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The symbiotic branching model is a spatial population model describ-
ing the dynamics of two interacting types that can only branch if both types
are present. A classical result for the underlying stochastic partial differen-
tial equation identifies moments of the solution via a duality to a system of
Brownian motions with dynamically changing colors. In this paper, we revisit
this duality and give it a new interpretation. This new approach allows us to
extend the duality to the limit as the branching rate y is sent to infinity. This
limit is particularly interesting since it captures the large scale behavior of the
system. As an application of the duality, we can explicitly identify the y = oo
limit when the driving noises are perfectly negatively correlated. The limit is
a system of annihilating Brownian motions with a drift that depends on the
initial imbalance between the types.
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1. Introduction. In [10], Etheridge and Fleischmann introduce a spatial pop-
ulation model that describes the evolution of two interacting types. The dynamics
follows locally a branching process, where each type branches with a rate propor-
tional to the frequency of the other type. Additionally, types are allowed to migrate
to neighbouring colonies. In the continuum space and large population limit, the
symbiotic branching model is the process (u;);>0 = (u M 2));>o, where the fre-

quencies utl)(x) and u§2) (x) of the respective types are given by the nonnegative
solutions of the stochastic partial differential equations
ot

u (x) = i D) +yuP ©u® WP ),
2,0 =2 2><x> +yul® u® W2 (x),

ot
with suitable nonnegative initial condition uy = (u(()l) s Ug )) u(’)(x) >0, x € R,
i =1,2. Here, y > 0 is the branching rate and (W™, W®) is a pair of corre-

lated standard Gaussian white noises on R} x R with correlation governed by a
parameter o € [—1, 1], that is,

E[W." )W, (x2)] = 080(t1 — 12)80(x1 —x2),  11,12>0,x1, %2 €R,

where 8¢ denotes the delta function at 0.
There is also a discrete-space version of the model on the lattice Z¢, where %A
is replaced by the discrete Laplacian

Al f(x) = ﬂ Y (f) = fx),

y~x

cSBM(Q, ¥ )y, :

where y ~ x indicates that x and y are neighbors on Z¢ and f :Z¢ — R.
Moreover, in this case the white noises are replaced by an independent system
(Wl(x), W2(x)), x € Z4, of o-correlated two-dimensional Brownian motions. We
will refer to the discrete space model with initial condition ug as dSBM(o, ¥ )y,-
Existence (for o € [—1, 1]) and uniqueness (for ¢ € [—1, 1)) in both continuous
and discrete space was proved in [10] for a large class of initial conditions.

The symbiotic branching model generalizes several well-known examples of
spatial populations dynamics. In particular for the case o = —1 of perfectly neg-

atively correlated noises, the sum u Dy uz(z) solves the (deterministic) heat equa-

D @ =S (u(()l) + u(z)) for all r > 0, with (S;);>0 denoting

+ u;
the heat semigroup. In particular, for initial conditions u(()l) =1- (()2)

to one, we have u; := uﬁl) =1- ,(2) for all ¢+ > 0, and the system reduces to the

continuous-space stepping stone model

tion, so we have u;

summing up

0 A ;
(1) guz(x)=§”z(X)+\/Vuz(X)(1 — uy (x)) Wy (x)
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analysed, for example, in [22] and [24]. For ¢ = 0, the system is known as the
mutually catalytic branching model due to Dawson and Perkins [6].

We are particularly interested in the case where initially both types are spatially
separated. In the simplest case, this corresponds to starting the system with “com-
plementary Heaviside initial conditions” ug = (u(()l) , u(()z)) = (1g-, 1g+). Then one
would like to understand the evolution of the interface between the two types,
which is defined by

Ife, = clfx e R:u” 0)u® (x) > 0},
where u; = (ugl), u,(z)) is the solution of cSBM(p, ¥ )y, at time ¢ > 0, and cl(A)
denotes the closure of the set A in R. Results on the growth of this interface due to
[10], [3] suggest diffusive behavior for the interface. This conjecture is supported
by the following scaling property of the model; see [10], Lemma 8: Let (u,);>0
denote the solution to cSBM(g, ¥ )y, . If we rescale time and space diffusively, that
is: If given K > 0, we define

VEK](X):zuKZt(KX), xeR,t>0,

then (VEK])[Z() is a solution to cSBM(p, Ky)v[zq, that is, a symbiotic branching
0

process with branching rate Ky and correspondingly transformed initial states
VE)K](x) = ug(Kx), x € R. Thus, provided that the initial conditions are invari-
ant under diffusive rescaling (as is the case for complementary Heaviside), this
rescaling of the system is equivalent (in law) to increasing the branching rate. This
observation suggests to investigate an infinite rate limit y — oo, which can also
be considered for more general initial conditions.

This program has been carried out first for the discrete-space model dSBM(p, v),
also inspired by the scaling property of the continuous model. For o € (—1, 1) and

suitable initial conditions ug = (u(()l), uéz)) which are mutually singular, that is,

ul” )P (x) = 0 for all x € Z4, [8, 9, 17-19] construct a non-trivial limiting
process of ASBM(o, ¥ )u, a8 y — oo and study its long-term properties. They also
give a very explicit description of the limit in terms of an infinite system of jump-
type stochastic differential equations (SDEs). The limit corresponds to a system
where the two types remain separated, that is, at each lattice point only one type
is present. We will refer to the limit as the discrete-space infinite rate symbiotic
branching model, abbreviated as dSBM(p, 00).

For the continuous space model cSBM(p, y), an infinite rate limit has been
shown to exist recently in [4] for the case of negative correlations ¢ € (—1,0)
and a large class of initial conditions. More precisely, it was proved that the
measure-valued processes obtained by taking the solutions of ¢SBM(g, ¥ )y, as

" . @®H 2
densities converge in law as y 1 oo to a measure-valued process (u; ", ;" )r>0
also satisfying a certain separation-of-types condition; see [4], Theorem 1.10. We
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call the limit (,ugl), ,ugz)),zo the continuous-space infinite rate symbiotic branch-
ing model cSBM(p, 00). As for the discrete case, the convergence is generally
in the Meyer—Zheng “pseudo-path” topology on Do, ), Which is strictly weaker
than the standard Skorokhod topology. Under the more restrictive condition that
uy = (Ig-, Ig+) and g € (—1, —%), it is possible to show convergence in the
stronger Skorokhod topology on Co,«c); see [4], Theorems 1.5, 1.12. Also, in this
case the limiting measures ,ugl) and M§2> are absolutely continuous with respect to
Lebesgue measure and mutually singular, that is, we have

Mt(l)(-),ugz)(-) =0 almost surely.

In [4], cSSBM(p, 00) is characterized in terms of a rather abstract martingale prob-
lem. In contrast to the discrete-space case (see [18]), a fully explicit characteri-
zation of the continuous-space limit is still missing so far. Recently, in [13] the
gap between the two infinite rate models has been narrowed somewhat by showing
that for all o € (—1,0), dSBM(p, 0co) converges to cSBM(p, co) under diffusive
rescaling. This opens up the possibility to obtain results on the continuous model
from analogous ones for the discrete model. For example, it was shown in [13] that
for complementary Heaviside initial conditions, for each fixed time ¢ > 0, almost
surely there exists a single interface, that is a point which is separating the two
types.

The convergence result in [4] does not include the case ¢ = —1. In this case, for
complementary Heaviside initial conditions, a diffusive scaling limit was already
proved in [24] for the continuum stepping stone model, as one of the steps of un-
derstanding the diffusively rescaled interface. Under this assumption, it was shown

that the measure-valued limit (M,(D, /Lt(z))tzo has the law of
(Lix<p,y dx, Lix>p,} dX)>0,

for (B;);>0 a standard Brownian motion. More generally, instead of just com-
plementary Heaviside [24] considered also initial conditions with “multiple in-
terfaces”, but still under the assumption that they sum up to one so that the system
reduces to the stepping stone model (1). It was shown that these solutions with a
finite number of interfaces converge to a system of annihilating Brownian motions.

The original motivation for this work was the question what happens for o = —1
and general initial conditions. This includes the case where ug is still complemen-
tary but does not satisfy u(()l) + u(()z) = 1. This case corresponds also to a stepping
stone model, but where we do not consider relative frequencies and instead ab-
solute numbers (and then densities). Locally, the dynamics are still given by a
Wright-Fisher model, preserving the number of particles. However, now there is
migration to neighboring sites rather than exchange of particles as in the original
model. Our aim here is to understand how an initial imbalance in absolute numbers
propagates. Another motivation is to consider “overlapping” initial configurations
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where the two populations are no longer well separated. These general initial con-
ditions are not covered by the results in [24], and the problem is also open for the
discrete model; see, for example, [8], page 43.

In fact, all tightness results obtained in [4] continue to hold for o = —1 as well.
The problem is however uniqueness, since the self-duality approach employed for
the case o > —11in [10], [18] and [4] breaks down. The same problem arises for the
finite rate model as well. Instead of using self-duality, [10] establishes uniqueness
for SBM(—1, y) using a new moment duality introduced there, which we recall be-
low and which replaces Shiga’s [22] moment duality for the stepping stone model
involving coalescing Brownian motions. For o = —1, the process is characterized
by its moments precisely because the sum u ;1) +u 52) still solves the deterministic
heat equation. This suggests a strategy to prove uniqueness for SBM(—1, co) by
extending the moment duality of [10] to the infinite rate limit. Indeed, this (rather
non-trivial) extension is one of the main results in the present work.

We now briefly recall the moment duality due to [10]. Let u;, = (ugl), uﬁz)) de-
note the solution of SBM(p, y) (in discrete or continuous space) with initial con-
dition ug = (), u{?). Let S € {Z4, R}. Fix n € N. For x = (x1, ..., x,) € 8" and
c=(c1,...,cy) €{1,2}", one is interested in the (mixed) moments

n
(.
Eu(()l),u(()z) |:,:l_[1 Uy (xt):|, t>0.

We can interpret the two types as “colors”, thus we will call each element of {1, 2}"
a coloring. In discrete resp. continuous space, the dual process is defined as fol-
lows: At time ¢t = 0, we start with n particles located at x € S” and colored accord-
ing to ¢ € {1, 2}", that is, ¢; is the color of particle i located at x;. The particles
move on paths given by a family of independent simple symmetric random walks,
resp. Brownian motions, (X;),>0 starting at x. When two particles meet, they start
collecting collision local time. If both particles are of the same color, each of them
changes color when their collision local time exceeds an (independent) exponen-
tial time with parameter y /2, resulting in a total rate of y per pair of particles for
a change of color. Denote by (C;);>¢ the resulting coloring process of X, that is
C; € {1, 2}" prescribes the color of the n particles at time . Finally, denote by L}
the total collision local time collected by all pairs of the same color up to time ¢,
and let Lfé be the collected local time of all pairs of different color up to time z.
For a more rigorous definition of the dual process and more details, we refer to
[10], Sections 3.2 and 4.1. The mixed moment duality function is given (up to an
exponential correction involving L}~ and L,#) by

n
H(u;x,c):=u9x):= 1_[ u (x;).
i=1
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Now the moment duality for SBM(p, y) reads as follows [10], Propositions 9, 12:

— g #
2) ]EU()[H(UI; X, C)] = EX,C[H(UO; X, Ct)e}/(Lt +ol] )]

Although the moment duality is particularly important for o = —1 since there it is
needed to ensure uniqueness, it holds for all values of ¢ € [—1, 1]. In [3], it was
used (together with the self-duality) to investigate how the long-term behavior of
the moments depends on the parameter o. More precisely, define the critical curve
p:[—1,1) — (1, oo] of the symbiotic branching model by

€)) p(o) = m,

and denote its inverse by o(p) = — cos(%) for p € (1, co]. As shown in [3], The-
orem 2.5, this critical curve determines the long-term behavior of the moments of
SBM(p, y) for uniform initial conditions: We have

o<o(p) = ]Ej]_’]]_[l/l[(i)(.x)p] is bounded uniformly in all > 0, x € S,

for i = 1,2, and the above condition is sharp in the recurrent case, that is, for
S e{R,Z, ZZ}. This suggests that the infinite rate model SBM(p, 0o) has finite
pth moments for p < p(p), and indeed this holds true (see [13], Proposition 2.8).

In this work, we extend the moment duality from [10] to the infinite rate limit
SBM(p, co) for all n € N such that o + cos(w/n) < 0, corresponding to integer
moments below the critical curve. As we will explain below, this is not straightfor-
ward and first requires a suitable reinterpretation of the moment duality (2). Indeed,
it is intuitive that for y 1 oo, the color change mechanism in the dual system of
colored particles described above will happen instantaneously upon the collision
of two particles. However, it is not at all clear what the exponential correction term
in (2) will converge to. For o = —1, the extension to ¥ = oo establishes the unique-
ness of SBM(—1, oo) for general initial conditions, which was so far open in both
discrete and continuous space. As a further application, we investigate the contin-
uous space model in more detail. In fact, assuming only boundedness of the initial
condition ug, we provide a complete description of cSBM(—1, 00)y, in terms of
annihilating Brownian motions with drift.

2. Main results. In this section, we give a precise statement of our main re-
sults. From now on, we will write (up/]),zo for the solution to SBM(g, ¥ )y, (in
discrete or continuous space) with initial condition ug and finite branching rate
y € (0,00). The notation (u;);>¢ will usually2 be reserved for the infinite rate
limit SBM(g, 00)y,. We recall from [4] resp. [13] that the limiting process (u;);>0
takes values in Do, o) (Miem(S)?), where Miem(S) denotes the space of tempered
measures on S € {Z¢, R}. The topology on Mem(S) can be described as follows:

2An exception is Corollary 2.6(ii).
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Convergence of a sequence of measures u;, — u in My (S) as n — 00 means
convergence of all integrals (u,, ) — (u, ¢) against continuous test functions ¢
that decay exponentially fast at infinity. With this topology, Mem(S) is a Polish
space. Throughout, we will also use the Meyer—Zheng topology introduced in [21]
and generalized in [20], where the path space is endowed with the topology in-
duced by convergence in measure. For more details on these topologies, we refer
the reader for example, to Appendix A.1 in [4].

In order to simplify the proofs, in this paper, we will consider only bounded

initial densities ug = (u(()l), u(()z)).

2.1. Moment duality for SBM(p, 00). We return to the classical moment du-
ality (2) for SBM(p, y) due to [10], which we would like to extend to y = oo.
Recall that we call the elements of {1,2}" colorings. Let M ({1, 2}") denote the
space of measures on colorings, which can be identified with (RT)?"). Given the
paths X = (X ,(1), X ,(n)),zo of either simple symmetric random walk in (Z4Hn
or Brownian motion in R” and a measure on colorings My € M({1,2}"), let
MY = MYV (X, Mo) be a process taking values in M ({1, 2}") with initial state
My and evolution given by

amf’\b) =2 5 i, M B L
@ o
+% > Jlb,«;éb,»Mz[y](i;i)dLi’j,
i,j=1
for b € {1, 2}". Here (Li’j )s>0 are the pair local times of the motions X and bl is

the coloring b flipped at i. The process M,[y](X , Mp) is well defined almost surely
w.r.t. the law of the random walk or Brownian motion.

THEOREM 2.1. Fixp e[—1,1],and let S € {Zd, R}. Given n € N and a col-
oring c € {1, 2}", the original moment duality (2) can be rewritten as

5) Bug [ H (! 5x0)] =B 3 w7 806 (x|
be(l,2)

REMARK 2.2. Let us remark that we have a lot of control over the process
M1 in terms of eigenvectors and eigenvalues. The details of this are postponed
to Section 4.

Our first result, which is crucial for the extension of the moment duality to

y = 00, is that the process (M,[y](X, My));>0 converges almost surely as y 1 oo,
provided o + cos(rr/n) < 0.
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THEOREM 2.3. Suppose that o +cos(w/n) < 0. In the continuous-space case
S =R, assume also that the starting point X = (x1, ..., X,) € R" of the Brownian
motion X is such that no two coordinates are the same. Then as y — o0, the
process (Mt[y])tzo defined in (4) converges almost surely pointwise to a ladcag
limiting process (Mt[oo])tzo = (M,[OO] (X, Mo)):>o0-

REMARK 2.4. (a) The construction of the process M [o°] in Theorem 2.3 is
explicit, but also involved. Therefore, we postpone its description to Section 4;
see, in particular Propositions 4.5 and 4.6.

(b) In continuous space, the extra condition on the starting point of the Brownian
motions that x; # x; for i # j is only technical and may be removed, albeit at the
expense of a much more involved proof. But since we will need the convergence
only for Lebesgue-almost all starting points x € R", we will not prove this.

Our second main result extends the moment duality (5) to the infinite rate limit.
Note that we exclude o = —1 since in this case the infinite rate limit has not yet
been constructed for general initial conditions. In fact, in Section 2.2 we will use
Theorems 2.1 and 2.3 to remedy this and obtain much more details about the case
o = —1. Since in continuous space the limiting process cSBM(p, 00) is measure-
valued, instead of the ‘pointwise’ duality function employed in (5) we state the
duality in a weak formulation.

THEOREM 2.5. Suppose o € (—1,0). For S € {Z¢, R}, consider nonnega-

tive and bounded initial densities uy = (u(()l), u(()z)); in the discrete-space case

S =74, assume also that uél) and u(()z) are mutually singular. Let (u;);>0 €

Dy0,00) (Miem(S)?) denote the infinite rate limit SBM(p, 00)y,, and let (Mt[oo]),zo
be the limiting process from Theorem 2.3. Then (W;);>¢ satisfies the following mo-
ment duality: For all n € N such that o 4 cos(w/n) <0, all t > 0, all colorings

c=(c1,...,cn) €{1,2}" and all nonnegative test functions 0 < ¢ € L' (S"), we

have

©6) Eup [ [ #eoul® (dx)} = ¢<x)Ex[ S M, &)(b)ué’”(x,)} dx
s s be{l,2)

and both sides are finite, where we write uﬁ") dx) = Q®7_, ugci)(dx,-) and the in-
tegral on the right hand side is taken w.r.t. Lebesgue measue if S = R and w.rt.

counting measure if S = 7.

We will now state several consequences of the new moment duality (6) resp.
of the reformulation of the finite rate duality (5). First of all, for the infinite rate
model we can explicitly compute second mixed moments, where we recover a
known identity (see [9], Theorem 1.2, for discrete space and [13] for the general
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case). Second, for the finite rate model on 74, d = 1,2, it is known that the critical
curve ¢ + cos(r/n) = 0 determines which moments remain bounded in time. In
dimensions where the random walk is transient, the condition o + cos(rr/n) < 0 is
still sufficient for the uniform boundedness of nth moments; see [3], Theorem 2.5.
However, as we will see in part (ii) of the following corollary, we can recover a
weaker version of a result of [2] to see it is no longer sharp.

COROLLARY 2.6. (i) Let ¢ € (—1,0), S € {Z4,R} and (u,);>¢ be the in-
finite rate limit SBM(g, 00)y, for nonnegative and bounded initial condition

uy = (u(()l), u(()z)); in the discrete-space case S = 74, assume also that u(()l) and

u(()z) are mutually singular. For second mixed moments, the duality (6) reads

Eug[fus” @)fu”, ¥)]

(7
= /S @Y DExy[ug” (X7 )ug” (X)) Li<c] dx dy,
where ¢,y € L' (R) and t denotes the first collision time of the two random walks
resp. Brownian motions (X M x@).

(i) [2] Let o € [—1,11, S =Z% for d > 3 and (u;);>0 be the solution of
dSBM(o, ¥ )u, for y € (0, 00) and nonnegative bounded initial condition ug. Let
pd be the return probability of a random walk to the origin. If 2(%’”) < 1, then

forallt >0,x € 74,

(1 2) or B
B, [ () (x>]s||uo||§o<1—m> '

. 1 2
If 550 = 1, then limy . o Eqplu'” 0)ul® (x)] = oo.

REMARK 2.7. (a) Note for part (ii) that z(lgfypd) < 1 for all y > 0 only if
o < 0. In particular o = 0 has uniformly bounded second moments in d > 3.

(b) Results on the second moments of dSBM(p, ) have already been obtained
in [2], Proposition 2.3. We give an alternative proof using the explicit control on
M,[y]; see the representation (29) below. However, the latter is no longer true for

higher moments and instead Mt[y] is a random product of matrices [namely the
matrices K, (-, m(Xg)) in the terminology of Section 4]. Since the lead-
ing eigenvalue and corresponding eigenvectors are known explicitly, there is some
hope to obtain results. Nevertheless, since the random matrices are neither inde-
pendent nor stationary, this is not trivial.

2.2. The case o = —1. In Theorem 2.5, we excluded o = —1 since in this
case the infinite rate limit has not yet been constructed for general initial con-
ditions. Our third main result remedies this situation and establishes the infinite
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rate symbiotic branching model SBM(—1, co) for both continuous and discrete
space, and characterizes it via the moment duality (6) and the Markov property. In
order to state the result properly, we introduce the following additional notation:
For S € {Z4, R}, consider the space of all (equivalence classes of) nonnegative
bounded measurable functions on S, which obviously can be identified with the
space of all Radon measures on S having bounded densities w.r.t. Lebesgue mea-
sure if S = R resp. counting measure if S = Z¢. Writing M (S) for this space,
we have Mj(S) € Mem(S), and we topologize M, (S) by the subspace topol-
ogy inherited from M, (S). Moreover, for each K > 0 we write Mg (S) for
the space of all pairs u = (D, u®) € M;(S)? such that the sum of the den-
sities Y + u® is bounded by the constant K. Observe that g .o Mg (S) =
Mp(S)? € Mem(S)?, and again we endow each M g (S) with the subspace topol-
ogy inherited from Mem(S)?. It is easy to see that convergence in Mg (S) w.r.t.
this topology coincides with vague convergence of (pairs of) measures, and that
Mk (S) is a compact space. Finally, we denote by M (S) € Mk (S) the sub-
space of all u = (uV, u®) € Mg (S) such that the measures 1" and u® are
mutually singular.

THEOREM 2.8. Let o = —1. For S € {Z,R}, K > 0 and initial condition

ug € Mg (S), let (uE”),Zo denote the finite rate symbiotic branching process
SBM(—1, ¥)y,, considered as M g (S)-valued process.

(a) (Continuous case) Suppose S = R. There exists a unique Feller semi-
group3 (Pr)i=0 on Mg (R) such that the corresponding Markov Feller process
(w;)r>0 is characterized by the moment duality (6) for all n € N. For each initial
condition uy € Mg (R), the process (u;);>0 has continuous sample paths and sat-
isfies the separation of types-property at fixed positive times, that is, for all t > 0

we have, almost surely, u; € ./\/lSI?p (R). Moreover, we have the weak convergence

L((),20 1 Pag) = L(W)r20 | Puy)

as y — o0 in Cjp,00) (M (R)) w.rt. the uniform topology on compacts.

(b) (Discrete case) Suppose S = 7. There exists a unique Feller semigroup
(Pr)i>0 on Mslgp (Z4) such that the corresponding Markov Feller process (W;);>0 €
Do, 0) (./\/lslgp (Z%)) is characterized by the moment duality (6) for all n € N. More-
over, denoting by P(Mslgp (Z%)) the space of probability measures on MS}?p (Z4),
there exists an injection J : Mg (Z4) — P(Msgp(Zd)) with J(0g) = 8y, () for all

ug € Mslgp (Z4) such that forallug e M x (Z4) we have the weak convergence

L(W),20 1 Pag) = L(W)r=0 | Py ug))

3Fora compact space E, by a Feller semigroup on £ we mean a Markov semigroup (Pt);>( which
satisfies P;(C(E)) C C(E) and is strongly continuous on C(E).
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asy — o0 in Djp, o) (Mg (Z)) w.rt. the Meyer—Zheng topology. Defining wq =

u(()l) + u(()z), the function J is explicitly given by

1w = Q|

xezd

1 2
u(() )(x)8 + uf) '(x)
wo(x) (WO(X%O)

- 5<o,wo<x>))1{wo<x>>0}

(8)
+ 5<0,0)1{wo(x>=0}]-

REMARK 2.9. We will refer to the process (u;);>o in Theorem 2.8 as the
infinite rate symbiotic branching process SBM(—1, co) [resp. cSBM(—1, co) for
S =R and dSBM(—1, o0) for S = Z4]. For continuous space, Theorem 2.8(a)
extends the results of [4] to the case ¢ = —1, which was left open in that paper.
The characterization of the limit in [4], Theorems 1.10, 1.12, in terms of a martin-
gale problem is replaced by a characterization via moments. The latter is possible,
since for o = —1 the noises are perfectly negatively correlated so that the sum
of the solutions solves the heat equation, thus the solutions are dominated by a
deterministic function.

We remark that for the continuous-space stepping stone case (1) where u(()l) +
u(()z) = 1, the result in part (a) (except the convergence assertion, and with a dif-
ferent dual process) can be considered a two-type version of the results proved in
[12], Theorem 4.1, Proposition 5.1, and [7], Corollary 7.3. In an infinitely-many-
types setting, these authors consider also more general migration processes than
Brownian motion and define the “limiting” process directly from the duality. On
the other hand, in discrete space the stepping stone model is well known to con-
verge (in the Meyer—Zheng and f.d.d. sense) to the voter model as y — o0; see,
for example, [8], Theorem 4.16, thus in part (b) we cannot expect continuous paths
of the limiting process and convergence in the Skorokhod topology.

The fact that for S = R in part (a) we obtain continuity of the paths at r = 0
may seem counterintuitive, since the separation of types-property holds for posi-
tive times but we allow for arbitrary (not necessarily separated) initial conditions.
The reason is that in the continuous case the topology on Mg (R) is so weak that
the separation of types is not preserved under convergence of the measures, that is,
/\/ls;p (R) is not closed in Mg (R) (on the contrary, it is a dense subset). This is a
major difference to the discrete case, where the separation of types is preserved un-
der convergence in M g (Z%). Thus, in part (b), for the definition of dSBM(—1, 00)
and the corresponding semigroup we restrict to initial conditions ug € MSISP(Z‘Z),
in agreement with the case o > —1.

We now proceed to a more explicit characterization of the limit in Theo-
rem 2.8 for the continuous-space case. First, we collect some additional nota-
tion: Let ¢/ denote the space of all pairs of absolutely continuous Radon mea-
sures u = (D, u@) on R with bounded densities such that " and u® are
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mutually singular and " + u® is equivalent to Lebesgue measure [equivalently,
uD@)u®(x) =0 and uD(x) + u®(x) > 0 for almost all x € R]. Note that
U< Ug-o Mi?p (R) € Mp(R)? € Mem(R)2, and again we topologize U with
the subspace topology inherited from M (R)?. For u € U, we define
Z(u) := supp(u'’) N supp(u®),
where supp(u) denotes the measure-theoretic support of u € U, that is,
supp(u) := {x € R:u(B.(x)) > 0 for all & > 0}.

We call the elements of Z(u) interface points or just interfaces. The configurations
with exactly n € N interface points are denoted by 4, that is,

Up:={ueld:|Z(w)|=n}.
We write m(u, x) :=1ifx € supp(u(l)) \Z(u)andm(u, x) :=2ifx € supp(u(z))\
Z(u), while setting m(u, x) := 0 if x € Z(u).
Throughout the rest of this section, given initial conditions ug = (u(()I), uéz)) €
M, (R)? for cSBM(—1, 00)y,, we write

w; 1= S;wo

for the solution to the deterministic heat equation with initial condition wg :=
u(()l) + u(()z) and recall that since o = —1, we know u,(l) + u§2> = wy forall t > 0.
Note that in view of Theorem 2.8(a), for each fixed t > 0 we have almost surely
u; € U, provided wg # 0.

Our next result deals with initial conditions of “single interface type”.

THEOREM 2.10. Assume ug € U;. Let (us);>0 denote the solution of
cSBM(—1, 00)y,. Then we have, almost surely,

u; € U forallt > 0.

Let (I;);>0 denote the single interface process defined by the unique element of
Z(uy), t > 0. Then, almost surely (1;);>0 is continuous and there exists a standard
Brownian motion (B;);>0 such that

1 / IT
) It:IO_/ Ma’S+Bz, t>0,
0 ws([ly)

and the process (I;);>o is the unique (in law) weak solution of the SDE (9).4 More-
over, u; can be recovered, fori =1,2, as

(M) :H'{xslf}wt(x) dx if lim m(ug,x) =1,
u,’(dx) = | x>—00 .
]]-{xZ][}wt(x)dx lf‘xglzloom(uo,x)::;—l.

4Under the assumption ug € U7, the integrand on the right hand side of (9) is not guaranteed
to be Lebesgue-integrable at 0. However, in any case the integral exists as an improper integral

. Ly
limg o ! w;glsi ds.
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REMARK 2.11. Ifug € U is such that wg := u(()l) + u(()z) is continuously dif-

ferentiable with sup, p |w(’)(x)| < o0 and inf,cp wo(x) > 0, then the drift term

(s,x) :é Ei; in equation (9) is continuous and globally bounded on R™ x R, and

existence and uniqueness of a weak solution to the SDE follow from the standard
theory (see e.g. [23] or [16], Chapter 5.3). In particular, in this case the integrand in
(9) is bounded and the integral is a proper integral. For general ug € U/ however,
we know only that wg is bounded and strictly positive almost everywhere, and
standard theory does not cover existence and uniqueness for equation (9). In par-
ticular, it can occur that wo (/o) = 0, wy(lp—) = —oo and wy(lp+) = +00 so that
the integrand need not even be locally bounded. Our result shows that nevertheless
the SDE (9) has a unique weak solution.

Our next result covers the case that Z(ug) consists of more than a single point—
even infinitely many points—as long as there are no accumulation points. Infor-
mally, in this case the interfaces follow each the dynamics of a Brownian motion
with drift as in (9) and upon collision both motions annihilate.

To describe the limiting system formally, we introduce the following terminol-
ogy: We call a collection {(Y,i),zo :i € J} of cadlag stochastic processes indexed
by an at most countable set J and taking values in R U {1}, where T is interpreted
as a cemetery state, a regular annihilating system if, almost surely, the following
hold:

e The initial positions are distinct and {Yé} ics has no accumulation points.

Yti =1 if and only if there exist s <t and j € J \ {i} such that Ysi_ = Ysj_ eR.
7; ;= inf{t > 0: Y,i =7} >0.

Each process Y’ is continuous at any time ¢ < t;.

There are no triple annihilations, that is, there are no times ¢ such that Y,i_ =

Y/_ =Yk eR fordistincti, j,k e J.

Now suppose we are given ug € U such that Z(ug) has no accumulation points
and a regular annihilating system {(Y;");>0 : x € Z(up)} indexed by and starting
from Z(up). Consider the partition of [0, c0) x R induced by the graphs of the
annihilating paths: We can “color” each component of the partition in a way that
is consistent with the coloring m(ug, -) of R. More precisely, define a mapping
m : [0,00) x R — {0, 1,2} as follows: Let m be equal to 0 on the closure of the
graphs of the annihilating paths, that is,

At x) =0  for(t,x)e J = cl(U [(t.Y/):1 €0, rj)}>.
jedJ

Then setting

m (0, x) :=m(ug, x) forx e R,
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=
=1

FIG. 1. Anillustration of the standard coloring m of [0, 00) x R induced by an initial configuration
ug with five interfaces and a regular annihilating system starting from Z(ug). Type 1 is drawn in
white and type 2 is shaded grey. The corresponding standard element ({it); >0 € Cjo,00)(U) is such

that ﬁfl)(x) [resp. ﬁ§2) (x)] agrees with ws(x) for all (t, x) in the white (resp. shaded) area and is
zero otherwise.

m(-, -) is defined by the requirement that it is locally constant on the complement
J¢€, cf. Figure 1. We call m the standard coloring of [0, 00) x R induced by ug
and {(Y;");>0 : x € Z(up)}. Obviously, r (¢, x) is the unique extension of m(0, x) =
m(ugp, x) from {0} x R to [0, o0) x R which is continuous on ¢, jointly in the
variables (z, x).

Using 1, we define

(10) G (x) == (e ) Lgir,0)=1> Wr ) Ljgr,n=2}) t>0,xeR.

It is easy to see that @, € U for each ¢ > 0 and (by the properties of the regular
annihilating system) that the process (;);>0 has continuous paths [recall that I/ is
topologized by the subspace topology inherited from Mtem(R)z]. We call (0;)>0
the standard element of Cjg,~) () induced by ug and {(¥;");>0 : x € Z(up)}.

THEOREM 2.12. Assume that uy € U and L(ng) has no accumulation points.
Let (u;);>0 denote the infinite rate limit cCSBM(—1, 00)y,. Then there exists a reg-
ular annihilating system {(I;');>0 : x € Z(ug)} starting from Z(ug) such that each
coordinate independently follows the law of the single-point interface process of
Theorem 2.10 up to the first collision with another (surviving) motion, upon which
both motions annihilate. Denote by (;);>0 the standard element of Cjo,o0)(U) in-
duced by ug and {(I]");>0 : x € Z(0g)}, as defined in (10). Then we have

W)=0L (B)i=0  0n Cpo.00) (Ms®)).

REMARK 2.13. If Z(ug) is finite, then it is obvious how to construct the reg-
ular annihilating system. However, due to the lack of monotonicity, it becomes
trickier to define the system for infinitely many particles. Our construction uses a
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coupling which embeds the annihilating system into a system of instantaneously
coalescing Brownian motions with drift, as also used (in a random walks context)

by [1].

We now deal with the case of completely general initial densities, which do
not have to be mutually singular anymore. Here the situation is more involved, as
the set of interface points Z(ug) can be an interval or even R. Although we know
already by Theorem 2.8(a) that the measures u,(l) and u,(z) are mutually singular at
each positive time, a priori the set Z(u,) might still be very complicated. Our final
result states that for all # > 0 the set of interface points is in fact discrete, and these

points move as in the case of Theorem 2.12.

THEOREM 2.14. Assume initial densities ug = (u(()l), u(()z)) e Mp(R)? such

that wg = u(()l) + uéZ) # 0. Let (w;);>0 denote the infinite rate limit cSBM(—1,
00)uy- Then, almost surely, L(u,) contains no accumulation point for any t > 0.
Moreover, for any ty > 0, the law of (W;);>, is given as in Theorem 2.12 when
started in Wy,.

REMARK 2.15. (a) In [24], Tribe considered the special case of complemen-
tary initial densities up where the types are separated by finitely many interfaces
and uél) + uf)Z) = 1. In that case, Tribe proved that the interfaces move as annihi-
lating Brownian motions (without drift).

In contrast, we allow for essentially arbitrary initial conditions. If u(()l) + u(()z) #*
1, the dynamics of interfaces is influenced by the relative “height” difference of
the two populations at either side of the interfaces, yielding the additional drift
term in (9). Moreover, we require neither a finite number of interfaces nor even
the initial separation of types. As Theorem 2.14 shows, the process “comes down
from infinity” in the sense that for any positive time, locally there are only finitely
many interfaces.

(b) Entrance laws for annihilating Brownian motions. For u(()l) + u(()z) = 1, The-
orem 2.14 allows us to characterize entrance laws for annihilating Brownian mo-
tions. As in [25], Section 2.3, a particularly interesting entrance law can be ob-
tained by approximation from a system of annihilating Brownian motions starting
at the points of a Poisson point process with intensity A and letting A — oo. Infor-
mally, this entrance law corresponds to a system of annihilating Brownian motions
“starting from every point” on the real line. However, as already observed in [25],
the examples in [5], Section 3, suggest that other approximations may lead to dif-
ferent entrance laws. By using Theorem 2.14 and the relation to cSBM(—1, c0),
one can clearly see why those examples can lead to different entrance laws, and
in fact we can obtain a complete classification of entrance laws for annihilating
Brownian motions. For details of this correspondence, we refer to [14].
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The remaining paper is structured as follows: We start by showing in Section 3
how to reinterpret the original moment duality and we prove Theorem 2.1. Then,
in Section 4 we can send y — oo in the reinterpretation of the duality and we
prove Theorems 2.3, 2.5 and Corollary 2.6. In Section 5, we specialize to the
case o = —1, establishing first the existence, uniqueness and basic properties of
SBM(—1, co) by proving Theorem 2.8. We then proceed to the explicit descrip-
tion of the limiting process and prove Theorems 2.10, 2.12 and 2.14.

3. The reinterpretation of the moment duality. In this section, we prove
Theorem 2.1. The proof is based on the original moment duality (2). In this entire
section we assume y > 0, o € [—1, 1] and n € N to be fixed.

For M € M({1,2}"), define for all b € {1, 2}",

—~ —~ ~ = #
Mi(X, Mo)(b):= Y Mo(o)Ec[e?Ertetidne, | Xjo.1],
ce{l,2}n

that is, M,(-, c¢) € M({1,2}") is the expected exponential correction term as a
function of the paths X = (X t(l) yees X t(n))l‘ZO of either random walks or Brow-

nian motions and interpreted as a measure on the colorings. Note that M, (X, My)
is measurable w.r.t. o(X; : 0 <s <t). We will show that M; coincides with
Mt[y] from (4). With this, Theorem 2.1 directly follows from the original duality
2).
LEMMA 3.1. Fixs,t > 0. Let (6;X), := X;+, be the shift operator. Then
M, s(X, Mo) = MZ+S(X[0J+S]7 Mo)
= M,((6:X)10.51. Mi(X{0,01, Mo))

almost surely with respect to the law of X.

PROOF. By the definition of 1\7,+S,
My 15(X, Mo) ()

. _ "
= Y Mo(B[e"Frstelidic, | Xio.4s1]
ce{l,2}n

~ - g #
— Z MO(C)IEC[eV(Lf +oL{)
cefl,2}"

N
x E[e? Fivs—LiteLivs=LiN g 1| Clo.ns X10.451) | X[0.r451]-

The increments of the local times, L7  — L, Lfis — Lfé, are a function of

(6:X,0:C)po,s1 and equal the local times LT, LZ"é of 6;X and 6,C. Furthermore,
conditioned on X, the coloring process (C;);>0 is a time-inhomogeneous Markov
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process, and the law of C;4, depends only on C; and the path (6;X)[o 5. There-
fore,

= = # #
E[eV(LHrs_Lr +o(L/s—L7 ))]]-C,_H:b | C[O,t]a X[O,H—s]]

= #
= E[eV(O’L»Y +ebiLs )le,cszb | Cy. (6: X)0.57]-

Summing over all possible values of C; and using again that C; and the local times
LT, LZE depend only on X|g ;], we get

M,+5(X, Mo)(b)

~ - #
= Y My(©E[erErelD1c | Xpo.n]
c,c'e{l,2}"

= #
X E[e)’(eth +00;L; )]letcs:b | Cl‘ = C/, (Q,X)[o,s]]

~ ~ = #
= Y Mi(X(0., Mo)(¢)E[e? @ LHe0 L1, 0y | Cr =, (0:X)10,51]
(1,2}

= M;((0, X)10.51, Mi(X[0.17, Mo)) (D). O

We now have to distinguish between the discrete and the continuous case, since
collisions and local times of random walks and Brownian motions behave some-
what differently. In particular, in the discrete case collisions between more than
two random walks can happen.

LEMMA 3.2. Assume the discrete space case, where X = (XD, XMy s
the collection of n independent random walks on 7Z%. Let T, == {(i, ) : X,(i) =
Xt(j), 1 <i < j < n} be the set of collision pairs at time t, and for c € {1,2}"
let T (c) :=1{G,j) €T :ci =cj} and F,#(c) ={(,j) €T :¢c; #cj} be the
decomposition into same color collisions and different color collisions according
to the coloring c. Then M; = M;(X, My) satisfies the following linear ODE:

d ~ ~ _ ~
M) =yolIT 00 +5 Y [T NTT 0|,
ce{l,2}":
d(b,c)=1

for b € {1,2}", with d(-, -) denoting the Hamming distance on {1, 2}".
PROOF. Since X is right continuous, choose € small enough that X; ;4] =
X;. Then by Lemma 3.1
Mise(b) — My (b)

~ = # ~
= Y M(c)E[er @ttty o | Ci=c,0,X]— M(b).
ce{l,2}"
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Since the total rate of color change in a coloring c is given by y|I'7(c)| < yn?,
the probability of two color changes in time € is small and the above is equal to

i = #
M, (0) ([ @Le+e8 LD 1, | C, = b,6,X] - 1)
v = #
+ Y (o[l o | =c.0,X]+ 0(c)
c:d(c,b)=1
= Mt(b)(eV(|Ft:(b)|6+Q|F?é(b)|€)e—yIrt:(b)|e —1)
+ > M (0)e?©(1 — e~ LIrE (onry By 4 0(?).
c:d(c,b)=1

In the last line we used the fact that if d(c, b) = 1, there is one coordinate, say
i, which changed color. The rate that this color change happens is y /2 times the
number of other particles at X ,(i) which have color ¢;, and this number is exactly
given by pairs of particles which have the same color before the change, and a

different afterwards. The exact value of y (LT + QLZé ) depends on the time of the
color change, but is of order € since its absolute value is bounded by n?ye. By
writing ¥ = 1 4 x 4+ O(x?), we get that the above is

M weyIrf wle+2 Y M@[r7@NnI7 ®)e+0(e).
c:d(c,b)=1

Dividing by € and then sending € to 0 completes the proof. [J

LEMMA 3.3 (The discrete case). In the discrete case, we have

i,j

d ~ dL,
T Mi(b) = Z 1y 40, Mt<b)
1
(1) e
dL”
+ = Z Ly, 7&1; ;
” 1 dt

for b € {1,2}*. Here Li’j = fot ]lXa):X(j) ds are the pair local times and b is the
coloring b flipped at i.

PROOF. By simple counting we get that |l",7'é (b)| = % Z:’jzl Lpb; Ly (-
’ ’ t T4t

For each ¢ with d(c, b) = 1 there is some index i so that ¢ = b'. Then

n
TE@NTT (B0 = Y o251y _yoe
j=1
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and summing over all possible i we get

n
> IIf© NI7 (k)| = Y Ly -
cid(e,b)=1 ij=1 t

Now (11) follows from Lemma 3.2. [

Note that since (11) and (4) are the same equations, M, (X, é¢) and Mt[y](X ,0c)
agree, thus Theorem 2.1 is now proven for the discrete case.

The proof for the continuous case follows along the same lines. It is in some
parts simpler, as simultaneous collisions between more than two Brownian mo-
tions do not happen almost surely. Theorem 2.1 for the continuous case follows
from the following lemma, which is a version of Lemma 3.3.

LEMMA 3.4 (The continuous case). Assume the continuous space setting,
where X = (XD, ..., X™) is the collection of n independent Brownian motions.
Then M, = M,(X , Mo) satisfies the following linear ODE almost surely w.r.t. the
law of X: for b € {1,2}",

n n
B y ~ oy o
AN, (b) = 79 > Lo, Me®) AL + 5 Loy, My (B) Ly
i,j=1 ij=1

PROOF.  Since X is right continuous and almost surely has no multiple colli-
sions, choose € > 0 small enough so that L;ig = L, for all pairs (i, j) except for
possibly one, say (k, £), where « := Lffe — Lf’g > (. Then by Lemma 3.1

Mite(b) — My (b)

~ - # ~
= Y Mi(OE[erLeteflOn, o | Cr=c,6,X] — My (b).
ce{l,2}"

The probability of two color changes in time € is small and the above is equal to
~ = #
M, (b)(E[e? @l 0Ly o | Cr=b,6,X]—1)

— - "
+ Z MI(C)E[ey(GILE +06; L )10,C€=b | Cr =c, QtX] + O(Kz)
c:d(c,b)=1

= Mt(b) (ey(mlhkzbz+lebk¢b€)e_y’<1bk=be — 1)
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By writing e* = 1 +x + 0 (x?), we get

%1’71(#7117!([7)’( + %]lbkaéhz Z Ml(gi)’{ + O(Kz)
ielk,t}

n
y ~ .7 . .’ .
= 7@ > Loy My (B) (L — Ly7)
i j=1

n . . . .
e L5 0, ) L - L)
ij=1

ke k2
+O((Lije = Li)Y).

Sending € to O completes the proof. [l

4. The moment duality for y = co. In this section, we will derive the mo-
ment duality for the case y = oo and thus prove Theorems 2.3 and 2.5. We start by
looking at the discrete space case in Section 4.1. In particular, we introduce an aux-
iliary process K, whose asymptotics we analyze in Section 4.2. We then complete
the proof of Theorem 2.3 (discrete space) in Section 4.3. The continuous space
case is slightly different, and we prove Theorem 2.3 in this setting in Section 4.4.
Finally, we combine Theorem 2.3 with a dominated convergence argument to show
the moment duality for y = oo, that is, Theorem 2.5, in Section 4.5.

Since the case n =1 is trivial, we will assume throughout that n > 2. Also, we
can treat the case o = —1 simultaneously with the case o € (—1, 0).

4.1. Analysis of MY for the discrete space model. In this section, we assume
that X = (XM, ..., X®)isa simple, symmetric random walk on (Z4)" with total
jump rate 1. Remember that given the paths of X, the process M7 = M1 (X, My)
is defined as the solution of

d Iyl ve v 1, AL
M) = 5 D L MU () —
i,j=1
12) .
n 129}
Y 1 ~i\dLi
+ 5 Z ﬂmi#ijt (ml)T’
i,j=1
for each coloring m € {1, 2}", with initial condition My € M ({1, 2}"), where we
recall that Ly’ denote the pair local times and 7' is the coloring m flipped at i.

We notice that the right-hand side of (12) is piecewise linear. To make this
precise, we introduce the following notation: For a partition 7 of the set [n] :=
{1,...,n} we write 7 = {m, m2, ..., mx} (in increasing order of the smallest ele-

ment), where 7; C [n] with size |m;| are the blocks of 7, and we define || := k.
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Also, if M is a measure on {1,2}" we interpret M = (M(m))pe(1,2)» as a 2"-
dimensional vector by ordering the elements of {1, 2}" in increasing lexicographi-
cal order.

For a partition 7 of [n], let Ag be defined as the 2"-dimensional matrix with
nonzero entries given by

||
%Z Z Lo stm itm' =m,
AT (m,m) = § | A=t hiem
3 D Linitm, if m" = ' for some i € 7y, k € [|7]].
JETK

Then we can rewrite (12) as (see also Lemma 3.2)

d
(13) M ) =y AT M ),

where we take 7 (X;) as the set of clusters of the random walks X;, that is, 7 (X;)
is the partition of [n] induced by the equivalence relation i ~ j iff X ,(i) =X t(" ),

In the discrete space case, w(X;) is piecewise constant, which motivates us to
first study the evolution under A’Q’ for a fixed partition 7 of [n]. Let K,(Ko, 7)) =

K o be the unique solution of

d
(14) E(Kt(KOJT)) = Aj Ki(Ko, )

with initial value Koy € M ({1, 2}""). From (13) it is clear that M,[y] can be directly
constructed from K;, as follows:

LEMMA 4.1. Lettg:=0and vy :=1inf{t > 741 : w(X;) # 7 (X _ )}, k€N,
be the times when the partition induced by the random walk changes. Then M,[y]
is given recursively as M([)y] = My and for k € Ny,

MY = Kyrg (MY (X)), 1€ [t .

4.2. The asymptotic analysis of K;. To obtain the limit as ¥ — 00, the explicit
form of Mt[y] given by Lemma 4.1 suggests that we need to understand the limit
as t — oo of K;(-, ) first. Surprisingly, we see that the critical curve (3) for the
moments also appears here via an independent derivation.

We begin by introducing some additional notation: For n € N and a coloring
m € {1,2}", we write

n
#am = L,—a, aefl,?2)}.
j=l1
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If in addition 7 = {7y, ..., mx} is a partition of [n] with length |7| = k, we let
ml|g, €{1, 2}'7"'| denote the restriction of m to the block 7r;,i =1, ..., k. Moreover,
given c € {1, 2}¥ we define m™° € {1, 2}" by

m’7 ¢ =¢ iff jem, j=1,...,n.

J

PROPOSITION 4.2.  Suppose ¢ +cos(rw/n) <0, and let w be an arbitrary par-
tition of [n]. Then there exists Koo (Kq, w) € M({1,2}") such that for the unique
solution K;(Ko, ) of (14) we have

lim K;(Ko, ) = Koo (Ko, 7).
t—00

Moreover, the limit K  is given explicitly as follows: For o € (—1,0), we have

7|
sin(A #, .
KolKo Yy = 3 o) [] 2olefarln) g oy,
. L1 sin(holm)
ce{l,2)7 i=1

where L, .= arccos(|gl). For ¢ = —1, the limit is given by

d H#e;m|x;

Koo(Ko, m)(m) = Y K()(m”")l—[ﬁ, m e {1,2}".
ce{1,2}Im] i=1 !

It turns out that we can reduce the case of a general partition to the case of
the partition 7 = {[n]}. Intuitively, the reason is that since there is no interaction
between different blocks m; of the partition & = {my, ..., mx}, the solution K; of
(14) evolves independently on each block. Assume for simplicity that the partition
7 is given by consecutive intervals, that is

r={{1....lml},.... {n—|m| + 1,....n}}.

By our convention on representing the elements of M({1,2}") as 2”"-
dimensional vectors, we can write

15) AT =AMl g allmll g ... @ Allmll,

Here @ denotes the Kronecker sum for matrices (see, e.g., [15], Chapter 4.4), and
Ag], ¢ €N, is the 2¢ x 2¢ matrix with nonzero entries defined by

1< ,
EQ Z ]lmﬁémj lfm,:m’

(16) A[QZ](m, m/) — X équl |
3 Z - if m" =m' for some i € [£],
Jj=1

form,m’ € {1, 2}Z. In general, 7 is not ordered as assumed above, so there is an
additional permutation of coordinates involved, which however is only a change
of basis and has no influence on the dynamics.

We start with the analysis in the simpler case.
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PROPOSITION 4.3. Suppose ¢ + cos(zw/n) < 0. Then there exists K-o(Ko,
{[n]}) such that

Tim K (Ko, {[n1}) = Koo (Ko, {In1}).

Moreover, for ¢ € (—1, 0) the limit K, is given explicitly by

sin(Ap#1m)
sin(A,n)

sin(Ao#om)

Koo (Ko, {[n1})(m) = Ko((1n) + Ko((@)n)

sin(Aon)

where A, = arccos(|g|) and (i), := (i, ...,i) € {1,2}" fori € {1,2}. For o = —1,
the limit is

# #
Koo(Ko, {[n]})(m) = Ko(@)n)lT’" + Ko(@)n)sz

In order to prove Proposition 4.3, we start with a lemma that analyzes the eigen-
values of the matrix Ag’] defined in (16).

LEMMA 4.4. The matrix AE)”] has eigenvalue 0 of multiplicity (at least) 2, and
the remaining 2" — 2 eigenvalues have negative (resp. non-positive) real part iff
o0 +cos(m/n) <0 (resp. <0).

PROOF. For ease of notation, we write A := Ag’], also since n > 2 we note
that o < 0. Note that the first and last rows in A are zero rows, in particular A has
eigenvalue 0 of multiplicity at least two. Moreover, if we define A’ by removing
the first row and column and the last row and column, then the eigenvalues of A
are 0 (twice) and those of A’.

Fork € {1,...,n—1},define ZF := {m € {1, 2} : #1m = k}. We start by looking
for eigenvectors of A that are constant for coordinates m € Z¥, in which case will
write Uy = v(m) for m € Z*.

Note that for m € Z*

ok(i—Kk)  ifm=n,
1 .
A(m,m’)— E(n_k) ifm' =m' and m; =1,

—k itm' =m' andm; =2.
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Hence, by setting vy := v, := 0 we get for m € Tk k e {1,...,n— 1} that
Av(m) = ok(n —k)v(m) + Y_ A(m,m')v(m')

i€[n]

o1 R N
= Qk(n — k)vk + 5 Z (n - k)]lmizlv(ml) + 5 Z k]lmi=2v(ml)

i€ln] i€ln]

17 - 1 . 1 -
(1" = ok(n —k)vx + 5 > (=)= + 5 > k=20t

i€ln] i€ln]
- 1 - 1 -
= ok(n — k)v + Ek(n —k)vg—1 + 5(71 — k)kvg 41
= A7,
where we define A as the (n — 1) x (n — 1) matrix with non-zero entries

1
Skn—k)ife=k—1,

Ak, 0) :={ ok(n — k) if¢=k, k,£en—1].
1
Skn—k)ife=k+1,

Clearly, A can be written as A = DB, where D is the diagonal matrix with entries
k(n—k) for k € [n—1], and B is a tridiagonal Toeplitz matrix with diagonal entries
o and off-diagonal entries 1/2. It is well known (and can be checked easily) that
B has eigenvalues ¢ + cos(jm/n), j € [n —1].

It is clear that A = DB has the same eigenvalues as D'/2BD'/2 (in fact these
two matrices are similar by a diagonal change of basis), and the latter is a symmet-
ric matrix. Moreover, if ¢ + cos(st/n) < 0 (resp. < 0), then B is negative (semi-)
definite, therefore for any vector w # 0

wTDl/zBDl/2w:(Dl/zw)TB(Dl/zw) <0 (resp. < 0).

In this case, since D'/2BD'/? is symmetric, all its eigenvalues are real and neg-
ative (resp. non-positive). Hence, under this condition the same is true for A.In
particular, its largest eigenvalue A, is negative (non-positive).

Let * be an eigenvector corresponding to the eigenvalue A, of A. We will use
the Perron—Frobenius theorem to argue that v* has positive coordinates. Observing
that only the diagonal entries of A are non-positive, we can choose some suitable
constant ¢ > 0 such that A* := A + cl,_1 is a non-negative matrix that is irre-
ducible and aperiodic. In particular, the Perron—Frobenius theorem applies to A*.
Moreover, w.l.o.g. the constant ¢ > 0 can be taken so large that the spectrum of
A* is contained in [0, 00). Then since A, is the largest eigenvalue of A, we have
that ¢ 4 A is the largest eigenvalue and spectral radius of A*. Since 9* is a corre-
sponding eigenvector, by Perron—Frobenius it must have positive coordinates.
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Coming back to the matrix A" obtained from A by removing the first row and
column and the last row and column, we can define a (2" — 2)-dimensional vector
v’ by setting v/'(m) := o} if m € Z¥, k € [n — 1]. Then by definition of A’ and by
(17), we see that v’ is an eigenvector for A’ with eigenvalue A,. Thus, it is also an
eigenvector for A* := A’ +cln_» with eigenvalue ¢ + A4, where ¢ > 0 is chosen as
above. Since Perron—Frobenius applies to A* and the vector v’ is strictly positive,
¢ + A4 must also be the spectral radius of A*. Now let A € C be any eigenvalue
of A’. Then ¢ + A is an eigenvalue of A*, and we get

Re(A) =Re(c+A) —c<|c+ A —c < (c+ Ay) —Cc= Ay

Finally, since the eigenvalues of A are 0 (with multiplicity 2) together with those
of A’, we have proved the statement of the lemma. [J

We will now prove Proposition 4.3 by identifying the eigenvectors of Aé”] cor-
responding to eigenvalue 0. For k € {0, ..., n}, we consider again ZF := {m €
{1,2)" : #;m = k). Then we define two vectors v\ = (vj-")(m))me{l,z}n e R”

J
(j =1,2) as follows: If o = —1, we set

n —

k
(18) vWimy:== and o\ (m):= it m e 7*,
n

while for o > —1, 0 + cos(r/n) < 0 we set
sin(Ayk)
sin(Aon)

sin(ho(n — k)

, if m e 7F,
sin(Aon)

19) v (m) = and  v{" (m) :=
where A, := arccos(|]g|). Observe that by construction, we have vf")((l)n) =

v () = 1 and 08 (D)) = v ((2),) = 0. Also note that the explicit form
of the limit claimed in Proposition 4.3 can be restated as

AR (n) (n)
tlggoe ¢ =(v,",0,...,0,vy"),

where the RHS is a matrix consisting of the vectors v
last column and zeros otherwise.

i") resp. vé") in the first resp.

PROOF OF PROPOSITION 4.3.  We will prove the proposition by showing that

vf") and vé") are eigenvectors of Agl] corresponding to eigenvalue 0, and also that
K; = K,(Kg, {[n]}) satisfies

(20) lim K, = Ko((Da)vy"” + Ko((@))v3".

Let us assume that we have already shown that vi”) and vé") are eigenvectors
1A, () ()
v =v

of A:= A[Q”] corresponding to eigenvalue 0, so that in particular e o=,
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j = 1,2. Then, we will show the stronger statement that there exists C > 0 and
Ao > 0 such that

1) led — ™, 0,...,0,v")| < Ce !

for all # > 0 and || - ||, for example, denoting the matrix (operator) norm induced
by the Euclidean norm on R?", which readily implies (20).

We let A’ be defined as in the proof of Lemma 4.4. Then, since by Lemma 4.4
all its eigenvalues have negative real part, there exists C' > 0 and Ao > 0 such that
le'A|| < C’e=*! for all # > 0. Let w3, ..., wan be an orthogonal basis for R?" 2.

We define v,ﬁn) for k > 3 by extending the vector wy at either side by zero entries
to obtain a 2"-dimensional vector [so in particular v(")((l)n) = v(")((g)n) =0,
k > 3]. Together with the vectors v(”) (")
write any vector in R%" as Ko=) niv l( ) for some coefficients w;. Furthermore,

this forms a basis of R2". Hence, we

A acts on vlgn) as A’ acts on wg, k =3, ...,2", in the corresponding bases:
(Avlgn) (n)> (Awge, w;), jk=3,...,2"

Therefore, ||e'4v )|| <Ce AO’||v(")|| for k > 3 and so there exists C > 0 such
that for all ¢t > 0,
()

Moreover, notice that since v, resp. vé") is the only basis element with a nonzero
entry in the first resp. last coordinate, we must have u; = Ko((1),) and w, =
Ko(2)n).

Finally, it remains to show that vf") and vé”) are eigenvectors with eigenvalue 0.
This can either be verified by direct calculation or alternatively it can be derived
as follows: In order to obtain v%”) , we look for an eigenvector v that is constant
for coordinates m € Z¥ and such that v((1),) = 1 and v((2),) = 0. As in the proof
of Lemma 4.4, we will write 9 = v(m) for m € Z¥, and Av = 0 reduces to the
recurrence equation

||etAK0— (Mlvl +M2v(n) || = HZM, A (n) ,ulvl +M2v("))

< Ce ™| Ko|.

. 1 - 1 -
0=o0k(n —k)vx + Ek(n —k)vg—1 + E(n — k)kVg41;

see (17). Assuming that o € (—1, 0), this equation has solution vy = clt{‘ + czté‘,
where #; and #, are the distinct roots of the equation

(22) 2 +20t+1=0.
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Thus since 0 <0, 112 = —0 £ i,/1 — 02 = e**o!, where Ao = arctan(~

arccos(|g|). Simplifying further, we note that since vy = 0, we have ¢| = —c2 and

thus vy = ¢2i sin(A,k). Therefore, since v, = 1, we get ¢} = m, so that
: Q

__ sin(Agk)
- sin(kgn)'

Moreover, we note that this expression is positive for k € {1,...,n — 1}, since
Aon < m iff o +cosm/n < 0.

In the case that o = —1, the characteristic equation (22) has the unique solution
t = 1 and so the solution to the recurrence equation is given by vy = c¢1 + 2k
for suitable constants ¢y, ¢2, which by using the boundary conditions reduces to
Uy =k/n.

In either case, defining v(m) := ¥ for m € Z¥ gives the first eigenvector v,

with eigenvalue 0. The derivation of the second eigenvector vé " |

(n)

is analogous. [

Using the decomposition (15), we can now use Proposition 4.3 to analyze the
dynamics of K; in the case of a general partition.

PROOF OF PROPOSITION 4.2. Throughout we write K; = K; (Ko, 7). We first
assume that w = {{1, ..., m}, {m1+1,...,m},...,n1+---+n_1+1,...,0.}}
with Zf;l n; = n. Then, by the decomposition (15) and the fact that ¢'(4®B) =
¢4 ® e'B, we have that

[n;]
K, =" Ko= ®e”‘e Ko.
i=1
Therefore, since ¢ + cos(rr/n) < 0 implies ¢ 4 cos(rwr/n;) < 0 for all i € [k], we
obtain from Proposition 4.3 [see also (21)] that there exists C > 0 and Ao > 0 such
that forall r > 0

k

o7 _®( (ni) 0,....0, véni))

i=1

(23) < Ce™ !

Also, we can identify the limit as

k
®(v§n"), 0,...,0, vé""))Ko
i=1

= Z KO((Q])nl, .. (Ck)nk) (nl) R--® U(nk),
c1,...,ck€{1,2}
where we write

(gl)nls7(£k)nk = (Cl,...,CI,...,Ck,...,Ck)e{l,z}n.
— S——

np times ng times
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In view of the definition of the eigenvectors v%"i ) and vé"i) [see (18) and (19)],

this concludes the proof of Proposition 4.2 for the case of a partition consisting of
consecutive intervals.

The case of general m = {my, ..., m¢} (written in increasing order of smallest
element) follows by permuting the entries in m € {1,2}". [

4.3. Proof of Theorem 2.3 in the discrete case. In discrete space, Theorem 2.3
is a direct consequence of the following proposition.

PROPOSITION 4.5. Suppose o + cos(w/n) < 0, and consider MY :=
MYI(X, Mo) for Mo € M{1,2}"). Then, a.s. with respect to the random walk
X = (X(l), el X(”)),for any t > 0, Mt[y] converges to a limit M,[oo] as y — oo.
The limit M,[OO] is given recursively as follows: Let Ty be defined as in Lemma 4.1,
that is, 79 := 0 and 1, k > 1 are the times when the partition w(X;) induced by
the random walk changes. Then M([)oo] = My and

M = Koo (ME®), m(Xy))  forall t € (v, Thy], k € No,

where Koo (Ko, ) is given in Proposition 4.2.

PROOF. We know that almost surely, the sequence (tx)x>0 is strictly increas-
ing. Also, by Lemma 4.1 we know that the process Mt[y] is given by

Mt[y]:KV(f—Tk)(M[y] m(Xx)), t € [T, et

T,

Then by Proposition 4.2 [and in particular (23)], we can argue inductively by using
that for each k € Ny, there exists C > 0 such that

|37 — Koo (M), 7 (X)) |
= H KV(I—Tk)(Mg:]v 7(Xz)) — Ky(t—fk)(M%SO]v 7(Xq))|
+ ”Ky(f—fk)(Mg:O]’ (X)) — KOO(MEOO] m(Xq))|

k ’

< Cl Mgl — M| + Ky (M) 71 (X)) = Koo (M) 71 (X)) |

and the LHS — O as y — oo for all ¢ € (g, tg+1]. U

4.4. Proof of Theorem 2.3 in the continuous case. The continuous space
case is slightly different from the discrete space case. However, the assump-
tion that the n-dimensional Brownian motion X = (Xt(l), e X;(n))zzo starts in
X = (x1,...,x,) with x; # x; for i # j simplifies the situation somewhat, since
we only have intersections of at most two Brownian motions simultaneously. In
order to formalize this, we need to consider the times of new pair collisions be-
tween the Brownian motions. More precisely, as in Section 4.1 we write 7 (X;) for
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the partition of [n] induced by the equivalence relation i ~ j iff X ,(i) =X t(J ). Then
we define 7o := 0 and 7441 as the first time ¢ > 73 so that the partition 7 (X;) is
not a refinement of the partition 7 (X<, ). The partition 7 (X, ) contains for k > 1
a single pair, and otherwise singletons. Denote the pair by «; = {kk 1, kk,2}. The
only refinements of 77 (X, ) are the partition itself and the partition consisting only
of singletons. So x4 is the first time when there is a new collision with a collision
pair xi+1 not identical to k. By the path properties of Brownian motion, almost
surely we have 19 < 71 < - - -.

With this notation, we can directly deduce Theorem 2.3 in the continuous space
setting from the following proposition.

PROPOSITION 4.6. Let X = (XD, ..., X®™) be a Brownian motion started
in x € R" such that x; # x; for i # j, and consider M= MYI(x, My) for
Mo e M{1,2}"). Suppose o +cos(mw/n) < 0. Then, a.s. with respect to X, for any
t>0, Mt[y] converges to a limit M,[OO]. The limit is given recursively as Mt[oo] = My

fort €0, 11] and
M = KoM 7(Xy))  forallt € (t, tesl k €N,

where Koo (Ko, ) is given in Proposition 4.2.

PROOF. We recall the equation (12) for M [v1,

AM (m) = % i Lo, MY () AL
(24) " :nl
5 2 L, M @) Ly
i,j=1
We notice that Mt[y] is constant equal to My on [0, 71]. For k > 1, if we write
L0 = s,

then on the interval [1g, T1] equation (24) simplifies to

dM (m) = YO, #my MY omy Lo
y o -~
T Eﬂm“k.ﬁém@,z (Mf[y] (ka’l) + Mt[y] (ka’Z)) dLgkk)-

Hence, the analogue of Lemma 4.1 in the continuous space setting is that M
solves Mt[y] = My fort € [0, 71] and for k € N,

(25) M = Ky(Lt(Kk)_L(Kk))(M-B:]v n(Xg)),  telm, w1l
T

where K; is defined by (14) and 7 (X<, ) is the partition of [n] consisting only of
singletons, except for the pair xx = {kk 1, kk 2}
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Finally, we argue as in the proof of Proposition 4.5, noting that by the path
properties of Brownian motion, almost surely, for any ¢ > 1z, we have L;K") —
LY >0, O

T .

4.5. Proof of Theorem 2.5. In order to show Theorem 2.5, we use a domi-
nated convergence argument, so that the main technical point is to show that the

processes Mt[y] are uniformly bounded in y.

PROPOSITION 4.7. Assume @ + cos(w/n) < 0. Fix My € M{1,2}"). In
both the discrete and the continuous space setting, the process M1 = (M,[y](X ,
My))s>0 remains bounded uniformly in y, t and .

We precede the proof by three lemmas showing that the process (K;);>o de-
fined in (14) remains bounded. For this, the crucial observation is the following
(which we prove in the next two lemmas): The vectors vgn) and vé") from (18)—
(19), which we recall are eigenvectors with eigenvalue 0 of the matrix A5") from
(16), corresponding to the trivial partition & = {[xn]}, are in fact also eigenvectors
with eigenvalue O of A7, for any partition 7 of [n].

LEMMA 4.8. Assume o + cos(w/n) < 0. Then, for any partition m =
{m1,...,m} of [n] consisting purely of singletons except for one block mw;,
ief{l,...,k}, we have

Koo m)=0",  j=1.2.

PROOF. Assume first o > —1. W.l.o.g. we can assume thati = 1 and 7| = [£],
1 <€ <n. Let m e {1,2}". Decomposing m = (m’, m") with m" € {1,2}¢ and
m” € {1,2)"~¢, we get by Proposition 4.2 that for j = 1,2

Koo(vj."), 7)(m)

Izl

. Doty
-3 v§">(mm)nw

cefl,2)l7l iy sin(Aolmil)

sin(Ao#1m’)
sin(A,4)

sin(Ao#m’)

(n) /7
=vj (Dem) sin(ig0)

+ 0 (@), m”)

where we used that all blocks mr;, i > 2, of the partition 7 consist of singletons.
For j =1, plugging in the definition of vf") from (19) we obtain that the above is
equal to
sin(Ap#1m’) sin(ho (€ +#1m”))  sin(h, (€ —#1m")) sin(Ao#1m”)
sin(A,0) sin(A,n) sin(A,0) sin(Aon) ’
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o Sin(hg Gy m' +#1m" o
Now the claim is that the above equals 32 :in]g;) ) - After multiplying ev-

erything with sin(A,¢) sin(A,n), this follows directly from the addition and sub-

traction theorems for the sine function applied to the three sines with a sum or
(n)
2

difference as argument. The proof for the second eigenvector v, ~ is analogous.
For o = —1 the strategy is the same, but because of the different structure of the

vectors v;"), the function x + sin(A,x) needs to be replaced by the identity. []

LEMMA 4.9. Assume o + cos(w/n) < 0. Then for any partition w =
{m1, ..., ) of [n] we have Koo(vﬁ-n), )= v§n), j=1,2.

PROOF. The linear map K~ (-, 7r) is the Kronecker product of the K (-, 77;),
i=1,...,k,up to relabeling of the coordinates. This implies that

Koo(,m) = Koo (-, 1) 0 Koo (-, m2) 0 - - - 0 Koo (-, k),

where 77; is the partition of [rn] which consists of 7; and otherwise singletons. The
claim then follows from Lemma 4.8. [

LEMMA 4.10. Assume @ + cos(mr/n) < 0. Given a1, a; > 0, define V;/"** e
M1, 2)") via Vi = alvin) —i—azvén). Then for any partition t = {my, ..., 7))
of [n] and any Ko € M({1,2}") such that 0 < Ko < V"> coordinate wise, we
have

K((Ko, ) < V", > 0.

PROOF. Write V,, := V,y"*® for short. Let W be such that 0 < W <V}, coordiﬂ—
natewise. Note that Ag has only nonnegative off-diagonal entries, therefore e'4e
has only non-negative entries. Moreover, V,, is an eigenvector of Ag with respect

to eigenvalue 0, so that
0<e(V,— W)=V, —eew.

In particular, whenever Ko < V,,, the solution of (14) satisfies K;(Ko, ) <
V.. O

PROOF OF PROPOSITION 4.7. Given My € M({1,2}"), we can always find

ai, ax > 0 such that My < alvfn) + azvén) = V' holds coordinatewise. Then

we can combine Lemma 4.10 with the representation of M,[y] in terms of K;;
see Lemma 4.1 (discrete space) and (25) (continuous space), to get the bound
M,[y] < V1 inductively on each time interval [tx, Tx11], k € N. [

Equipped with these uniform bounds, we can now prove the moment duality for
the infinite rate models by combining Theorem 2.3 with a dominated convergence
argument.
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PROOF OF THEOREM 2.5. We give the proof for the continuous-space case
S =R. Suppose first that ¢ = ®!_, ¢; with ¢; € CF(R), i =1,...,n. Rewriting
the moment duality for finite y > 0 in weak form, by Theorem 2. 1 and Fubini we
have for all ¢ > O that

EU ®¢,<x)H W x c)d }

= /R n®¢i(x)Ex|: > oM, 86)(b)u(b)(X,)} dx.
i=1

be{l,2)

By Theorem 2.3, we know that for Lebesgue-a.e. x € R”, almost surely under
Py, for any ¢ > 0, Mt[y](X, 8¢) converges to Mt[oo](X, d¢) as y — oo. Since uy is
bounded by assumption and Mt[y] is bounded uniformly in y (and w) by Proposi-

tion 4.7, we can deduce by dominated convergence that the right-hand side con-
verges to

A; ®¢,-(x)EX[ > M, 86)(b)u(b)(X,)]dx, t>0.
i=1

bef{l,2}"

For the left-hand side, we know that (u?]),zo — (W)=0 as y 1 oo in
D[o,oo)(Mtem(R)z) w.r.t. the Meyer—Zheng topology. By [20], Theorem 1.1,

Corollary 1.4, we may and do assume that there is a sequence y; 1 oo and a

subset I C R of full Lebesgue measure such that for all # € I we have u[yk] — W

as k — 00 in Mem(R)?, almost surely. Recalling the definition of the topology
on Mem(R) (see, e.g., the beginning of Section 2, or [4], Appendix A.1), we then
have also

6 [ @eoH@":x.c)ax = [T, o) /®¢,<x>u§“)<dx),
i=1

i= l

t € I, almost surely. Further, note that since o + cos(xr/n) < 0 we are strictly be-
low the critical curve defined in (3). In particular, we can find ¢ > O such that
the (n + ¢)th moments of SBM(p, ¥ )y, remain bounded uniformly in y, cf. [13],
Corollary 3.8. By uniform integrability, we conclude that the convergence (26)
holds also in expectation, proving the moment duality (6) for all # € I and test func-
tions of the considered form. In order to extend it to all # > 0, choose a sequence
tn € I with ¢, | t and use the right-continuity of the paths of (u;);>¢ together with
the fact that (n + ¢)th moments of SBM(p, 00)y, are bounded uniformly on com-
pact time intervals, cf. [13], Proposition 2.8. Now the fact that (6) holds for all
test functions ¢ = Q7_, ¢; with ¢; € C+ (R) shows in particular that the measure

Ey, [ u,c) (dx)] on R”" is absolutely contlnuous with a bounded Lebesgue density.
Thus, the extension to arbitrary ¢ € L!(R") follows by a standard approximation
argument.
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The proof for the discrete-space case S = Z¢ is analogous. In fact it is even
simpler, since we can avoid using test functions and instead argue pointwise. [

4.6. Proof of Corollary 2.6.

DA - 0 and hence

PROOF. We first observe that Aé{
(27) K (Ko, {{1},{2}}) = Ko.

Moreover, since

0 0 0 O
1 1
wan_ g _f2 @0 2
A=A = 1
Z 0 Z
2 %2
0 0 0 O
we obtain that p is an eigenvalue of Aé{l’Z}} and §1 2) a corresponding eigenvector.
Hence,
(28) K:(8(1.2), {{1,2}}) =" 81.2).

In view of Propositions 4.5 and 4.6, this implies
M (x, 81.2) =Li<,8(1.2) if X starts from (x, y) € S%,x £ y
and in the discrete case also
M™N(X, 812)=0  if X starts from (x, x) € (Z)%.

From this it follows easily that for second mixed moments, the duality (6) can be
rewritten in the form (7), proving part (i) of the corollary.
For part (ii), we obtain from (27)—(28) and Lemma 4.1 that

1,2
(29) Mz[Y](X, d1,2) = KVL},2(5(1,2), {(1,2}}) = @781 ), t>0.

Therefore, by the reformulation of the finite rate moment duality (Theorem 2.1)
we have

Euo[u!” ()u® (x)]

=Eu.| m(x, 5(1,2))(M)u(()m)(Xz)}
me(1,2)?

12 1 2 2
= B[ ug (X1 )u (X7)]

for all x € Z4. By the transience of ¥, := Xt(l) — Xt(z), there is a geometric num-
ber of returns of (Y;);>0 to O with parameter 1 — py, where p; < 1 is the return
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probability of a random walk in Z¢. Whenever Y, arrives in 0 it waits an exponen-
tially distributed time with parameter 2 [since X t(l) or X ,(2) could jump]. Therefore,
L (1)52 =limy 0 L }’2 is a geometric number of independent exponentials, which is
an exponential random variable Z with parameter 2(1 — pg). Together, we obtain

Euo [l (0)u® (x)]

1 2
< g o 1467 | ELe?7 7]

-1
(1) @ ey ) oy
u u 1—- , <1,

00, — >

2(1 = pa)

with the first inequality being asymptotically, as ¢ — oo, an equality if ug =
1,1n. O

5. The analysis of SBM(—1, co). In this section, we prove all the results for
the case ¢ = —1. In particular, in Section 5.1 we show Theorem 2.8, establish-
ing the existence of an infinite rate limit for o = —1 and general initial conditions
which was so far open in both discrete and continuous space. The limit is uniquely
characterized by the moment duality (6) and the Markov property. In the subse-
quent subsections, we move on to a more explicit description of the limit in the
continuous-space case. In Section 5.2, we collect some preliminary lemmas which
will be needed in the sequel. We then show in Section 5.3 that the number of
interfaces is non-increasing. Then, we prove Theorem 2.10, the explicit character-
ization of the limit in the single interface type, in Section 5.4. The extension to
at most countably many interfaces without accumulation point, Theorem 2.12, is
in Section 5.5, while the proof for general initial conditions, Theorem 2.14, is in
Section 5.6.

5.1. Proof of Theorem 2.8. The proof of Theorem 2.8 will be given by a series
of lemmas and propositions. We first show in Proposition 5.1 tightness (w.r.t. the
Meyer—Zheng topology) of the family of finite rate models SBM(—1, y), consid-
ered as measure-valued processes, and that each limit point satisfies the separation
of types-property and the moment duality (6), which uniquely determines the one-
dimensional distributions. From this, uniqueness of limit points and thus conver-
gence will follow once we have established the Markov property of subsequential
limit points. Thus in Proposition 5.3, we show that the one-dimensional distribu-
tions form a Markov semigroup and prove the respective Feller properties as stated
in Theorem 2.8. In the continuous space case S = R, this allows us to strengthen
the convergence result to hold in the stronger Skorokhod topology and to obtain
continuous paths for the limiting process.
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Let S € {R,Z%} and K > 0. Recall the notation Mg (S) and MSISP(S) in-
troduced before Theorem 2.8. Throughout this section, we consider initial den-
sities u = (", u®) € Mg (S) for the finite rate model. For y € (0, 00), let
(u}y])tzo € Cj0,00) (Mg (S)) denote the solution to SBM(—1, y )y, considered
as measure-valued process, and Py resp. E, the corresponding probability law
resp. expectation. Recall that since o = —1, the sum of the solutions evolves as
wy := S;wo, the solution to the deterministic heat equation with initial condition
wo :=uV +u® where (S¢):=0 denotes the heat semigroup.

PROPOSITION 5.1.  For all u € Mg (S), the family of processes {(uE”),ZO :
y > 0} is tight under Py w.rt. the Meyer—Zheng topology on the space
Dj0,00) (MK (S)). Moreover, each subsequential limit point (W);>0 €
Dj0,00) (MK (S)) satisfies the moment duality (6) and the separation of types-
property for positive times, that is, for each t > 0 we have, almost surely,

u, € MEP(S).

PROOF. By [4], Proposition 3.8, for the continuous case S = R resp. [13],
Proposition 3.1, for the discrete case S = Z¢, we know that the family of processes
{(u}y]) (>0 : Y > 0} is tight under P, w.r.t. the Meyer—Zheng topology on the space
Dy0,00) (Miem (S)?). In fact, these results were proved for all o < 0, including the
case p = —1.

Let (w;);>0 € Djo,00) (Miem(S)?) be any subsequential limit point. Then by es-
sentially the same proof as that of Theorem 2.5, (u;);>¢ satisfies the moment du-

ality (6) for each n € N, t > 0. Moreover, the sum uﬁl) + u,(z) is deterministic and

satisfies u,(l) + ugz) = w; = S;wo with wy = uD + 4@ since the same is true for
all finite y € (0, co). This argument shows in particular that almost surely under
Py, the limit measures u ,(1) and u ,(2) are absolutely continuous for all # > O (in case
S = R) with densities bounded uniformly by ||wg|lcc < K, showing in particu-

lar that (u,);>¢ takes values in the subspace Mg (S) C Miem(S)2. Moreover, as
in [4], Lemma 4.4, Corollary 4.5, the mutual singularity of the densities u,(l) and

u,(z) for fixed ¢ > O (separation of types) can be deduced from the identity (7) for
second mixed moments which is a special case of the moment duality (6). [J

We now turn to the Markov property of limit points and the Feller property of the
associated semigroup. Again let (u;);>0 € Djo,00) (M i (S)) be any subsequential

limit point (w.r.t. the Meyer—Zheng topology) of the family {(UP/])zzo cy >0}
under P,. We define a family of probability laws on Mg (S) as follows: For ¢ > 0
and u € Mg (S), let Ps(u, -) be the law of u; under P, that is,

(30) P(u, f):= P f(u) :=Ey[f(u)]

for bounded measurable functions f : Mg (S) — S. We extend the definition (30)
to t = 0 by setting Pp(u, -) := §u(-). Since the one-dimensional distributions of
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(u;)r>0 are uniquely determined by the moment duality, the definition of P; does
not depend on the choice of limit point. Also note that since (u;);>¢ satisfies the
separation of types-property for positive times, the law P;(u, -) is concentrated on
MEP(S) forall £ > 0.

REMARK 5.2. We stress that the suggestive notation (30) notwithstanding,
we do not know a priori that P;(-, -) is a transition kernel for any fixed ¢ > 0, let
alone that the family (P (-, -))s>0 defines a Markov semigroup. Also note that since
convergence in the Meyer—Zheng topology does not imply convergence of finite
dimensional distributions, a priori there is no reason why the (cadlag!) limit point
(u;);>0 should start from the same initial condition as the approximating finite rate
processes, that is, it is not clear whether
(31 limu; =u under Py,.

tl0

In fact, we know by Proposition 5.1 that u; € ./\/lSI?p(S) for all # > 0. Since
Mslgp(Zd) is closed in Mg (Z%), in the discrete space case (31) can only hold
if the initial measures u for the finite rate processes are already mutually singu-
lar. This means that for initial conditions u € Mg (Z%) \MS,?p(Zd ), the two limits
y 4 0o and ¢ | 0 do not interchange. Note that this is also reflected in the be-
havior of the dual process (Mt[oo])tzo from Theorem 2.3: By Proposition 4.5, we
have lim, o Mt[oo](X, My) = Koo (Mp, 7(Xp)), which need not coincide with M
if (Xo) is not the partition into singletons.

However, we will see below that (31) indeed holds for all u € MSEP(Z”I), as

well as for all u € Mg (R) in the continuous space case.”

We summarize our results on Markov and Feller properties in the following

proposition, where we denote by (P,[y]) >0 the semigroup of the finite rate symbi-
otic branching model SBM(—1, y).

PROPOSITION 5.3. Let S € {R,Z%} and K > 0.

(a) Foreachy >0, (P,[y]),zo is a Feller semigroup on Mg (S).
(b) The family of probability laws (P;);>0 from (30) defines a Markov semi-
group on Mg (S) such that

forallue Mg(S)andt > 0: P;(u,-) is concentrated on Mslgp(S).
Moreover, the semigroup (P;):>o satisfies

P, (C(Mk(8S))) CC(Mk(S)), t>0,

5This is not a contradiction since in the continuous case, Mslg'p (R) is not closed but a dense subset
of Mg (R).
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and we have the strong convergence

(32) sup |Pf)— PV -0  asy — oo,
ueMg (S)

foreach f e C(Mk(S)) andt > 0.
(¢) In the continuous space case S =R, we have

sup | Prf(u) — f(uw)|—0 ast 0
ueMg (R)

forall f € C(Mk (R)). In particular, (P;);>0 is a Feller semigroup on C(Mg (R)).
(d) In the discrete space case S = 74, we have

sup [P f(w)— f(w)|—0 ast ] 0
ue M (Z4)

forall f € C(MSIEP(Z“’)). In particular, (P;);>0 is a Feller semigroup when re-

stricted to the subspace ./\/ls,gp (Z%). On the space Mg (Z9), the semigroup (Pr):>0
is not right-continuous at t = 0, hence not a Feller semigroup.

The key to the proof of Proposition 5.3 is the next lemma, for which we need the
following notation: Given n € N, m € {1,2}" and ¢ € L'(S") we define a function
fo.m : Mg (S) — Rby

(33) fon@) = [ wP0p(0dx. we Mk(S).

where u (x) := [T, u™) (x;). Note that the function fo,m 1s bounded on each
Mk (S), K > 0. Moreover, if ¢ has the form ¢ (x) = [[/_; ¢ (x;) with ¢; € C(S),
i =1, ..., n, then by the definition of the topology in M (S) itis clear that fy ,,
is continuous, in both cases S € {R, Z9}.

LEMMA 5.4. LetSe{R,Z% and K > 0. Forn e N, m € {1,2}", ¢; € Co(S)
fori=1,...,n and ¢(x) :=[]/_, ¢i(x;), consider the function fy , defined in
(33).

(a) Forallt > 0and y € (0, 00), the functions P; fy ,» and Pt[y]qu,m are con-
tinuous on Mg (S), and we have

(34) sup  |Pfpm@) — PV fy )| >0 asy — oo.
ue Mg (S)
(b) Let S =R. Then for all uw € Mg (R) we have P; fy m() — fp n(0) as
t} 0.
(c) Let S =7%. Then for all u € Mg (Z%) we have

P, fo.m(u) — /Msep(zd) fom@J@)(d)  ast |0,
K

where J : Mg (Z%) — P(MSIEP (Z%)) is the function defined in (8). In particular,
forallue MSEP(Z‘I) we have P; fp (@) — fo m(u) ast 0.



A NEW LOOK AT DUALITY FOR THE SBM 2837

PROOF. (a)Fix t > 0. By the moment duality for finite resp. infinite branching
rate, we have

P fymw= f dxp () Ex[u"™ (XM (X, 8,) (m)].
m'e{1,2}"

(35)
Pfpmw= Y / dxp (OB [0 (X)) M (X, 8,0) (m')]:

m'e{1,2}"

Consequently, we obtain
P fy (@) = P fp (W)

<K" /dx|¢>(x)|]E [1MYV(X, 8,)(m) — M) (X, 8,) (m')]]

m'e{1,2}*

uniformly in u € Mg (S). Now we use Theorem 2.3 and Proposition 4.7 to con-
clude by dominated convergence that the RHS tends to 0 as y 1 oo, thus (34) is
shown.

Since convergence of measures in M g (Z?) implies pointwise convergence of
the respective counting densities, the continuity of P; fy ,» and Pt[y] Jfo,m 1s Im-
mediate from (35) in the discrete space case S = Z4. We now show continuity of
P: f¢m for the continuous space case S = R. We start by rewriting (35) as

Pt f¢.m(u)

= > /d’“ﬁ(x)/ dzp;(x — )u™" (z)

m'e{1,2}n
x Ex[ MV (X, 8,)(m) | X; =1]

(36) =g\ )

— — 2yu™)
+ Z n/Rn dX¢(X) /];{n dyv/]Rn detfs(X y)ps(y Z)ll (Z)

x (Ex[MI°N(X, 8,)(m) | X; = 1]
— Ex[MN(X, 8,)(m') | X, =]),

where we define

ghmi= > [ daxp0 [ dypisex-y)

m'e(1,2)

x Ex[M{™ (X, 8, (m') | Xe =] fR dzps(y —u™ (@),
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We will show that g(s) (u) is continuous as a function of u € Mg (R) for each
fixed § > 0, while the second term on the RHS of (36) tends to 0 as § | 0 uniformly
inu e Mg (R).

First, it is clear by the definition of the topology of Mem(R) that [, ps(y —
2)a™) (z) dz — Jrn Ps(y — 2)u™)(z)dz as @ — u in Mg (R), for each fixed
y € R”. Since the process M,[OO] is uniformly bounded by Proposition 4.7 and
u™) (z) < K" uniformly inu e Mg(R) and z € R"?, by dominated convergence
we get that g ¢ (u) — g( q)s (u) as u — u in Mg (R). Moreover, for each
u € Mg (R) we have by (36) that

|P: fpm(@) — 1), (W)]

<K" ) dxp(x) | dyp—s(x—y) [ dzps(y —1z)
. 2 oo [, L.

x |Ex[ MV (X, 8,)(m') | X; =2]
— Ex[M{™N(X, 8,0)(m') | X, =]|.

Since M, [oc] depends only on the number and order of collisions between the
Brownian motions X, we have that Ex[M [OO](X 8m)(m”) | X; = -] is continuous
outside of points where y; = y; for some i # j. In particular, for almost every
X,y € R” the function

2 (Ex[MIV(X, 8,)(m) | X; = 2] — Bx[MIV(X, 8,,)(m') | X, =])

is continuous at y, where it takes the value 0. Thus, the integral fRn dz---
in (37) tends to O for almost every x,y € R”. Again using that the process
Ml[oo] is uniformly bounded, by dominated convergence the whole integral on
the RHS of (37) vanishes as § | 0. In particular, the LHS vanishes uniformly in
ue M K-

Consequently, given ¢ > 0 we first choose § > 0 such that |P; fs ,,(n) —
g} ()| < e/3 for all u € M (R) and then n = (8) > 0 such that |g{*) , () —

glgaq)ﬁ m(u)l < 8/3 for them (u’ ﬁ) < n to Obtall’l

|Ptf¢>,m(u) - Ptf¢,m(ﬁ)|

) ) )
<|Pifpm —g") [+ g?) g (@]

+ ‘Ptf(b,m(ﬁ) _gt¢m

which is < & whenever d,,,,(w, u) < . Thus, P; f ,, is continuous on Mg (R).
The proof for the continuity of P,[V] fo.m 1s analogous, replacing M,[oo] by M,[y].
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(b) Let S = R. For each u € Mg (R), we have by the moment duality

Psmw = [ n¢(x)EX[ 3 u(’"’><xt>M,[°°]<X,8m)(m’)—u<’"><xt)]dx

m’e{1,2}"
+ /R POEx[u"™ (X)]dx.

By Proposition 4.6, we know that for Lebesgue-a.e. x € R”, almost surely under
Py, we have MI[OO](X ,8m) = &y, for all £ > 0 small enough, whence by dominated
convergence we conclude that the first term on the RHS of the last display con-
verges to 0 as ¢ |, 0. Clearly, the second term converges to fy ,(u) ast | 0.

(c) For S = Z¢, we can argue pointwise, that is, it suffices to consider test func-
tions of the form ¢; (-) = 1,,(:) for x; € 74 fixed, so that Jo.m() = u (x). How-
ever, the additional difficulty in this case is that we can no longer assume that the
x; are all distinct.

Fix u € Mg (Z%), m € {1,2)" and x = (x1, ..., x,) € (Z%)". Let 7 := 7(x) be
the partition of [n] induced by the equivalence relation i ~ j iff x; = x;, with
length k := || and blocks 7, j =1, ..., k. We define y € (Z4Hk by

yj =X foriem;, j=1,...,k.

First, we consider the case that there is a block of = containing at least two
elements such that m is not constant on this block. In this case, we necessarily
have a® (x) = 0 for all it € M;?p(Zd) and thus also

timE[u” 0] =0= [ & 007 @) (di),

v

Therefore, we now assume in addition that the coloring m is constant on each block
of 7. Then we can also define a coloring ¢ € {1, 2}* by

cji=m; foriem;,j=1,...,k.

Observe that for all @ = (#"), a®) € MEP(ZY), we have @V () = @D () +
ﬁ(z)('))ﬂ{g<z‘>(.)>0} and thus

=~

k
A = [T@ )™ =1 TGO 0 +a® o)™,
j=1 j=1

Using this representation foru =u, € MSIEP(Z”Z ) with ¢ > 0 and taking the expec-

tation, we get

k
(38) Eu[u/” 0] = B[l @] [T weop™Y, 150
j=1
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since the sum u,(l) + u§2) =w, = S;(uV 4+ u®) is deterministic. Applying the
moment duality (6) to the expectation on the RHS, we obtain by dominated con-
vergence that
Eufm]=E| > u®x)M¥ (X, 5)0) | 2 u®
u|U; "(Y)| =Ly u (X )M (X, 80) (D) | —> w(y),
be{l,2}*

where we use that by Proposition 4.5, under Py we have lim; g M,[OO] (X,6:) =

Méoo](X ,8c) = 8, since w(Xp) is the partition into singletons (note that the com-
ponents of y are all distinct). Substituting this into (38), we get

k
}Eu[ugm) x)] = u'9(y) l_[ @V () + 14(2)()1j~))|”"|_1 ast ] 0.
j=I

Using the definition (8) of the function J, it is a straightforward calcula-
tion to check that the RHS of the previous display coincides with the integral

st[?p(Zd) ﬁ(m)(X)J(“)(d’Z)- 0

PROOF OF PROPOSITION 5.3. Recall that in both continuous and discrete
space, we have defined (P;);>0 as the family of probability laws (30).

(1) In the first step, fix ¢t > 0 and let H C C(Mk(S)) denote the system of
all functions fy , of the form (33) with ¢ = ®?_, ¢;, where ¢; € C.(S), i =
1,...,n. Note that H is closed under multiplication and separates the points of
Mg (S). Writing A C C(M g (S)) for the algebra generated by  and the constant
functions, we conclude using Lemma 5.4 that for all f € A we have P,[y] f e
C(Mk(S)), Prf € C(Mgk(S)) and (32) holds. Since by the Stone—Weierstrass
theorem A is dense in C(M g (S)) w.r.t. the uniform norm [recall that Mg (S) is
compact], this extends easily to all f € C(Mg(S)). We have thus shown that the
strong convergence (32) holds for all f € C(Mg(S)) and that

(39)  P(C(Mk(S)) SCM(S)) and P (C(MK(S))) S C(Mk(S)).

(2) By the continuity of the paths of (u}y]),zo, we have P,[y] f(u) — f(u) as

t 0, for all f € C(Mg(S)) and u € Mg (S). It is well known that together
with the second inclusion in (39), this implies already the strong continuity of
(Pt[y]),zo on C(Mg (S)), that is, it is a Feller semigroup. This proves part (a) of
the proposition.

(3) By a monotone class argument, the first inclusion in (39) implies in particu-
lar that P; f is measurable for each bounded measurable f : Mg (S) — R, that is,
P, (-, -) as defined in (30) is indeed a transition kernel on Mg (S) for each ¢t > 0.
The semigroup property of this family of kernels follows easily from the strong
convergence (32), which has already been shown in step (1) above, together with
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the semigroup property of (P,[y])tzo, since
|Pras ) = PPy f ) = lim [P f @) = PP f )
: [v]
= lim | P (P = Pof) )
< lim [PV — Pof ] =0

for all f € C(Mk(S)), u e Mg (S) [note that P f is continuous by (39)]. This
completes the proof of part (b) of the proposition.
(4) For part (c), we now show that in the continuous case S = R we have

(40) Pif(w)— f(@  aszrl0

forall f € C(Mg(R)) and u € Mg (R). Again, together with the first inclusion in
(39) this implies the strong continuity of (P;);>¢ on C(Mg (R)) and shows that it is
a Feller semigroup. We stress that (40) does not simply follow from the fact that the
Meyer—Zheng limit point (u;);>0, from whose law the definition of (P;);> is de-
rived, has cadlag paths (see Remark 5.2). However, we know by Lemma 5.4(b) that
(40) holds for functions f = fy , of the form (33). By another Stone—Weierstrass
argument as in step (1) above, this is easily extended to all f € C(Mg (R)). This
concludes the proof of Proposition 5.3 for the continuous case.

(5) For the discrete case S = Z¢, it remains to show part (d). Note that since
P;(u, -) is concentrated on Mslgp (Z4) for t > 0, the semigroup restricts in a canon-
ical way to the (compact) subspace /\/ls,?p (Z%). But on this subspace, we know by
Lemma 5.4(c) that the convergence (40) holds for functions f = fy ,, of the form
(33) and allu € Mslgp(Zd). Thus, we can argue analogously to step (4) above to
conclude that (P;);>0 is a Feller semigroup on MSI?p(Zd).

Finally, if u € Mg (Z%) is such that u™® (x)u® (x) # 0 for some x € Z4, then
we get for the mixed second moment that

%ymmwwm9@ﬂ=0¢w“am@@x
t

since the separation of types holds at each positive time ¢ > 0. This shows that
the semigroup (P;);>0 is not right-continuous at ¢t = 0 if we consider it on the big
space Mg (Z%). O

Now it is straightforward to finish the proof of Theorem 2.8:

PROOF OF THEOREM 2.8. Consider first the continuous case S = R: Let
uy € Mg (R) with K > 0. By standard theory (see, e.g., [11], Theorem 4.2.5),
the strong convergence (32) of the Feller semigroups on C(M g (R)) implies weak
convergence of the family of processes (uE”),Zo as y 1 0o in Djg,e0) (Mg (R))
w.r.t. the Skorokhod topology, and the unique limit (u;);>¢ is a Markov Feller
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process with semigroup (P;);>¢. Since the approximating processes (uP’]),Zo are
continuous and the Skorokhod topology coincides with the uniform topology on
compacts on Cjo,«0) (Mg (R)), which is closed in Djg,o0) (Mg (R)), the limit is in
fact in Cjp,00) (Mg (R)).

For the discrete case S = Z?, we do not obtain convergence in the Skorokhod
topology, and indeed the assumptions of [11], Theorem 4.2.5, are not fulfilled:
Namely, the limiting semigroup (P;),>0 is not Feller on the “big” space Mg (Z%)

where the approximating semigroups (Pt[y])tzo live. However, we can still ar-
gue along the lines of the proof of [11], Theorem 4.2.5, to obtain the Markov
property: Fix u € MK(Zd). Consider m e N, 0 <t <th <--- <t <ty and
fi € C(Mxg(Zh),i=1,...,m + 1. Recall that (,);>0 € Djo.00)(Mx (Z?)) de-
notes a limit point w.r.t. the Meyer—Zheng-topology of the tight family of processes
{(uE”)IZo :y > 0}. Again using [20], Theorem 1.1, Corollary 1.4, we may assume

that there is a sequence y; 1 oo and a subset I € R of full Lebesgue measure

such that for all r € I we have u[y"] — u; as k — oo, almost surely. If we suppose

in addition that ¢; € I, we can use dominated convergence, the Markov property of
(uE”),ZO and Proposition 5.3 to obtain

m—+1 m—+1
Eu[l‘[ fiu, >} = Jim Eu[l‘[ i) ]

i=1

(41) = Jim Eu[l‘[ﬁ @RI l(uE,Z“)]

m
=Ey |:l_[ fi (ut,-)Pt,n+1 —tm Sm+1 (lltm):|
i=1
[note that Py, ., s, fm+1 1s continuous by Proposition 5.3(b)]. Using the right-
continuity of the paths of (u;);>0 and of the semigroup (P;);>o for ¢ € (0, 00) [see
Proposition 5.3(d)], this identity then holds also without the restriction that #; € I.
By induction, this shows that the finite-dimensional distributions of (w;);>0 €
Dy0,00) (M x (Z%)) are uniquely determined, thus it is the unique limit point of

{(uP/]),zo 1y > 0} w.r.t. the Meyer—Zheng topology. Moreover, (41) identifies the
limit (u;);>0 as Markov process with transition semigroup (P;);>0, starting from
the (possibly random) initial distribution £(lim; o u; | Py) on qup (Z4). In view
of Lemma 5.4(c), this initial distribution coincides with J (u) from (8). This con-
cludes the proof of Theorem 2.8. [

5.2. Some notation and preliminaries. We continue to use all the notation
from Section 2.2, in particular those introduced after Remark 2.9. Moreover, we
write R*1 := {x e R" : x| < x5 < --- < x,,} for the space of increasing sequences
of length n in R, and analogously Q™" or [a, b]™" for sequences in Q or [a, b].
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LEMMA 5.5. Letu= WV, u?®)eld.

(a) Suppose that a < b with a € supp(u?) and b € suppu®~9), i € {1, 2}.
Then there must be an interface point between a and b, that is, Z(n) N [a, b] # @.

(b) Suppose that a, b € Z(u) with a < b and that there are no interface points
(strictly) between a and b, that is, Z(a) N (a, b) = &. Then there exists i € {1,2}
with (a, b)  supp(u®) \ supp(uC~9).

PROOF. (a) Set A; = supp(u(i)) N [a,b], i = 1,2, which are closed sets
and by assumption non-empty. Since u € U, we have supp(u") U supp(u'?) =
supp(u(l) + u<2)) = R. Then the fact that A; U A> = [a, b] is connected implies
that the intersection A; N Ax =Z(uw) N [a, b] is non-empty.

(b) Set B; :=(a, b) \ supp(u(i)), i =1, 2, which are open sets and also disjoint
since supp(u(l)) U supp(u(z)) = R. From Z(u) N (a, b) = @, it follows that B; U
B> = (a, b), which is connected. This implies that either By or B, is empty, and
hence the other equals (a, b). U

LEMMA 5.6. Letu el and n € N. The following are equivalent:

(b) For each a € Q*"*+2:1 and alternating coloring m € {1, 2}"**2, we have

n+2
(42) [ 14" ([azi-1, a2:1) = 0.

i=I

(c) Foreachm € {1,2)"2 alternating, we have u” (x) = 0 for Lebesgue-a.e.
x e R"+21,

PROOF. (a) = (b): Suppose that for some a € Q*"*2-1 and alternating con-
figuration m, we have ]_[7;2 u™) ([asi_1, as]) > 0. Since uV, u® are absolutely
continuous, foreachi =1, ..., n+2 we can pick two distinct points xo; 1 < x; in
(azi_1,az)N supp(u('"i)) # @ such that x € R2(+2).1 Then we have x); < X2i+15
x2; € supp(u™’) and xz;41 € supp(ui+V) for all i = 1,...,(n + 2). Since
m; # m;41, by Lemma 5.5 there must be an interface point in each of the disjoint
intervals [x2;, x2i+1],i =1,...,n+ 1, so that u & (J;_ Uk.

(b) = (a): Suppose that u ¢ (J;_,Us, that is, there are at least n 4 1 inter-
faces x| < xp < -+ < x,41. Let § := %min{x,-“ —x; : 1 <i <n}. Since x; is
an interface point and u" + u® is equivalent to Lebesgue measure, there must
be a pair of indices (k, £) € {(1,2), (2, 1)} such that u® ([x; — &, x1]) > 0 and
u(z)([xl,xl +46]) >0.Letm € {1, 2}'“r2 be the alternating coloring with m| = k.
Using the fact that u‘)([x; —8,x; +8]) >0foralli=2,...,n+1and j =1,2,
we can set a) := x| — 8, a5 :=aj = x1, ay :=x; +§ and “éi+1 =x; — 8,
ahn=x; +8 for i =2,...,n+ 1 in order to obtain u([a};_,,a;]) > 0
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foralli=1,...,n+ 2. Now we can choose a € Qz("+2)’T so that [a;_1, azi] C
(a5, _,,ay;) and u™)([az_1,a]) >0,i=1,...,n+2, as required.

(b) < (c): By continuity of measures and the fact that Q is dense in R, under
(b) equation (42) holds in fact for all a € R2+2).1 The equivalence then follows
from the absolute continuity of the measures. [

5.3. Non-proliferation of interfaces. In this section, we prove that the num-
ber of interfaces is non-increasing. Throughout this and the remaining sections,
(u;);>0 will denote the continuous-space infinite rate symbiotic branching process
cSBM(—1, oo) from Theorem 2.8(a).

THEOREM 5.7. Suppose that ug € U,. Then,
n
IP’uO(u, e |JU forallt > 0) =1.
k=0

The key step to prove the theorem is the following lemma, for which we recall
the notation f ,, from (33).

LEMMA 5.8. Let n € Ny. Then for all ug € Myp(R)2, each alternating color-
ing m € {1,2)"*2 and ¢ € L' (R"+2) with supp(¢) € R" > we have

(43) Py fp.m(0) = Eyo[ fo,m(u)] = /RHM ¢(X)Ex[u(()m)(Xt)1z<r]dX,
where
:=inf{t >0:31 <i < j <n with Xt(i) :X,(j)}

is the first collision time of the Brownian motions (X;);>o. If in addition uy € Uy,
we have

(44) Pi fp.m(ao) = 0.

PROOF. Letn € Ng and m € {1, 2})"*? alternating. For x € R"*27, denote by
(i,i 4 1) the index pair of the two Brownian motions involved in the collision at
time 7, starting from x. Then Mt[oo](X, Sm) = M([)OOJ(X, Sm) = 6, for t < t, and
(X)) ={{1},{2},....{i — 1}, {i,i + 1}, {i +2},..., {n+2}}. Since m is alternat-
ing, we have m; # m;41, hence by the explicit form of K, (see Proposition 4.2)

Koo(M™ (X)) =0.

In view of the recursive definition of Mt[OO] (see Proposition 4.6), this implies
M\ (X,8,,) =0 forall t > 7, thus we have

MV (X, 8) = Ly<c6p.



A NEW LOOK AT DUALITY FOR THE SBM 2845

By the moment duality (6), since supp(¢) € R*t2 1 this implies

B[ fpmt)] = [ ¢<x)Ex[ Y M, 8m)<b>u§f’><x,>} dx

be{1,2)n+2

- A‘QHLT ¢(X)Ex[u(()m) (Xt)]lt<r] dx,

where we also used that Px(t =t) = 0 for each fixed ¢ > 0. Thus, (43) is proved.
Moreover, if in addition ug € U, then by Lemma 5.6 we have u(()m)(x) =0 for
almost every x € R"*+21 and under Py we have X, € R""%" as. on the event

{t < t}. Thus in this case the integrand on the RHS of the previous display is zero,
and (44) is established. [

PROOF OF THEOREM 5.7. Fix t > 0, an increasing vector a € R2(+2).1 and
an alternating configuration m € {1, 2)"*2. Since ug € U,, by Lemma 5.8 applied
to the function ¢ (x) := ]_[:’:12 La;_.a0;1(xi) With supp(¢) € R"*+21 we obtain

n+2
Ey, [H u,(mi)([azi—l, a2i]):| = Ky, [(“z(m)= ¢)]=0
i=1

and consequently ]_[f’ilz u,(mi)([ag,-_l, azi]) = 0, Py,-a.s. Now denote by m) e
{1,2)"*2 the alternating coloring starting with mij ) — j for j =1,2. Using
Lemma 5.6, for each fixed ¢ > 0 we have

n 42 )
{ufeuuk}z n N {nm >([azl-_1,a2,~]>=o},

k=0 jel1,2) qe@2n+2.1 Li=1

which is a countable intersection of events of probability 1. As a consequence, we
get Py, (u; € U _oUk) =1 for each t > 0, and hence also

IP’u0<u, e | U forall 1 € [0, o0) m@) =1.
k=0

To extend this result to all # > 0, we use the fact that (u;);>o has right-
)

continuous paths and hence we have that limg, ]_[?;rl2 ugm’

0

1 uim’ )([az,-_l, as;]), which shows that

(lazi—1. azi]) =

{u, e | U forall z €0, oo)ﬂ@}

k=0

n+2 i
" (mz(j)

=N N N { M ([azio1,azi)) = 0

1€[0,00)NQ je(1,2} ge@2+2.1 Li=1
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N N N rl_[uz"l (lazi—1,a2]) =0

1€[0,00) j€{1,2} qe@2n+21.1 Li=1

n

u € | J U forall s zo}.
k=0

Hence, we have shown that almost surely, there are at most » interfaces at any one

time. [

5.4. Movement of a single interface. In this section, we will prove Theo-
rem 2.10, showing that a single interface moves according to (9). Again the key

point is that the sum evolves as the solution to the deterministic heat equation, that
M 2

is, u;  +u;” = w; = S;wop. In particular, recalling the definition of m (u,, x) from
Section 2.2, we have
(45) up(dx) = Lpmeu o=iywi (1) dx,  i=1,2,

a fact we will use repeatedly.

LEMMA 5.9. Assume ug € U, for some n € N. Then for each fixed t > 0 we
have limy_, 1 oo m(uy, x) = limy_, 100 m(Ug, x) almost surely.

PROOF. Fix ¢t > 0. First, observe that since by Theorem 5.7 there is a finite
number of interfaces at time 7, the limits lim, _, 4o m (U, x) exist in {1, 2}.

Let ¢ € C.(R). Since w; is deterministic, we can use (45) and the moment du-
ality to obtain

Euo |:/R¢(x)]lm(ur,x)=i dx] = ]Euo |:<%’ u[(i)>i|

¢ (i)
{2t
(B—i). —
6. (14210 . i=1,2
- ’ S (l) ’ - ’
tUg

Now assume w.l.o.g. that lim,_,_ oom(uo x) = 1 and minZ(ug) = 0. Then

we have S,u(z)(x) < ||u(2)||oo I (27Tt)_7e (y=x)/21 dy, and since uol)([
—48]) > 0 for § > 0, we have for x < —26

SV (x) > ul (=26, —81) Q1) "2e~ (O,
Therefore, for some C = C(u, §) > 0
S’ (x)

0< DT
Srug (x)

C/ e y2+2yx+26x)/2tdy<cez3x/t/0 o2 dy,
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which converges to 0 as x — —oo. Thus
@) -1
S o
@7) <1 + ’”‘()1)(x)) )
Sty (x)

Now choose ¢ € C.(R) nonnegative with [ ¢ (x)dx = 1 and define ¢,,(-) := ¢ (- +
n), n € N. Then (46) and (47) show that

Eu, [fR On (X)) Linu,,x)=1 dX} -1, as n — 0o.

Since the limit lim,_, o m(u;, x) exists, this implies that it must equal 1 a.s. The
result for x — +o00 is analogous. [J

PROPOSITION 5.10. Assume ug € Uy. Then we have
Puy(u; €Uy forallt >0) = 1.

Let (I;);>0 denote the single interface process defined by the unique element of
T(ug), t > 0. Then if limy_, oo m(ug, x) =1 (resp. = 2), we have

(' (dx), ul (dx)) = (L <, wy (x) dx, Ly g, wy (x) dxc)
resp.
(P (dx), ulP (dx)) = (Lo, w; (x) dox, 1y g, wy (x) dx),

and the interface (1;);>0 is a continuous Markov process.

PROOF. By Theorem 5.7, almost surely there is at most one interface for all
t>0.

To show that there is at least one interface point for all ¢, let T := inf{t > 0 :
u; € Up}. Consider a non-zero test function ¢ > 0 with ¢ € L' (R?) and supp(¢) €
R>1, and let m = (1,2) [or m = (2, 1)]. Applying Lemma 5.8 (with n = 0), we
have on {7 <t} that P;_; f »(u;) = 0. By the strong Markov property [recall that
(u;)>0 is a Feller process by Theorem 2.8(a)], we get

Euo[fo,m )] = Eug[Lr <t Pr—z fp,m ()] + Eug[Lr>1 fp,m ()]
=[Ey, []l-[ztfqb,m(ut)]’

which implies Eyy[1;<; fp,m )] = Eyy[(1 — L¢>0) fo,m(;)] = 0 and thus
Pyy(t <) =0 since fy m(-) is strictly positive. Since this holds for any # > 0,
we get Py, (1 < 00) =0.

Now that we have Py,(u; € U forallt > 0) = 1, we can identify u, =
(ugl), u§2’) with (I;, wy) as in the statement of this proposition. More precisely,
by Lemma 5.5 the function x — m(u;, x) must be constant on (—oo, I;) and on
(I;,00). Using Lemma 5.9, we see that u; is of the claimed form, depending on
the form of uy.
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The continuity of the paths of (/;);>0 follows from the corresponding property
of (u;);>0 (note that wy > 0 a.e. since we assume ug € ;). For the Markov prop-
erty, observe that since w s is deterministic for each s and the pair (/s, wy) uniquely

. 1
determines u,; = (ug ), Uy )) and vice versa, we have

48) o(ly) =0, wy) =0 (uy),
o(l, : 0<r<s)=o(,,w,:0<r<s)=o(u,:0<r <s).

Therefore, the Markov property of (I;);>0 follows from the Markov property of
(u);>0. O

Having established the existence of a single interface process, we proceed to
identifying its law. In a first step, we compute the distribution of /; for fixed ¢ > 0.

LEMMA 5.11. Assume ug € Uy, so that there is a single interface process
(11)¢=0 by Proposition 5.10. Then for each fixed t > 0 we have

S (wol(gy,00)) (x)
Srwo(x)

(49) Py, (Ir <x) = , x eR.
In particular, the distribution of I; under Py, is absolutely continuous with a
smooth density.

PROOF. Fix t > 0 and assume w.l.o.g. that lim,_, _ m(ug, x) = 1, that is,
u(()l) = 1(—c0,1y)wo- Then by Proposition 5.10, we have 1, <x}dx = 1( (2) (dx).
By Fubini and the moment duality, we obtain since w; is deterministic that for all
test functions ¢

/R¢()’)Puo(lt <y)dy =Ey, UR¢(y)1{1f<y} dy}

SN[

{2}

St (L(1y,00)w0) ()
= dy.
/ o) Siw0(y) y

Now choose ¢ (y) := ¢35 (y) := ps(x — y) for x € R and let § | 0: Then the RHS
St (L (1, 00)W0) (x)

of the previous display tends to for all x € R since this expression
is continuous in x, while the LHS tends to Py, (I; < x) for almost all x € R. So we
have

St (L (19, 00)w0) (x)
Siwo(x)

Py (I < x) = for Lebesgue-a.e. x € R,
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where the RHS is continuous in x. But since x — Py, (I; < x) is left-continuous,
we must have equality everywhere, and (49) follows. Thus the distribution of I;
under PPy, is absolutely continuous with a smooth density. [

In order to finish the proof of Theorem 2.10, we now show that the single inter-
face process solves the SDE (9). We restate this as a proposition.

PROPOSITION 5.12. Assume ug € Uy, so that there is a single interface pro-

cess (1;)t=0 by Proposition 5.10. Then (1;);>0 is the unique (in law) weak solution
of the SDE

t / IT
(50) 1,:10_/ wills) y v g, >0,
0 ws(ly)

where (B;):>0 is a standard Brownian motion, w; = S;wq and the integral in (50)
exists as an improper integral.

PROOF. We already know by Proposition 5.10 that (/;);>¢ is a continuous
Markov process. Moreover, for all test functions f € C2°(R) we have by (49) that
forr >0

o[£ ()] = /R F @) dPyy (I <)

:_Af/(x)St(ﬂ(l(),m)wo)(x) dx.

Sywo(x)

D

(1) In the first step, we compute the transition function of the (time-
inhomogeneous) Markov process (/;);>o. Define g : Y — R such that g(u) is
the unique interface point of u € ;. Let 0 <s < ¢. For f € C2°(R), we have by
(48) and the Markov property of the (time-homogeneous!) process (u;);>o that

Eu[fU) oI :0<r <s)]|=Eyy[fog)|o):0=<r<s]
= Eus [f o g(uz—s)] = Eus [f(lt—s)]-

Applying (51) with ug, wg and ¢ — s in place of ug, wg and ¢ respectively, we
obtain

St—s (]l(ls,oo) wy) (x) dox.
Sr—sws (x)

Eu,[f(I) |0(l:0<r <s5)] = — /R £

Writing Ps ;(a; dy) := Py,(I; € dy|l; = a) for the transition function of the
Markov process (I;);>0, we have thus shown that it acts on test functions f €
CP(R),for0<s <t as

St—s (]l(a,oo) Sswo) (x) d
X.
Srwo(x)

Pyyf(@) = B[ fUN] | I = a) = — /R £100
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(2) Now we can compute the generator of (/;);>0: For f e C2°(R) and 0 <5 <
t, we have

St—s (jl(a,oo) wy) (x) d
wy (x)

8P f(a)= — / £100)

(52) - i tix;azst ¢ (L(a.00Ws) (x) dx

f (x)S;—s (ﬂ(a,oo) wy) (x)

+
R wy (x)?

Btw,(x).

We observe that 9, w; (x) = %w;/(x) and

0r St — a(ﬂ-(a oo0) Ws )(x) = / O pr—s(x — y)ws(y)dy
2f Pl (x — ws(y)dy
=3 (pt J(x —a)ws(@) + pi—s(x — a)w)(a)

[T pet - y)w!(y)dy),

where we used integration by parts for the last equality. (Note that all appearing

derivatives exist because s > 0.) Plugging this into (52) and again integrating by

parts, we obtain

"w (x) = f (D) wi(x)
wy (x)?

1, f'(x)
- Ews(a)/]R wt(x)pz—s(x —a)dx

1 ! 00
— / S () f Pecs(x — Y (y) dy dx

2 R w;(X) a

1
Py f (@) = 5w5(@) fR /

pi—s(x —a)dx

.\ % i f/(x)st_ﬁ;a),zo@wa(x)w;/ o
Letting ¢ | 5 > 0, we obtain
B Py f (@)]i=y = lws AL (Z)S(;)j:(a)wé @_ %w; (@) i ((‘;))
(53 5 T LD way g [T LD )
=Ly = @D iy = 1, e,

2 ws(a)
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where the time-dependent generator L is defined as
w; (@)
w;s(a)
[Note that we cannot let s | 0 here without imposing stronger conditions on wp;

see step (3) below.] By Chapman—Kolmogorov, we then have also the forward
equation o; Py ; f (a) = Ps;(L; f)(a), for 0 < s < t. Consequently,

Lsf(a):= %f”(a)— 1 (a), aeR,s>0.

Ps:f(a) — f(a)= /t P L, f(a)dr, 0<s<t.

This implies that

t
(54) MO ()= £ — fLy) — f L. f(Lydr,  t=s

is a martingale under Py, for each s > 0. That is, (/;);> satisfies the martingale
problem for the generator L; on Cfs,0) (R).

(3) In order to finish the proof, we now assume first that wg is smooth and
wy (x)
wy (x)
uous (in particular, locally bounded) on Rt x R, and (53) and (54) can be extended
to s = 0. Then by standard theory (see, e.g., [11], Chapter 5.3) or [16], Chapter 5.4,

/
tw’(lr)dr, >0

0 wr(lr)
is a Brownian motion, and (I;);>¢ is the unique weak solution to equation (50).
Note that in this case, the integral in the previous display exists as a proper in-
tegral since the integrand is locally bounded. Weak uniqueness for equation (50)
follows from local boundedness of the drift coefficient; see, for example, [23],
Corollary 10.1.2.

(4) Now we remove the additional smoothness and strict positivity assumptions

on wo and require only that ug € U;. Then for each fixed § > 0, the drift term
w; (x)
wy (x)
arguments of the previous step on the time interval [§, 0o) instead of R* shows

that the process (I; — I + fg z g’; dr);>s 1s a Brownian motion starting from 0 at

time §. Thus, for each § > 0 we have

’(1) d
(I[—15+f u)r(I) )tza—(Bt_Bs)tZzs’

where (B;);>0 denotes a standard Brownian motion. Now we can use the right-
tw, ()

strictly positive. Note that under this assumption the drift (¢, x) is contin-

Bt:=lt—1()+

(t,x) —

is continuous (thus locally bounded) on [4, c0) x R. Applying the

continuity of (I;);>0 at t =0 to conclude that the integral [ o () dr converges
as 8§ | 0 and that (50) holds, with the integral interpreted in the i improper sense.
Also, uniqueness in law on Cs, ) (IR) again follows from [23], Corollary 10.1.2,
for each § > 0, which by right-continuity can be extended to uniqueness in law on

Clo,00)(R). O
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5.5. Multiple interfaces. In this section, we prove Theorem 2.12. The proof
consists of a series of lemmas and propositions.

LEMMA 5.13. Assumeug €U.

(a) Fix € > 0, a closed interval [a,b] C R and assume that T(ug) N [a, b] =
Z(up) N [a — €, b + €]. Write 0g for the version of ug where interfaces outside of
[a, b] have been removed, that is, u(l) +u(2) (l) —i—u( ) and m(g, x) = m(ugp, x)
for x € [a, b], m(0g, x) = m(uo,a —€) for X < a and m(g, x) =m(ug, b + €)
for x > b. Then, for any k € N, any test function ¢ with supp(¢) C [a, b]* and
m € {1,2}%, we have

d d
dt( uo[f¢ m(ut)])lt O_dl( ﬁo[f¢,m(ut)])|t20~

(b) Let A, B be two disjqint closed intervals in R, k, l,c’ e N and ¢, ¢’ with
supp(¢p) C AX, supp(¢p) € BX and m € {1,2}F, m’ € {1,2}X. Then

d
E(Euo [f(ﬁ,m(ut)fd)’,m’(ut)])|t=0

d d
= E(]Euo[f¢,m(ut)])|z:0f¢/,m’(u0) + fd),m(uO)E(Euo[f¢’,m’(ut)])|t:0-

PROOF.  (a) The proof uses the moment duality (6). For each ¢ > 0, define the
event D; := ﬂle{lX ,(l) — X(()l)| < €}, where no Brownian motion ends up too far
from its initial position. Then, since ugy and 6y locally agree,

]Euo[f(l),m(uf)]
_ (X)E[ > u“””(Xz)M}"‘”(X,am)(m’)]d"

[a.b1* m'e{1,2)
=Ea,[ fo.m ()]

S N R S CERE AR

m'e{1,2)n
x MV (X, 8,)(m')1 D;] dx.

Since the probability of Dy converges to O faster than ¢ as t — 0, we have proven
(a).

Similar to (a) we obtain (b) by using the fact that Brownian motions started in
A are sufficiently unlikely to meet Brownian motions started in B. [J

The next lemma shows that starting from an initial condition with finitely many
interfaces, up to their first “collision time” these interfaces move as independent
Brownian motions with drift (50).
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LEMMA 5.14. Assume ug € Uy, n > 2. Let {(1}');>0 : x € Z(up)} denote a
system of n independent Brownian motions with drift starting in Z(ug) and each
moving according to (50), and let o denote their first collision time. Moreover,
define d; :=inf{|y —z| :y,z€Z(uy),y#2,0<s <t} and

(55) T :=inf{t > 0:d; =0}.

[Observe that o is defined in terms of the Brownian motions with drift, while t is
defined in terms of the infinite rate symbiotic branching process cSBM(—1, 00)y,.]
Denote by m the standard coloring on [0, o) x R induced by wy and {(I})o<t<o :
x € Z(ug)} as defined in the paragraph before Theorem 2.12, and let

G, () == (wr ) L, 0=1)> Wr ) L, =2))» 0<t<o,xekR

Then (t, (W;)o<t<7) has the same law as (o, (0;)o<t <o )-

PROOF. Letd;:= %do be one third of the minimal distance between two inter-

face points in Z(ug), let Bl.(l) be open balls around the interface points x; € Z(ug)
of radius 6;,i =1,...,n, and let

n
7 =inflr>0:Zu) ¢ | B .
i=1

By Lemma 5.13 part (a), the evolution of uy| p(h agrees with the evolution of the

corresponding single interface process, which by Proposition 5.12 is given by a
Brownian motion with drift (50). Hence, it is possible to couple the interface posi-
tion in Bi(l) with 1;". We can do this for all interface points simultaneously, so we
only have to show that interfaces move independently from each other until they
collide.

For simplicity, consider the case of two interfaces. Fix x| < x; and leta = (x{ +
x2)/2 be the midpoint. Let §; = %(xz — x1) and Bj, B> be the balls of radius §;
around x| and x3. Let Z(ug) = {y1, y2} with y; € B;,i =1, 2 and suppose w.lL.o.g.
that a € supp(u(()l)). Let

2
t:=inflr>0:Z(u) ¢ | JBi{.
i=1
Define the alternative starting configuration ué by removing the right interface
. . 1 2
point x7, that is u6|(_oo,a] = U] (—00,q] and uL|(a,oo) = (u(() ) + u(() ), 0)l(@,00)- In a
similar fashion, define u(lf as the starting configuration with the left interface point
removed. Consider now independent cSBM(—1, co)-paths with the two starting
configurations ué, ug and

v/ :=inf{t > 0:Z(u") ¢ By or Z(uX) ¢ B,}.
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Letl,r e N, mp € {1, 2}1, mp € {1,2} and let ¢;, ¢pr be real-valued functions
with supp(¢r) C By, supp(¢r) C B>. Then clearly

d

dr (Eué,u{f [f¢L,mL (utL)ftiJR,mR (utR)]) li=0
d

T dr

d
t formi (05) = (Bys [ Fomn (W) Dli=o

(Bt [Forms () ])li=0Fpp.mp (u5)

and by Lemma 5.13 part (b)

d
E(Eué,u(’f [form, (utL)fq‘"quR (utR)])|Z=0

d

= Z(Euo [fqu,mL (ut)fz,‘bR,mR (ut)]) lr=0-

As this is true for any starting configurations with the interfaces contained in Bj
and B, we can interpret the above as an identity of Markov generators on the sub-
set of the state space where the two interfaces are contained in By and B, respec-
tively. This implies that the corresponding Markov processes agree in distribution
until the first exit from this subset, that is,

d
((utL|Bl’utR|Bz)0§t<r/’ T) = ((ul|31’ut|32)0§t<r’ 7).

Since by construction the interfaces of u* and u® move independently, the same
is true for u until the first exit time 71. The argument for n interface points is
analogous by comparing u to n independent single interface processes.

Hence, we can couple the solution u; and the system of independent Brownian
motions with drift so that

Z(u) = {It'x tX GI(llo)}

and u; =1, for all 0 <7 < 71 a.s. We can repeat the argument starting from u,, up
to the time o :=inf{t > 71 : Z(u,) ¢ U/, Bi(z)} by looking at new balls Bi(z) with
radius &, := %drl. This allows us to extend the coupling up to time 5.

Iterating, we obtain a sequence 0 < 7] < 73 < - -- as well as a random sequence
3k > 0. Let Too := limg_ o0 T € (0, 00]. Up to time 7, the coupling of u,; with u,
is valid. Furthermore, the first collision time o of the system {(/}*);>0 : x € Z(up)}
is clearly bigger than t; for any k& and hence o > 7,,. On the event {t,, = 00},
we thus have 0 = 0o and u; = 1, for all 7 > 0, and the assertion is proved. On
{Too < 00}, Tr41 — Tk converges to 0. But this difference is the time it takes one
of the Brownian motions with drift to leave the ball of radius §;, hence §; must
converge to 0 as well. Note that here we use that (50) has a continuous global
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solution. Therefore,
de, =inf{ly —z|:y,z2€Z(w), y#2,0<1 <1o0} =0

ando =1=71. U

Now we prove a version of Theorem 2.12 for initial conditions ug with finitely
many interfaces. We show that in this case the infinite rate limit cSBM(—1, 00)y,
is described in law by a finite regular annihilating system of Brownian motions
with drift (50). In the finite case, the existence of such a system is straightforward.

PROPOSITION 5.15. Assume that wg € U, for some n > 2. Let {(I;');>0: x €
ZT(ug)} denote a regular annihilating system starting from Z(ug) such that each
coordinate independently follows the dynamics (50) up to the first collision with
another motion, upon which both motions annihilate. Denote by (0;);>0 the stan-
dard element of Cjo,00)(U) induced by ug and {(1}");>0 : x € Z(ug)}, as defined in
(10). Then we have

(ut)tzo i (ﬁt)zzo on C[O,oo) (Mb(R)Z)-

PROOF. Define t as in (55), and let

75 :=0, Tppr = inf{r > 7 [Z(u)| < [Z(ug)]}, k>1

denote successive jump times of the “interface counting process” (|Z(u;)|);>0.
Since the number of interfaces is non-increasing by Theorem 5.7, we have
Z(u)| =T (u,k/)| fort € [t}, Ty, ). Moreover, since by Lemma 5.14 the evolution
of the set Z(u;) strictly before time 7 is described by a system of n independent
Brownian motions with drift, we clearly have ‘El/ > 7. We now show that in fact
rl/ = 7 a.s. under [Py, and that the transition from u,_ to u, is described in law by
a regular annihilating system as in the statement of this proposition.

Let o be the first annihilation time in the regular annihilating system {(;*);>0 :
x € Z(ug)}, which coincides in law with the first collision time of n independent
Brownian motions with drift (50). By (the proof of) Lemma 5.14, we know that
we can couple the processes (u,); and (G;); on a common probability space such
that

T=0 and (W )o<s<r = (ﬁt)05l<a a.s.

On the event {o = 0o}, we have nothing more to show, thus suppose now that
o < oo with positive probability. But on {o < oo} we can use the continuity of
the paths of both processes (u;); and (i;); in order to see that u; =, a.s. Since
U, € U,_, by the properties of the regular annihilating system, we conclude in
particular that t{ = 7, and we have shown that

(56) (T{’ (“I)Ogsr{) 4 (U, (ﬁz)Osta)-
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By the strong Markov property [again recall that (u;);>¢ is a Feller process by
Theorem 2.8], it follows immediately that (56) determines the evolution of the
process (u;);>0 on any random time interval [r,é, T,i b k > 0. Thus our assertion
is proved. [

Before turning to the proof of Theorem 2.12, we need to establish the existence
of a countable regular annihilating system of Brownian motions with drift. Due to
the non-monotonicity, this is not trivial.

LEMMA 5.16. Let x C R be without accumulation points, let wo be bounded
and strictly positive almost everywhere, and let w; = S;wq. Then there exists a
regular annihilating system (1;);>0 with Io = X satisfying the Markov property
such that each motion in the system independently follows the law of the SDE (50)
up to its annihilation time.

PROOF. The existence for |x| finite is straightforward. However, adding more
motions is a non-monotone process due to the annihilation mechanism, which
makes the construction of an infinite system delicate. From now on, we assume
that x is neither bounded from above nor below. It will be clear from the argument
how to modify the proof when x is unbounded in one direction only.

Letx, :=xN[—n,n], and let Y; and YE"] be the corresponding systems of co-
alescing Brownian motions with drift (50), starting from Yo = x and Y([)”] =X,
respectively, and constructed on the same probability space so that Y ¢ YI?I ¢
--- C Y. This monotonicity also directly implies the existence of the infinite sys-
tem. Denote by Y* the motion in Y started in x € x. For y € YE”], let C,, (¢, y) be
the total number of motions which have coalesced in the path arriving in y at time
t, thatis, C, (¢, y) = |{x € X, : Y = y}|. Consider now the annihilating version I""!
of Y™ with I,["]’x =Y} until the first collision time with another motion [ [n].x"
upon which both are moved to the cemetery state {. By simple counting, one
sees that the killing time of 7"} is given by r}”] =inf{r > 0: C,(t, Y}") is even}.
Therefore, I"! is given by Y"! restricted to the points where C,, is odd, that is

Jinlx Yy, Cyu(r,Y}) is odd;
S 0 Cn(t,Y)") is even.

Note that for fixed ¢ adding more motions can change the parity of the counting,
and hence C,(t,Y}) # Cyp/(t,Y;") for many x € x,,, n’ > n. However, the map
n+> C,(t, y) is increasing, and hence converges if and only if it is bounded.

We conclude that to obtain the infinite system of annihilating Brownian motions
it suffices to show that the increasing map n — C, (¢, y) remains bounded for any
t and y.



A NEW LOOK AT DUALITY FOR THE SBM 2857

Fix a € R, and for x € x let ugx] := (wol.<x, wol.~x). Then by (49), we have
Ea[wO(Xt)ILX,<x] < lwoll oo
wy(a) — wq(a)

with (X;);>0 denoting a standard Brownian motion. Let z, C x be a decreasing
sequence with |z,| > n. By (§7),

(57) P(Y} >a)=

IPG(XI <x)7

Y P >a)< l20]loc > Pa(X; < —n) < o0.
w;(a)
neN neN

Hence the Borel-Cantelli lemma implies that, almost surely, only a finite number
of the Y, are to the right of a. In particular, there is some k so that Y;* < a, which
in turn implies that all motions started to the left of z; also end up to the left of a
by the coalescence property.

Repeating the same argument from the right for an arbitrary » > a shows that
there is also some zj; so that motions started to the right of this point do not end
up to the left of b. Together this implies that C,(y, t) remains bounded for any
y € (a, b). Since a and b were arbitrary, this then holds for any y, and hence I is
obtained from Y via reduction to the points with odd counting number.

The fact that the annihilating system I is regular and the Markov property follow
directly from this construction and the properties of the coalescing system Y of
Brownian motions with drift (50). O

Now we can finally prove the full version of Theorem 2.12, admitting initial
conditions ug € ¢ with infinitely many interfaces as long as they do not accumu-
late.

PROOF OF THEOREM 2.12. Choose a sequence a, 1 oo so that no points in
Z(ug) lie on the boundary of the intervals [—a,, a,]. Let ﬁg’] be the version of ug
where all interface points outside [—a,,, a, ] have been removed, as in Lemma 5.13.
Note that ﬁ([)"] € Umen, Un for each n € N and that ﬁ([)"] — ug as n — oo in the
topology of Miem(R)2. Also, choosing K > 0 such that ug € Mg (R), we have
ﬁ([)"] € Mg (R) for all n € N, thus ﬁ([)"] converges to up in Mg (R). Fix t > 0
and consider a function fj ,, as in (33), with ¢ (x) =[]7_, ¢i(x;) and ¢; € C.(R),
i =1,...,n.By Lemma 5.4, the function P; fy ,, is continuous on Mg (R), where
(Py)=0 denotes the transition semigroup of (u;);>¢. Thus, we have as n — oo,

B[ fom 0] = Pi f5.m(@5") = Pi fp.m (00) = Bug [ fp.m (W)

On the other hand, by Proposition 5.15 the evolution of (u;);>0 under Py
0

is described by the standard element (ﬁE”])IEO € Cj0,00) () which is induced by

ﬁg’] and a finite regular annihilating system of Brownian motions with drift (50)

starting from Z (ﬁg”]). In view of (the proof of) Lemma 5.16, this system converges
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as n — 00 to a corresponding infinite system of such motions starting from Z (ug),
and a"! > &, in Mg (R). Thus

E[ fpm @)] = lim E[ fon(8")] = lim Egnfo.m ()] = Bug[ f.m (@)

Since the above class of functions fy ,, is measure-determining, the one-dimen-
sional distributions of (u;);>0 and (i;),;>¢ coincide and are given by the semigroup

(Py)=0- Since both are Markov processes, we conclude that (u;);>0 4 (0s)>0,
finishing the proof. [

5.6. General initial configurations. In this section, we finally deal with gen-
eral initial conditions and prove Theorem 2.14.
The main result of this section is the following proposition:

PROPOSITION 5.17. Let uy € Myp(R)?, and assume that wg := u(()l) +

u(()z) # 0. For any fixed t > 0 and interval |a, b], we have |Z(u;) N [a, b]| < 00
almost surely under Py,. In particular Z(u;) has no accumulation points.

This result shows that cSBM(—1, co) locally comes down from infinity, and
with its help we can quickly prove Theorem 2.14.

PROOF OF THEOREM 2.14. Letug € My (R)? such that wg := u(()l) +uf)2) #0.
Fix fo > 0. Then using Theorem 2.8(a) we have u,, € U/, and by Proposition 5.17
we know that Z(uy,) has no accumulation point. Thus the Markov property implies
that the evolution of (u;);>y, is given by Theorem 2.12 when started from u,. In
particular, we conclude that almost surely, Z(u;) has no accumulation point for
any t > fg. Since g > 0 is arbitrary, it follows that almost surely, Z(u,;) has no
accumulation point for any ¢ > 0.

The remainder of this section is dedicated to the proof of Proposition 5.17. The
general strategy will be to find an increasing sequence approximating the total
number of interface points in the interval [a, b] at time ¢, which diverges if and
only if |Z(u;) N [a, b]| = oco; see Lemma 5.20 below. The starting point is the
following lemma to identify interface points via properties of the corresponding
measures.

LEMMA 5.18. Assume u € U with u® +u® =1 and let x € Z(u). In any
open neighborhood O around x there exists an interval A with

(58) uMA)=uP®A) = '%' > 0.
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PROOF. First, we show that there exist non-degenerate intervals Ay, A» C O
with u®(A;) > |A;|, i = 1, 2. Assume this is false for u‘"). Then for all intervals
B in O we have uV(B) < u®(B), which implies that the restriction of u is
absolutely continuous with respect to u®. But by the definition of &/, we have
that " and u® are mutually singular (“separation of types”), which implies that
uM(0) = 0. This however is a contradiction to the assumption that x € O is an
interface point.

Now that we have A| and A, let g be the map defined on [0, 1] which inter-
polates linearly between the intervals g(0) := A and g(1) := A,. Then the map

M . . . .
go(x) =14 lg((i ()T ) is continuous with 20(0) > % and go(1) < %, hence there is an xg

with go(xo) = 3. Then g(xo) satisfies (58). O

LEMMA 5.19. Assume u € U with uV +u® =1 and let A be an interval
satisfying (58). Then there exists an interval A’ C A of size |A’'| = %IAI satisfying

(58).

PROOF. Without loss assume A = (a, b). Consider the map [0,1] 5 x >

g = (a + 2254 a + (x + 1)59) as well as go(x) = “T 84 Since by as-

sumption u(l)(g(O)) +u® (g(0)) = b%a assume w.l.o.g. go(0) > % Since A satis-
fies (58) this implies go(1) < % and by continuity there is some xg with go(xg) = %
and g(xo) is the desired interval. []

Denote the overlapping dyadic intervals of length 2—ntl by
Ajn=(27"(+22™"), j€Z,neN.

We will be particularly interested in intervals A;, which satisfy (58) in some
approximate sense, defined as follows:

1
(59) 30, y) CAjn: (x,) satisfies (58) and y —x = 2 |A4jn| = P

Note that (59) implies that A, N Z(u) # &. However, counting the A;, which
satisfy (59) does not give a lower bound on the number of interface points, since
we may be overcounting due to the overlap of the intervals. For technical rea-
sons, we fix this in a slightly complicated way: We say A; , is good in [a, b]
if Aj, Cla,b], satisfies (59) and A;_; , is not good. Note that the definition
is recursive, but since there is a minimal jy so that Aj , C [a,b] it is well
defined, as Aj,—1, is always not good. Denote by J,([a,b]) the subset of Z
where A;, is good in [a, b]. By definition, the intervals Aj,, j € Jy([a, b]),
are disjoint, and hence |J,([a, b])| < |Z(u) N [a, b]|. But in fact we have much
more.
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LEMMA 5.20. AssumeucU withu® +u® =1anda <b e R.

(a) If x e Z(w) N (a, b), then for any open neighborhood O around x there is
somen € Nand j € Jy([a,b]) sothat A;, C O.

(b) Assume j € J,([a, b)), and let j' be the smallest integer so that Ajpy1 C
Ajn.Then{j' = 1,7, j +1,j +2} N Jyt1(la, b)) # 2.

(c) We have |Ji([a, DD < |Ja(la, bD| < -+ < |Z(w) N (a, b)| < o0.

(d) If |Z(uw) N (a, b)| = 0o, then lim,—, o | Ju([a, b])| = 00

PROOF. (a) Letx € Z(u) N (a, b) and x € O C [a, b] an open neighborhood.
Choose nog, jo sothatx € A; ,, C O fori = jo—1, jo. By Lemma 5.18, there is an
interval A contained in A j, ,, satisfying (58). By repeatedly applying Lemma 5.19,
we may w.l.o.g. assume that there exists n > ng so that |A| € [27"~ 1,27, Then
there is some j € Z with A C A, C Aj, », hence Aj , satisfies (59) Thus, Aj
or Aj_ , is good and either one is a subset of A ;1,0 U Aj; no C O.

(b) Let j € J,([a, b]). Then by (59) there is an interval A C A ;, satisfying (58)
and |A| > %|AJ-’”|. By Lemma 5.19, we can find a subinterval A’ C A with |A’| =
%|A| > %|A_,-,,,| and satisfying (58). We distinguish two cases: If |A'| < }‘|A_,-,,,|,
then A" C Ajii4 n41 C Aj, for some k € {0, 1,2}, hence A4 41 satisfies (59).
Hence either j' + k € J,1+1([a, b]) or j' +k — 1 € Jy+1([a, b]).

In the case where |A'| > }‘|Aj,n|, we can apply Lemma 5.19 again to obtain
another interval A” C A’ satisfying (58) with £|Aj7n| > A" = %lA/| > §|Aj,n|,
for which the first case holds.

(c) The monotonicity is an immediate consequence of (b): If ji, j» € J,([a, b]),
J1 # j2, then there are corresponding j{, jz/ and furthermore, since |j; — ja| > 2
we have |j; — j5| > 4. This implies that the two good A}, , and A}, , induce two
different good intervals in J,11([a, b]). The upper bound is a simple consequence
of the fact that each interval satisfying (58) contains at least one interface point.

(d) Suppose |Z(u) N (a, b)| > K. Then we find K interface points xy, ..., xx €
(a, b). Choose ng large enough and indices ji, ..., jx so that the minimal distance
between two points is at least 2013 and so that x; € Aj noCla,blii=1,...,K.
For any i € {1,..., K}, by part (a) we find (j/,n}) so that j/ € Jn;([a, b]) and
A 't C Ajing- Set n” :=max(n}, ..., n%). By repeatedly applying (b) we find

e J L ([a, b]) with AJN w C Aji—1ng U Aj n,- Note how we cannot guaran-
tee that Aj» ,» C Aj ny, since in each application of (b) the interval could start
slightly to the left of the previous one. But the maximal shift is bounded by
322,27 A} nol, which proves Ajrwr CAji—1ng U Ajj ng-

To complete the proof, we use that by our choice of ng the intervals A, ,, are
sufficiently far apart to guarantee that the jl./ " are different. Hence | J,» ([a, b])| > K.
Together with monotonicity from (c), this proves the assertion. [

PROOF OF PROPOSITION 5.17. Fix ¢t > 0. Under our assumptions, w; = S;wg
is strictly positive and u; € U a.s. [recall that the separation of types holds by
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Theorem 2.8(a)]. Write u,/w; = (ugl) Jwy, u§2) /w;) for the normalized measure
induced by the quotient of densities. This new measure satisfies the assumptions
of Lemma 5.20 and Z(u;) = Z(u;/w;). Furthermore, by the duality for second
mixed moments [see (7)] we obtain

Euo[|a(la, b1)]]

=< Z Euo [jl{Aj,,, satisfies (59) w.r.t. u,/w,}]
J:AjnCla,b]

uD u® J
fA?,n w—t(xl)Ft(XZ) X:|

1
galAjnl?

< > Eu(,[

J:AjnCla,b]

o4 D (DY, (2) (v (2)
<: sup Ex[ug’ (X; )uy (X;7)1es(]
infye(q,p) Wy (x)? j:A_,',nZC[a,b] XEAin X170 t 0 t >

<64 Sup, cg wo(x)2 Z

" Poz—n+l(f>t).
1nfxe[a,b] wt(x)z JiA; ’

.nCla,b]

The probability that two Brownian motions do not meet up to time ¢ when started
27"+1 apart is of order 27", which follows from the reflection principle. Hence
we have proven that sup, .y Eu,[|/:([a, b])|] < co. By Lemma 5.20 part (c) and
monotone convergence, it follows that Ey, [lim,_, « [J,([a, b])|] is finite, whence
together with part (d) we conclude that Py, (|Z(u,) N (a,b)| =00) =0. U
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