] + > supP {X” + X7 ¢ Ku}
— o
= gy

< €.

O]

Lemma A.3.3. If (X"), is a family of Dya, [0, 00)-tight processes and (Y), is a family
of Cra, [0, 00)-tight processes, then (X",Y") is tight in Dga,+a, [0, 00).

Proof. This is Corollary VI.3.33 in [JS03]. O

Lemma A.3.4. Let (X™), be tight (C-tight) in Dgal0,00). Further let (1,(s))s be
random time changes with 1,(0) = 0 that are strictly increasing and continuous in s.
Define

Yiti= X2 (o)

If for any €, T > 0 there is K > 0 such that

liminf P [|7,(t) — 7 (8)| < K - [t — s| for all s,t € [0,T]] > 11—,

n—oo

then (Y™),, is tight (C-tight) in Dga[0,00).

Proof. Recall the definition of the modified modulus of continuity of a cadlag path =z,

wi(z,p) := inf max sup |z(t) — z(s)],
Ur)>p Kk stel,

where the infimum extends over all partitions of the interval [0,7") into subintervals
I, = [a,b) such that b —a > p. The family (Y™), is tight if and only if the following
conditions hold (cf. Theorem 16.8 in [Bil99] or Theorem 16.10 in [Kal02]):

(i) For each T > 0,

lim limsup P [ sup Y| >a| =0.

a—00 300 0<t<T

(ii) For each T,n > 0,
lim limsup P [w (Y™, p) > 7] = 0.

p—0 n—oo

Assume (X"),, is tight. Let a,T, e > 0. Define the events

% =l (t) = m(s)| < K - |t — s| for all s,t €[0,T]}.
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According to prerequisites there exists K > 0 such that
limsup P [(A%)] < <
n—oo 2

Since condition (i) holds for (X™),, there exists a > 0 such that

limsupPl sup | X7 >a| <

n—00 0<t<KT

€
5

Since 7, is increasing and continuous, it maps [0, 7] — [0, 7,(7")] one on one, and we
have

limsupP | sup |Y}"| >a
n—o0o 0<t<T

= limsup P [ sup ’an(t)‘ >a
n—00 0<t<T

=limsupP | sup |X}'|>a
n—00 0<t <7 (T)

< limsup P [(A%)‘] + limsup P [{ sup | X[ > a} N A%

n—oo n—oo OStSTn(T)

€
< —+limsupP | sup |X}'|>a
2 oo 0<t<KT

< €.
This implies condition (i) for (Y"),.

We turn to the structure condition (ii). Let T,7n,e > 0 and let K, A% be as above.
Since condition (ii) holds for (X™),, there exists p > 0 such that

limsup P [wip(X"™, Kp) > 1] < <
n—oo 2
We have

wp(Y™, p) = inf max sup |V;" — Y]
(Ix)>p Kk stel

= inf max sup |X{ — X7
U)>p k  ster,(Ip)

= inf max sup | X/ — X7,
() s )>p B siely,

where in the last line the infimum extends over all partitions of [0, 7,(T)) into subin-
tervals I, = [a,b) such that 7,,71(b) — 7., (a) > p.
We have
{(I) > Kpy n A% < {(1}) : 7, (1) > p N Ak
Hence, on the event A%,

/ n : n n
wp(Y", p) < inf max sup | X[ — X7|
T UKk sery :

= wy, () (X", Kp)
< w/KT(Xna Kp)
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A.3. Joint tightness in D]0, c0)

We obtain
limsup P [wip (Y™, p) > n] <limsupP [(A%)°] + limsup P [{wp (Y™, p) > n} N A%]

< % + limsup P [wir(X™, Kp) > 1]

n—oo

< €.

Assume now that (X™), is C-tight. Recall the definition of the (regular) modulus of
continuity of a path z,

wr(z,p) == sup sup |z(t) —xz(s)|.
0<a<a+p<T s,t€a,a+p]

The family (Y"),, is C-tight if and only if the condition (i) and the following condition
hold (cf. Proposition VI.3.26 in [JS03]):

(iii) For each T',¢,n > 0 there are ng € N and p > 0 with:

n>nyg=Plwr(Y", p)>n] <e

Let K > 0 and A’ be as above. On the event A% we have

wr(Y", p) = sup sup Y} — Y|
0<a<a+p<T s,t€[a,a+p]
= sup sup | X — X7
0<a<a+p<T s,te[rp(a),mn(a+p)]
< sup sup | X[ — X{|
0<a<a+Kp<T st€la,a+Kp)
= wp(X", Kp).

Similarly as above this implies condition (iii) for (Y"),, since condition (iii) holds for
(X™)p. O

Lemma A.3.5. Let (E1,d1) and (Ea,d2) be metric spaces. Let (x5)n, C Dpg,[0,00)
and (Yn)n C Dg,[0,00) be convergent with limits x and y. If x and y do not jump
stmultaneously, and, for any T > 0, the joint path (z,y) has only finitely many jumps
in [0,T], then

(Ty Yn) =25 (2,y)  in Dp,xp,[0,00).

Proof. Denote by A the set of all strictly increasing, continuous maps of [0,00) onto
itself. By definition of convergence in Skorohod space there are families A7, \Y € A

such that (A%),, (AY),, converge to the identity map uniformly, and, for each T' > 0

sup di (2 (A7 (1)), 2(1)) == 0,

t<T
sup da(yn (NY(1)), y(t)) = 0.
t<T
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Consider a discontinuity of z at time ¢. Since x and y do not jump simultaneously and
there are only finitely many jumps of (x,y) in compact intervals, there exists € > 0
such that y is continuous on (¢t —¢, t+¢€). Considering also the jumps of y and choosing
the neighbourhoods small enough, we obtain times 0 = t; < t9 < ... such that the
consecutive intervals Iy, := [t, tx11) have the following properties:

Both x and y do not jump at the times %1, to, ...

(a
(

b) Both x and y are continuous on I;.

)
)
(c) If there is a jump of x in I, then y is continuous on I and vice versa.

(d) Intervals, where both x and y are continuous, and intervals with a jump alternate.

We construct a series of time changes piecewise on (Ix)r. Since (A%), and (AY),
converge uniformly to the identity map, we may assume without loss of generality that
AP (tr) < AY(tg+1) and AY(tx) < AL(tg41). Define for ¢t € Iy

M(t) = {/\fl(t) if  jumps on I,

AY(t) if y jumps on I,

and interpolate linearly on the intervals with odd index. Then (\,;), C A and

n—oo

sup |Ap(t) —t| < sup |NL(t) —t|+ sup |AY(t) —t] —— 0.
te[0,00) te[0,00) te[0,00)

If = is continuous on [j, then

f.él}z dy (:L'n(j\n(t)), m(t)) 70

for any series (An)n C A that converges uniformly to the identity map. Hence, by
construction, we have for any T > 0

sup (s (1)), () V da (3 (M (1), (1)) 222 0.

O]

Lemma A.3.6. For eachn € N let (2, Ay, Py) be a probability space. Let X™ and Y™
be cadlag processes, defined on §y,, with values in metric spaces (E1,dy) and (Eq,ds).
If (X™),, and (Y™),, are tight, then (X,,Yy) is tight in Dg, [0, 00) X Dg,[0,00) endowed
with the product topology. If any limit point (X,Y) of (X™,Y™) has almost surely the
following properties:

(i) The marginals X andY do not jump simultaneously.
(i) (X,Y) has only finitely many jumps in [0,T] for any T > 0.

Then (X", Y™),, is tight in Dg, xg,[0,00) endowed with the Skorohod topology.
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A.4. Weak convergence in D|0, c0)
Proof. Let € > 0. Since (X"),, and (Y™),, are tight, there exist for any € > 0 compact
sets K C D, [0,00) and K3, C Dp,[0,00) such that

P, [X" ¢ K] <

)

N AN

P,[Y"¢ Ky <
Define K¢ := K% x K5, then
P, [(X™"Y") ¢ K] <e.
Hence (X,,Y},,) is tight in Dg, [0, 00) x Dg,[0,00) endowed with the product topology.
Define
C:={(z,y) € Dg,xg,[0,00) : (x,y) has the properties (i) and (i)} .

Lemma A.3.5 states that for any sequence ((n,yn))n C Dg, xE,[0, 00) with z,, — z,
yn — y and (z,y) € C we have convergence (z,,yn) — (x,y) in the Skorohod topology.
In other words, the identity map between Dpg,[0,00) x Dg,[0,00) endowed with the
product topology and D, « g, [0, c0) endowed with the Skorohod topology is continuous
on C. The assertion follows by the Continuous Mapping Theorem (c.f. Theorem 13.25
in [Kle06]). O

Remark A.3.7. If the limit point Y of (Y™), is continuous, then (X", Y™), is tight
in Dp,xp,[0,00) endowed with the Skorohod topology. One may drop the assumption
that only finitely many jumps occur in [0,T].

A.4. Weak convergence in D[0, c0)

Lemma A.4.1. (i) Let E and F' be metric spaces, and let f : E — F be continuous.
Then x +— fox is a Dg[0,00) = Dp[0, 00)-continuous mapping.

(it) The mapping f : x — [yx(s) ds is Dgr[0,00) = Dg[0, 00)-continuous.

Proof. These are the Problems 13 and 26 in Chapter 3 of [EK86]. O

Theorem A.4.2. Let (Z™)y, be a family of d-dimensional semimartingales with char-
acteristics (B",C™,v™). Let Z be the limit process, defined on the stochastic basis

(Q,A,F,P).
(i) Assume F is the filtration generated by Z, and that the following conditions hold:

(z",B",C") = (Z,B,C) and (A7)
(Z", g% V") = (Z,g*v) (A.B)

for all nonnegative continuous bounded functions g : R — R which are 0 around
0. Then Z is a semimartingale on (2, A, F,P) with characteristics (B,C,v).
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(i) Assume F is the filtration generated by (Z,Y), where Y is an auziliary cadlag
process, and, for each n, let Y™ be an adapted cadlag process, defined on the same
stochastic basis as Z". If

(z™,Y",B",C") = (Z,Y,B,C) and (A.9)
(2" Y" gxv") = (Z,Y,gxv), (A.10)

for all nonnegative continuous bounded functions g : R — R which are 0 around
0, the assertion of (i) remains valid.

Proof. This is Theorem 1X.2.4, p. 528, and Remark 1X.2.21, p. 534, in [JS03]. In
[JS03] it is proven that it is enough, if the Conditions (A.8) and (A.10) are true for a
smaller class of functions g. O

A.5. The Markov Mapping Theorem

For convenience we give a literal quotation of the Markov Mapping Theorem A.15 in
[KR11] and the accompanying entry:

Let (S,d) and (Sp, dy) be complete, separable metric spaces, B(S) C M(S) be the Ba-
nach space of bounded measurable functions on S, with | f|| = sup,cg|f(z)]
and C(S) C B(S) be the subspace of bounded continuous functions. An operator
A C B(S) x B(S) is dissipative if ||fi — fo—e€(g1—g2)|| > |f1 — f2f for all

(f1,91),(f2,92) € A and € > 0; A is a pre-generator if A is dissipative and there
are sequences of functions u, : S — P(S) and A, : S — [0,00) such that for each

(f,9) €A
(@) = JYim a(x) [ () = F()) (e, dy)

n—oo

for each x € S. Ais graph separable if there exists a countable subset {gx} C D(A) N C(S)
such that the graph of A is contained in the bounded, pointwise closure of the linear
span  of {(gk, Agk)}- [More precisely, we should say that there exists
{(gr,hi)} € AN C(S) x B(S) such that A is contained in the bounded pointwise
closure of {(gk,hr)}, but typically A is single-valued, so we use the more intuitive
notation Agy.] These two conditions are satisfied by essentially all operators A that
might reasonably be thought to be generators of Markov processes. Note that A is
graph separable if A C L x L, where L C B(S) is separable in the sup norm topol-
ogy, for example, if S is locally compact, and L is the space of continuous functions
vanishing at infinity.

A collection of functions D C C(S) is separating if v, € P(S) and [g f dv = [q f du
for all f € D imply pu=wv.

For an Sp-valued, measurable process Y, .7:?/ will denote the completion of the o-
algebra o(Y(0), [y h(Y(s)) ds,r < t,h € B(Sp)). For almost every ¢, Y (t) will be
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F) -measurable, but in general, 7} does not contain F} = o(Y(s) : s < t). Let
TY = {t: Y(t) is ) measurable}. If Y is cadlag and has no fixed points of discon-
tinuity [i.e., for every ¢, Y (t) = Y (t—) a.s.], then TY = [0,00). Dg[0,00) denotes the
space of cadlag, S-valued functions with the Skorohod topology, and Mg[0, c0) denotes
the space of Borel measurable functions, z : [0,00) — S, topologized by convergence
in Lebesgue measure.

Theorem A.5.1. Let (S,d) and (So,dy) be complete, separable metric spaces. Let
AcCCO(S)x C(S) and ¢ € C(S), ¢ > 1. Suppose that for each f € D(A) there exists
cy > 0 such that

[Af(@)] Sepdp(z),  z €A,

and define Aof(z) = Af(x)/v(x).

Suppose that Ay is a graph-separable pre-generator, and suppose that D(A) = D(Ay) is
closed under multiplication and is separating. Let v : S — So be Borel measurable, and
let a be a transition function from Sy into S [y € So — a(y,-) € P(S) is Borel measur-
able] satisfying [ hovy(2) a(y,dz) = h(y), y € So, h € B(Sy), that is, a(y,v *(y)) = 1.
Assume that ¥(y) = [¢1b(2) a(y,dz) < oo for each y € Sp, and define

C— {(/Sf(z)a(.,dz), /SAf(z)a(-,dz)) fe D(A)}.
Let o € P(So), and define vy = [ a(y,-) po(dy).

(a) If Y satisfies [} E [QZJ(Y(S))} ds < oo for allt > 0, and Y is a solution of the
martingale problem for (C,uo), then there exists a solution X of the martin-
gale problem for (A,vy) such that Y has the same distribution on Mg,[0,00) as
Y=~q0X. IfY and Y are cadlag, then Y and Y have the same distribution on
Dg, [0, 00).

(b) Fortec TY,
P |X() eT| 7| =a(Y(1),I), TeBS)

(¢) If, in addition, uniqueness holds for the martingale problem for (A,vp), then
uniqueness holds for the Mg, [0, 00)-martingale problem for (C,uo). If Y has
sample paths in Dg,[0,00), then uniqueness holds for the Dg,|0, 00)-martingale
problem for (C, po).

(d) If uniqueness holds for the martingale problem for (A,vp), then Y restricted to
TY is a Markov process.

A.6. Generator calculations for the progenitor-level system

In this section we do the generator calculations in order to check the intertwining
relation (6.10). Let all notation be as in Chapter 6. Recall in particular the definition
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(and notation) of the class of test function D, (see (6.1) and (6.2)), the definition
of the generator Ap; (see (6.3), (6.4), (6.6), (6.7) and (6.8)) and the definition of the
kernel a,.(%, ), where & € Sjg,)xg+ is a valid state of X" (see (6.9)). Recall that

= /057' (ug)l) Uék), (U,(f))nx, (mn)n>o; dU) fuo,ui,...)
AO

(u(()l)7 uO ,mo H fn n

n>1

where

k

We integrate the summands of A, = A} + Al + Aj + A separately. The formation
part is straightforward,

O3 (0, @, ) 1= [ (0, 0t (s ) 4750
k
= /ar (u(()l)a s au(()k)’ (Ugll))nZL (mn)TLan du) ]lmZR(u) : Z 2((] - 1)(“[.() 2 - Ug)q 1))

q=2

k—1 ) () mo )
x lH go(u) - ul@ (- W9 _ @) /(q o 90(@) de [ g1(ug”) - T] Fultn-1)
0 =k

n>2

—f(ug, u, .. )]

m T

+ L) S(@) Y22 [ (g0(a) =1) da

i=1 “%o

k k—1 (2)
_ ; 1 U
= ooy (m) - D 2(q = D = uff™Y) [H 90(ug”) [y 0l) d
0o — U “o

q:2 ]:1

) m 5 A (L
x 1)) T fu @D, 1) — F (o ’”,(us))nzl,(mn)nzo)]
n>2

+]l(0’k)(m) . f Z da: (go(z) —1).

We turn to the generator of the death dynamics. Abbreviate the jump factor ¢ := ¢(u)
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(cf. (6.5)). We rewrite

Ay f(ug,uq,...) —Tm<H Hgn oul)) uo,ul,...)>

n>01i=1

- = (H H ( gn((pu )+ ﬂ[r,m)(Sou;L)) - f(Ul,UQ, .. ))

n>01i=1

Assume u(() ) <r-— % and ug) <7r-— % for n > 1. L.e. the progenitors are not in the
death zone. By definition of the jump factor we distinguish between the cases m > ¢
and m < ¢:

Caf (u ™, @z, (mn)uzo) = [ ar (a0, (ma)azor du) A3 f ()
= ]l(c,oo) (m)

A

_f(uél,...,k)’ (ugll))nzh (mn)n>0)1

Fggm) - 7 F() = F(u @), (ma)aso) |

‘We have for m > ¢

1 (mo—k)VO
(T()/(m dz ( [Or)(‘PZ)go(QOZ)+]1[r,oo)(<ﬁ2)))

_uo

T

1 r (mo—k)V
©

—w | w go(pz) dz + k) / dz)

r—ugy’ Jug r—

1 r T—T/QD ( mo— k)
) / oy 90(2) dz + (k))

(
(
(

k (mo—k)VO
r— (pu(() : 67)\0(<puék)) + r- T/@)

- (r—uf”) r—ul)

re ) re (mo—k)V0
1—— = e tolpug ) o "
(r— u(k))m (r— u(k))
0 0

(mo—k)VO l [(mo—k)V0]—1
_ (mo — k:) < re > (1 B re )
= l (r—ug”)m (r = ug”)m

w o= 20(u§)[((mo—k)v0)—]
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and, with a very similar calculation for n > 1,

mn—1
1 r
(7,_(1) /(1) dz (H[O,T)(sz)gn(Soz) + ]l[r,oo)(SDZ)>>

Un

my, — 1 re ! re 1 (1)
| [
=0 (r—up’)m (r—up’)m

If a progenitor is in the death zone, all particles of its subpopulation are killed. We
correct for this case by cutting the probability parameters off at 1 and obtain the form
of C in (6.14).

We turn to the birth dynamics in the extractions,

Crf (ug v, <u<1>>n>1, (o) = [ ar (a1, (ma)azo: du) ALf ()

_/ar (1, Lk 7 7(11))7L217(mn)n20; du)
. . ! 1
n>lz 1 Un n\Un

We treat the extractions separately. Fix n > 1.

/ar (uél"”’k)a (US’)>n’217 (M ) />0 du) f(ug,u,...) 22/(1_) (gn(z) — 1) dx
i=1 “Un

= Joul"),mo) T JiCf [2%( Wye ) [z (gaa) — 1)
l;l Uy,
l#n

+ (= 1)g ()02

"5 [z n(2) [ e (gn@) - 1)]

A ~ (1) (1)
= dué”""“),mo)Hfz<u§1%ml>[2<r—u< )gn (ufD)e A0 “W”(An( ) — 1)

+ (my = Dga(ull e 05 0m =2

T

—oxn, (uD 2
X ((r — uD)e 2nlun’) _ -0 0 dz gn(2)(r — z))] .
(A.11)

For the last equality we used Lemma A.2.1.
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We turn to the movement part. For the progenitor we obtain

/ u7(11)
/ar (u(()l""’k), (’UJS,))TL/Zb (mn/)nlzo; du) f(UO, Ui, - )((Ug))2 — rug))gn( (1))
gn(un")
= fo(ul> M mo) - TT A, mn) - (D)2 = rufD) g, (ufD)e A=),
iZn
(A.12)
For the particles in the bulk we obtain, using partial integration,
(Lk) ¢ (1) ()42 (@) g (u))
/ar(uo’ (U =1, (M )03 du) f(ug,u,...) Z((un ): —ru,’) o)
i=2 gn(un’)
R R o (6D
= foluy ™ mo) - TL g rmi) - (o = 1)gn () 202
1>1
l#n
1 T
S— /u 5 (2= 1) (2
. R (@) (s
= foluy ™" mo) - TT Fuluf” yma) - (= 1)gn ()= ) mn=2)
I>1
l#n
1 T
i (P = gl — [ dz 22 = (=)
T — Up, Un
. , (@) (s
= Joug ™™ mo) - TT g m) - (ma = 1)gn(uf)e 0D m=2)
I>1
l#n
X L il <(r - ugll))ugll)gn(ug)) — / dz rgn(2) + 2/ dz (r — z)gn(z)>
r—ud ul! uf?
n 7 — u<1) My, —
= folug™ mo) - TT Fuluf”sma) - (= 1)gn ()= )mn=2)
I>1
l#n
X (ug)gn(ug)) ~pe ) 4 L(l) 0 dz (= z)gn(z)>.
T — Un Un
(A.13)
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Combining (A.11), (A.12) and (A.13) we obtain for n > 1
/ar(u(()l ..... )’( (1)) ,>1’( ’)n’ZO; du)

mn (@)
" 7 7 97,1 Un
< Flugsur, ) Y <2m/}®<gn< )-1) da:+(<ug>>2rug>)(co)>
i=1 Un gn(un”)
. R @Y mn1) (@D
— foul O mo) - TL A, my) o[2<r g e DD (i) )
Zn
(i — 1)gn(u7(11))€xn(un>)(mn2)<( — w2l )
2 r d
o [ 4 9n)0 —2)

()2 = rufD) g (uf)e e

= g (e 080 (oD ) — e

+
—~
—

g

Py
Z
S~—
)
<
:/-\
—
—
S—
)
: ~
—~
S
:/\
\_‘7
I
>
3
E
=
=
3
3
|
=
| I

(= ufD)(mp = 1) (Fu(l,mp +1) = fu(uld,mn))
d .
+ ((uiM)? = rul) mf (ug)ymn)]

(A.14)
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(1)
For the last equality, recall that e (") = —L_ (") g (z) dz. Hence we obtain
@ J, D
T—1Uy, n

Fawl?ma) = ()2 = D) - g (ud)eele0m )
duy,

(1)
o (Y e — 1 " gn(Un
" <9n(u53))(mn—1) A <((1>)2/<1> ana) dz — 28 03)
T Un

— Up, r—u

+g§1(u9))e*n(“9>)(mnl))

— g (D) (mp — 1)en ) =2) <—U% Je () Ly Mg ( gg)

+ ((f?)? = rufD) g (uf)e () mnD)

ul
—uf (my = 1) (fuull) ) = gu(ulD) fu(wl?, my = 1))
+ <<u,<:>> —rug)) g (u s>>e—kn<u%“><mn—1>.

We obtain the form of C? in (6.16) by summing over n > 1.

We take the birth-dynamics of the integrated root process to be apparent and we
omit the generator calculation: If we ignore U1%=1" the k-th progenitor Ul(k) and

the bulk U; perform a birth dynamic with progenitor and the integrated process can

(1,...k—1)

be obtained as in (A.14). The remaining progenitors U; generate uniformly

distributed offspring in [Ul(k), r] with individual rate 2(r — Ul(k)), thus inducing immi-
gration at total rate 2(k — 1)(r — Ul(k)). This dynamics belong to the generator Cfj in
(6.15).

In order to apply the Markov Mapping Theorem we need the following result:

Lemma A.6.1. For u =73}, (i ni) € Sp,/)xn define

u) :=m = Zun([o,r))

(Recall that u, = dyi-) For each f € Dp; there exists ¢y > 0 such that

iint=n

[Aprf(w)] < cf - Y(u).
Proof. We have 0 < g, <1, g,(r) = 1 and u,, < r. We check the statement for each
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of the operators in section 6.1. We have

‘A}f(uo,ul, ce ‘

k—1
1 i
(ul® o) [H ao(u)
=1
(9)

1 Yo
X u(q)—u(q_l)/(q n9 ) da - Hgl an Up—1) (Uo,ulw--)H
0 0

n>2
+

UO,Ul,.. 22/ )dx

<KX (r —1) + 2mr.

Furthermore we have

rm

|A2f(u07u17 .- )| = ?’f(gp(u) ' UO,QD(U) UL, - - ) - f(u07u17 .. )‘ g 7

Recall that the division by g1 (u}) in the operators Af and A’ removes the respective
factor from the product f(uq,us,...). Finally we have

|Apf (uo, ua, .. )| = ‘f(uoﬂu,u )<2k/<k)(90( —1) dz + Z 2/() (90(z) — 1) dz

1=k+1
32 (0 - o) 8T

< 2kr + 2(mg — k)7 + mor?

and

|AL f(uo, u1,...)| = f(uo,u1,...) Z i (2 uT (gn(z) — 1) dz + ((uil)Q B ru;) Q;L(U%)

m(2r + r?).

A.7. The semimartingale characteristics of the
progenitor-mass process

Let all notation be as in Chapter 6. In this section we determine the semimartingale
characteristics of X" (see Definition (6.17)). We stop the process X™X when the
overall mass density Y falls below some threshold § > 0. Recall the definition

=inf{s: Y] <d}.

Define X}’ o Xt/\,rr Recall the deﬁmtlon of the truncation function h(x) = (h(z;));
in (4.32). Denote by (BX r cx 7 pX7) be the semimartingale characteristics of X",
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Since the continuous martingale part of X T’K"f is zero and X" 9 has no predictable
jumps, the modified second characteristic CX"(h) is defined in terms of the third
characteristic v, ) i

(CXTYid(h) = hihd * X,
For the first characteristic we have

BX,r(h) — BX,T‘ + hx VX,’I‘7

where BXm0 .= XnKd _ D os< AX7K9 s the process without jumps.
We constitute the third characteristic of X9 the predictable compensator X of
the empirical jump measure, as a sum

- K .
X" (w; dt, dx) = I/C)l(’r(w; dt,dz) + Z vXT (wydt, dx) + V])f’r(w; dt,dz),
n=0

where Vj(’T compensates the jumps induced by death events, V,{( o

compensates the
jumps induced by births in the bulk of the n-th subpopulation and I/J)c(’r compensates

the jumps induced by the genesis of new extractions.

We drop § and K in our notation, X7 = X0 vy — yKS etc. Since we are
interested in the dynamics of X" for large 7, we assume ré > ¢, k and thus we omit
the cases, where [0, 7] is completely in the “death zone” or where active progenitors
are dead. We have then for the jump factor of the death mechanism

e(U") =

r

r—c/Y"’

Because of our “dummy values” for extinct/non existent extractions we have to be
careful to set the levels of dying progenitors onto the threshold r. Otherwise we
would see continuous movement of dead progenitors due to the differential equation

= u? — ru.

Jumps induced by death events Death jumps happen at instantaneous rate @.
Consider a subpopulation, where the progenitor (or progenitors, in case of the root)
is not in the death zone. A progenitor with level u performs a jump with height
u- (77/5@ —1). All bulk particles in the interval [r — ¢/¥/", r] are killed. Since the
bulk particles are uniformly distributed above the progenitor, the number of particles
killed is binomially distributed. If a death jump happens at time t, the parameters of

the binomial distribution for the root are

Nto’r =17 (Y()T)t —k and pg’r = — ,

and the parameters for the n-th extraction are

N i=r.(Y");—1 and pp" =
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So the jump of }7{ is By, -distributed, where

N’!LT‘ nr
By, ¢(dz) : N iy (1= ppry™ 5
nrt(dz) = Z i) =p) _i(d).

J=0

If the progenitor is in the death zone, it jumps onto the threshold r and all bulk
particles are killed. Denote by m} := max{i = 1,...,k : (Uol)’r)t <r—c/Y/} the
number of progenitors in the root that are not in the death zone. The compensator
for the death jumps is

2b)/t

(dt dl‘) - ]l{t<7'§/\0'K}

=1 r—c/YT 0

" H5(< o) 1)),

(d$k+n)

K
X H 6( _ L/YrU(l) ) )_(UT(LD,TL

n=1

X ]l{ U(k) <rfc/Yt’"} .BO’T’t(dka’_K—’_l) (A15)

+]l{((7(§k“)t2r—c/1q} ’ 67(}70’")t+$m; (d$k+K+1))
K
8 H (IL{ (OD7) <r—e/vr} Bt (Aot kr14n)

n=1

L G0 ey} 5_(Y;)t(d9€k+K+1+n)>-

Jumps induced by birth events in the bulks The compensator v™" handles birth
events happening in the bulk of subpopulation n. X" accounts those as mass increase.

There are two birth mechanisms at work: branching of the bulk particles and immi-
gration fuelled by the progenitor(s). In the root the rate for the former birth type is

(r — Uék)’r) (rff({ — k:), and the rate for the latter birth type is 2k (r — U(gk)’r). For
the root this amounts to the compensator
vy " (dt, da) = Licrrnor ) ( — O )(T%T + k‘) dt - 01 (dzprk41)

x 0g(dxy, ..., dopr, dTpy k1o, - - AThg2K41),

(A.16)

In the n-th extraction births happen at rates (r - U,(Ll)’r) (r?{ — 1) and 2 (7“ — U,(Ll)’r).
The compensator for bulk births in the n-th extraction (n > 1) is

V’r)z(ﬂn (dt7 d$) = ]1{t<7'§/\0§<} ’ (’I" - ([77(11)7T)t) (T‘(?;:)t + 1) de- 5% (d-l'k-i-K-l-n-l-l)

x 0o(dwy, ..., ATy Kin, ATk K tnt2s - - - ATp2k41)-

(A.17)

Jumps induced by formations of new extractions Although we do not use V;( " in

our considerations in Section 6.3.1, we specify it for the sake of completeness. Births
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among the k progenitors of the root lead to formation events as detailed in 6.1: If a

new progenitor with rank ¢ is born at time t it takes the place of the formerly g-th

U(q)m

lowest particle, so Uy"" performs a uniformly distributed downward jump,

A(Uéq)’r)t ~ Unif[(Uéq—lw_Uéq“)t_,0] '

The coordinates (7(51""’q_1)’r don’t jump and U(qurl”"’k)’T jump down one rank,

A(Uél,,(]*l),’f’)t —_ 07
A( ”(gq+1,...,k),r) o (Uéq,...,k—l),r _ Uéq—l—l,...,k),r)t

=

All extractions move on one slot to make room for the newly formed extraction. Its
progenitor has level ( Nék)’T)t, and its subpopulation mass is (Y7 );_ — % The jumps

induced by the formations are compensated by

i k
V;(’T(dt,dx) = lgcrrpony - > 2(i-1) ((UO(Q)’T)t — (Uéq_l)’r)t> dt
q=2

X 60(d$1’ [N ,d.rq,l) . Unif[(Uéq—l),r7U(§q),r)t’o] (d$q)
X 5(0(5(1 ,,,,, k—1),r7ﬁ(()q+1 ,,,,, k),r)t(d$q+1, ., dag)
K (A.18)

X (5(Uék),r_01(1)yr)t(dl'k+l> . 771:[2 5(07(;_)7174—07(11)’7‘% (dxk+n)

X Ok v (ATkic) - Oy i, (A c42)

T

< I dwr, gy, (donpscinrin),
7‘[/:2 n’ — n
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