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Diffusions on a space of interval partitions:
construction from marked Lévy processes”
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Abstract

Consider a spectrally positive Stable(1+«a) process whose jumps we interpret as
lifetimes of individuals. We mark the jumps by continuous excursions assigning “sizes”
varying during the lifetime. As for Crump-Mode-Jagers processes (with “characteris-
tics”), we consider for each level the collection of individuals alive. We arrange their
“sizes” at the crossing height from left to right to form an interval partition. We study
the continuity and Markov properties of the interval-partition-valued process indexed
by level. From the perspective of the Stable(1+«) process, this yields new theorems
of Ray-Knight-type. From the perspective of branching processes, this yields new,
self-similar models with dense sets of birth and death times of (mostly short-lived)
individuals. This paper feeds into projects resolving conjectures by Feng and Sun
(2010) on the existence of certain measure-valued diffusions with Poisson-Dirichlet
stationary laws, and by Aldous (1999) on the existence of a continuum-tree-valued
diffusion.
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1 Introduction

We define interval partitions, following Aldous [3, Section 17] and Pitman [43, Chap-
ter 4].
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Construction of interval partition diffusions

skewer(y, N, X) pr—— '

Figure 1: Left: The slanted black lines comprise the graph of the scaffolding X. Shaded
blobs decorating jumps describe spindles: points (¢;, f;) of N. Right: Graph of one
spindle. Bottom: A skewer, with blocks shaded to correspond to spindles; not drawn to
scale.

Definition 1.1. An interval partition is a set 8 of disjoint, open subintervals of some
interval [0, M], that cover [0, M] up to a Lebesgue-null set. We write ||3|| to denote M.
We refer to the elements of an interval partition as its blocks. The Lebesgue measure of
a block is called its width or mass.

An interval partition represents a totally ordered, summable collection of positive
real numbers, for example, the interval partition generated naturally by the range
of a subordinator [46], or the partition of [0, 1] given by the complement of the zero-
set of a Brownian bridge [24, Example 3]. They also arise from the so-called stick-
breaking schemes [24, Example 2]. More generally, interval partitions occur as limits
of compositions of natural numbers n, i.e. sequences of positive integers with sum n.
Interval partitions serve as extremal points in paintbox representations of composition
structures on IN; see Gnedin [26].

We will introduce a construction of diffusion processes on spaces of interval partitions.
We focus on self-similar processes with the branching property that blocks evolve
independently and each give birth at a constant rate. Our framework enables the
construction of continuum analogues to natural up-down Markov chains on discrete
partitions based upon the Chinese Restaurant Processes [43, 44, 48]. These relate
to members of the canonical two-parameter family of Poisson-Dirichlet distributions.
On partitions with blocks ordered by decreasing mass, related diffusions have been
introduced by Ethier and Kurtz [13] and, more recently, by Petrov [42]. Other known
processes of interval partitions such as Bertoin’s [7] are not path-continuous.

Our construction is in the setting of [17] and requires two ingredients: (i) spectrally
positive Lévy processes that we call scaffolding, and (ii) a family of independent excur-
sions, called spindles, one for each of the countably many jumps of the Lévy processes.
For each jump of the scaffolding, the corresponding excursion has a length given by
the height of that jump. This allows us to imagine the spindles decorating the jumps.
See Figure 1, where we consider a scaffolding of finite variation and the spindles are
represented by the laterally symmetric spindle-like shapes attached to the jumps.

We define here an associated interval partition process, which at time y is the output
of a skewer map at level y, as in Figure 1. Let us first describe this map informally. As
we move from left to right along the horizontal dotted line in Figure 1, we encounter a
sequence of spindles. Consider the widths of these spindles when intersected by this line,
arrange them sequentially on the positive half-line, and slide them (as if on a skewer)
towards the origin to remove gaps between them. The collection of the intervals of these
widths now produces an interval partition. As y varies we get a continuous process of
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interval partitions, which is our primary interest. See [22] for a simulation of this. Any
apparently overlapping spindles are still totally ordered left-to-right like the jumps in
the scaffolding.

Let us formulate the above ideas more rigorously in the language of point processes
that will be used throughout the rest of the paper. Recall that a continuous (positive)
excursion is a continuous function f: R — [0, co) with the property that, for some z > 0,
we have f(z) > 0 if and only if x € (0, 2). That is, the function escapes up from zero at
time zero and is killed upon its first return. We write ((f) = z; this is the lifetime of the
excursion. Let £ denote a suitable space containing continuous excursions.

We begin in a simplified setting. Forn € IN, take 0 < ¢t; < --- < t, < T and let
fi,..., fn denote continuous excursions. We represent this collection of pairs (t;, f;)
in a counting measure N = Z?:l 0 (t;, f;). Here, § (¢, f) denotes a Dirac point mass at
(t,f) € [0,00) x &. For some constant ¢y > 0 and ¢ € [0,7] we define

X(t) := —cot +/

C(f)AN(u, f) = —cot + Y C(£)1{0 < t; < t}. (1.1)
[0,t]xE =1

When t;s arrive at rate 1 and f;s are i.i.d. from any distribution 7 on &, then X is a
spectrally positive Lévy process and N is a Poisson random measure with intensity
Leb ® 7, both stopped at T'. The following definition applies more generally and notably
when the ¢; are dense and (1.1) is replaced by a compensating limit (1.6)

Definition 1.2. Fory € R, t € [0,T], the aggregate mass in (N, X) at level y, up to time
t is
M= [ f= X ()N (s, ) (1.2)
[0,t]xE

The skewer of (N, X) at level y, denoted by skewer(y, N, X) is defined as

{(ME x(t=), MY () + ¢ € [0,T), M (=) < MY (1)} (1.3)

The skewer process skewer(N, X) is defined as (skewer(y, N, X), y > 0).

Lambert [34] showed that certain Crump-Mode-Jagers branching processes could
be represented in terms of Lévy processes with bounded variation. For generalizations
to unbounded variation, see [35]. In our richer setting with spindles f;, My, x(T) is
structurally the same as the sum of characteristics studied by Jagers [31, 32]; see [17].
In this analogy, the skewer process separates out the characteristics of the individuals in
the population.

Figure 1 does not capture the level of complexity we require for self-similar processes.
Fix o € (0,1) and ¢ > a. Let k, denote a stochastic kernel from (0, c0) to £ so that x4(z, -)
is a probability distribution on continuous, positive excursions of lifetime z, with the
scaling property:

if f~kq(l,-) then 2%(./2) ~ K4(z, ), 2>0. (1.4)

For some constant ¢, € (0,00), let v denote the o-finite measure
v= cy/ Kq(z,- )27 2dz. (1.5)
(0,00)

Let N be a Poisson random measure with intensity Leb ® v on [0,00) x £, which we
will abbreviate as PRM(Leb ® v); this is our point process of spindles. Each point in
this process is a pair (¢, f) of time and spindle. The spindles are as in Figure 1; time ¢
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refers to the time axis of the scaffolding process, which is horizontal in that figure. The
associated scaffolding is

X(t) := lim (/ C(f)dN(u,x, f) — tlcyzo‘> , (1.6)
0\ [0t x{ge€: C(g)>=} a

for t > 0. This scaffolding is a spectrally positive Stable(l+ «) Lévy process (see
Proposition 2.12) with Lévy measure and Laplace exponent

M(dz) =v(¢ €dz) = c,2727* and ¥(\) =, T(1 —a)a (1 +a) ATe (1.7)

This is the setting in which [17, Corollary 7] established the continuity of what in
our notation is the total mass process (||skewer(y, N, X)||,y > 0). We strengthen this
one-dimensional result to our interval-partition setting, as follows.

Theorem 1.3 (Continuity). Let o € (0,1), ¢ > o and T > 0. Suppose that f ~ r,(1, -) is
0-Holder for some 6 € (0,q — «), and that the Holder constant

Dyie p )£

0<r<s<1 s — 7”\9

has moments of all orders. Consider v as in (1.5) and a Poisson random measure N on
[0,T] x & with intensity Leb ® v. Then skewer(N,X) is path-continuous in a suitable
metric space (1,4, d,/,) of interval partitions.

We refer to such an interval partition evolution as a (v, T')-IP-evolution. The metric
space (Z,/q,dq/q) Was introduced in [20] (see also Section 2.2 here) restricting to interval
partitions S for which the a/¢-diversity

75/(t) :==T(1 - a/q) yi%ha/q#{(a,b) €B: |b—al>hb<t}

exists for all ¢ € [0, ||3]|]. We note that Qg/q(U) = Qg/q(t) does not depend on ¢t € U and
write 757(c0) == 757(|18])).

One can interpret our processes in the language of population genetics, with blocks
representing species and their masses representing population sizes; then @g/ %(c0)
is a measure of genetic diversity in this regime of infinitely many species [13, 25, 27,
49]. Indeed, we are motivated to focus on Stable(l + «) scaffolding as we can get
continuously evolving diversities because X has a scaling property, continuous local
times [9] and uniform local time approximations [17].

We prove Theorem 1.3 at the end of Section 3. To obtain the Markov property of
a (v, T)-IP-evolution, we need stronger assumptions. Specifically, we will assume that
the spindles are associated with a [0, oo)-valued diffusion process. It is well-known that
positive self-similar diffusions (absorbed when hitting the boundary at zero) form a three-
parameter family, which we will call («, g, ¢)-block diffusions, and we find an appropriate
excursion measure v = ug,‘f“) when a € (0,1), ¢ >, ¢>0. See Section 2.3. Then, for
suitable random times 7, the (v, T)-IP-evolutions are Markovian. In Definition 5.1 we
modify this construction to allow any fixed initial state. We refer to the processes thus
constructed as v-IP-evolutions.

Theorem 1.4 (Markovianity). yé}Q“)—IP—evolutions are self-similar path-continuous Hunt

(1/9)
Ia/q

(1/q) ._ . 1/
7 = {5 € Tajar Dy, Leb(U)/7 < oo}.

processes that can start at any point in ( ,dosq), where

EJP 25 (2020), paper 133. https://www.imstat.org/ejp
Page 4/46


https://doi.org/10.1214/20-EJP521
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Construction of interval partition diffusions

This result is reminiscent of the Ray-Knight theorems that say that the local time
process of (suitably stopped) Brownian motion is a diffusion as a process in the spatial
variable y > 0. We will show in a sequel paper [18] that in the special case ¢ = c =1,
where the (a, ¢, ¢)-block diffusion is a (—2«a)-dimensional squared Bessel processes, which
we abbreviate as BESQ (—2a), the total mass process is a BESQ (0), further strengthening
the connection to the second Brownian Ray-Knight theorem [47, Theorem XI.(2.3)].

As a consequence of [20, Theorem 2.4], which establishes the continuity of various
functions on Z,, /g We obtain the following.

Corollary 1.5. Let (8Y,y > 0) be a (v,T)- or Vé::Qa)-IP-eVO]UtI'OH as in Theorem 1.3 or 1.4.
Then the following processes are path-continuous.

* the measure-valued process measure(Y)=> ;¢ Leb(U)&(.@gJQ(U)), y > 0, in the

space of compactly supported finite Borel measures on [0, c0) equipped with the
topology of weak convergence;
« the (real-valued) total diversity process ng/q(oo), y > 0;

e the process ranked(3Y), y > 0, of ranked block masses, in the space of summable
decreasing sequences equipped with the ¢, -metric;

« the total mass process ||fY

,y=>0.

1.1 Bertoin’s work on Bessel processes of dimension d =1 -« € (0,1)

In 1990, Bertoin [4, 5] studied the excursions of Bessel processes of dimensions
between 0 and 1. He decomposed the Bessel process R = B — (1 — d)H into a Brownian
motion B and a path-continuous process H with zero quadratic variation. By extracting
suitable statistics, namely the set {R(¢): ¢ > 0, H(¢t) = y}, he showed [5, Theorem
11.2-11.3] that the measure-valued process

Y= b7y = > OR(t)
0<t<T: H(t)=y,R(t)#0

is path-continuous (with respect to the vague topology for o-finite measures on (0, c0))
and Markovian for suitable stopping times 7" such as any inverse local time of (R, H) at
(0,0). He further showed in [5, Corollary I1.4] that

Y N(T) =2 / wpl y(dz) =2 > R(t)

(0,00) 0<t<T: H(t)=y

is BESQ(0). We further explore the connection to Bertoin’s results in [51]. Specifically,
we will, in [51, Theorem 1.2 and 1.4], establish the following more precise connection to
our work on IP-evolutions.

Theorem 1.6. In Bertoin’s setting, {(AY(t—),AY(t)):t€[0,T], R(t)#0, H(t)=y} is a
(uif(l_(m, T)-IP-evolution.

1.2 Further motivation: conjectures by Aldous, and by Feng and Sun

In 1999, David Aldous [2] asked to find a continuum analogue of a Markov chain
on a space of n-leaf binary trees with the uniform tree as its invariant distribution.
Specifically, he related this discrete Markov chain to certain Wright-Fisher diffusions
with negative mutation rates and asked if there is a continuum-tree-valued process
that has the Brownian Continuum Random Tree [1] as its invariant distribution and
incorporates the Wright-Fisher diffusions. The latter have since been studied by Pal
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[41]. In[18, 16, 15], we further study IP-evolutions and construct the continuum-tree-
valued process, superseding the unpublished preprint [40]. Indeed, measure(3Y) as in

Corollary 1.5 can be viewed as a branch of length ng/ ?(00) equipped with subtree masses

Leb(U) at locations @gy/ %(U), which for yfll)-IP-evolutions is related to the evolution of
a suitable branch in the continuum-tree process.

A related process was proposed by Lohr, Mytnik and Winter as a scaling limit of
Aldous’s Markov chain on a new class of trees called algebraic trees, which “can be
seen as metric trees where one has ‘forgotten’ the metric” [38]. This allows an approach
via classical martingale problem methods. Our approach allows us to capture the
metric, finding continuously fluctuating distances corresponding to local times of stable
processes, at the expense of requiring the new constructions given here.

In 2010, Feng and Sun [14] conjectured the existence of a measure-valued process
whose atom sizes (in ranked order) follow Petrov’s Poisson-Dirichlet diffusion [42], in a
two-parameter setting « € (0,1) and 6 > —a. Petrov’s diffusions, extending Ethier and
Kurtz’s @ = 0 case [13], are stationary. In [18], we exhibit stationary Poisson-Dirichlet
IP-evolutions with parameters («, 0) or («, ), laws which appear as zero sets of Brownian
motion, Brownian bridge and more general Bessel processes and bridges. We show in
[19] that the associated ranked process is Petrov’s diffusion. Our construction here
gives new insights into Petrov’s diffusions and provides an approach to measure-valued
processes, which we intend to explore in future work.

1.3 Structure of this paper

Once the scaffolding-and-spindles construction of IP-evolutions has been formally
set up in Section 2, we can prove Theorem 1.3 quickly in Section 3, building on the
groundwork of [17, 20]. Proving Theorem 1.4 requires more technical machinery. To
avoid getting bogged down in technicality and notation before delivering the main
punches of this paper, in the following section we: (1) highlight the main intermediate
results on the path to this proof, (2) informally support these results with soft arguments,
and (3) explain how they are used to prove Theorem 1.4.

1.4 Overview of the proof of Theorem 1.4

The overall strategy is to start in the setting of PRMs of BESQ spindles, then generalize
the initial states, then extend to more general spindles.

One of the key tools in our approach is It6’s excursion theory [30, 29, 6]. Let (N, X)
be as before: N is a PRM on [0, 00) x £ and X the Stable(1+«) Lévy process as in (1.6).
Then X is recurrent at every level. If we fix a level y, we can decompose X into
its excursions away from level y. Each excursion comprises three parts: an escape
downwards from y, a single jump up across y, and a subsequent descent back to y. Each
excursion thus contributes a unique block to the interval partition obtained from the
skewer construction at level y, corresponding to the one jump across y; see Figure 2.

From It6’s excursion theory, the excursions of X away from y naturally form a PRM
whose atoms 4 (s, g) are excursions g of X (shifted to start at 0 and be excursions away
from 0) together with the local time s at which they occur. It is helpful to think of our
approach as separately marking jumps of each excursion of X away from y with spindles,
which results in a PRM of marked excursions. Technically, rather than working with PRMs
of marked excursions it is easier to identify each excursion of X with the points in N
that determine it via (1.6). This allows us to easily look simultaneously at the excursions
of X away from different levels y. This results in a PRM F¥ such that each atom 0 (s, N)
of FY is itself a point measure N comprising those atoms of N that correspond to an
excursion g of X. The details of this are contained in Proposition 4.9.
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N NT

len(NI)
T3 (N) N-

Figure 2: Decomposition of a bi-clade around the middle mass, mg.

The point measure N corresponding to g is called a “bi-clade.” This terminology arises
from a genetics interpretation. In this interpretation, the atoms of N corresponding
to the portion of g that lies above level y represent the descendants of the individual
corresponding to the jump across level y in the excursion, and thus represent a clade
within the larger population represented by N. “Bi-clade” comes from the fact that the
atoms of N also include the clade-like collection of atoms corresponding to the portion
of g that lies below level y, which we call an anti-clade. The intensity measure of FY is of
the form Leb ® v¢q, where v¢q is a o-finite measure on bi-clades.

Lemma 4.11 notes scaling and time-reversal invariance properties of v4 following
from invariance properties of uéfcm) and the Stable(1+«) process.

Lemma 4.13 notes a “mid-spindle Markov property.” Imagine a “spindle-reader
process” — an ant walking along the graph of X and, at each jump, walking up from the
bottom to the top of the jump, “reading” the corresponding spindle. Then Lemma 4.13
can be thought of as a Markov property for this spindle-reader process at certain special
stopping times. In particular, we prove this at the k" time that a spindle crosses level
y with mass greater than e¢. Specifically, we show that conditionally given the mass
fr(y — X(¢t—)) of the spindle fr as it crosses level y, the piece of that spindle below that
level, f% and the point process prior to that time, NJ(o 1), are independent of the piece of

the spindle above level y, f% and the subsequent point process, N|Z‘T’Oo). Intuitively, this
is a consequence of the Poisson property of N and the Markov property of the spindles.

In Figure 2, we see a bi-clade N decomposed into two parts (N—, NT), with the
spindle marking the middle jump split into two broken spindles. We write m( to denote
the width (or mass) of this middle spindle as it crosses level zero.

Proposition 4.15 states, firstly, that the measure 4 admits a natural disintegration
by conditioning on my, so that, given N ~ vq(- | mo = 1), we obtain a clade with law
vaa(- | mo = a) by suitably rescaling N by a. Secondly, under these conditional laws
vada( - | mo = a), the two parts (N—, NT) of the decomposed bi-clade in Figure 2 are
independent. Thirdly, let f denote a broken spindle with initial mass f (0) = a, as in the
assumed Markov property of the spindles, independent of N ~ PRM(Leb ® yé}Qa)). Then

the point process formed by beginning with spindle f at time 0, continuing according to
N, and stopping when the resulting scaffolding hits 0, 6(07 Hr N|[07T—c(f)]’ has the law of
N7 under vgq( - | mp = a); and the point process formed by rotating this scaffolding-and-
spindles picture 180°, effectively reversing the left-to-right order of spindles and flipping
each spindle vertically, has the law of N~ under vgq(- | mo = a).

To prove this proposition, we consider the first bi-clade N about level 0 that has
middle mass mg > 1. By Proposition 4.9, since the bi-clades arise from a PRM(Leb ® vqq),
we get N ~ vqq(- | mg > 1). From the scaling invariance of vgq noted in Lemma 4.11,
we find that a normalized bi-clade N, obtained by scaling N to have my = 1, has law
Vaa( - | mo = 1). The mid-spindle Markov property, Lemma 4.13, applied to N at the time
of the middle spindle of N then proves that N* and N~ are conditionally independent
and N1 has the claimed conditional law. The claimed conditional law for N~ follows
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from this and the reversal invariance of vq of Lemma 4.11.

Via the mappings N — NT and N — N~ sending a bi-clade to its clade and anti-clade
parts, we map the bi-clade PRM F¥ to PRMs F=¥ of clades and F<? of anti-clades. We
define a level filtration (F¥,y > 0) so that all spindles and parts of spindles arising below
level y in the scaffolding-and-spindles picture are F¥Y-measurable; this is made precise in
Definition 4.5. Informally, ¥ is also generated by the point process of anti-clades, F<Y.

Proposition 5.6 is a Markov-like property of N in the level filtration: F2¥ is condi-
tionally independent of F¥ given skewer(y, N, X). This is akin to a Markov property
in that FZY encodes the future of the skewer process beyond time y, while F¥ de-
scribes its past. Moreover, the conditional law of FZ¥ given skewer(y, N, X) = 3 is
the law of > ;5 5((23(U), Ny)), where each Ny is an independent clade with law
Vcld(N+ S | mo = Leb(U))

A subtle point is that the a-diversity in the interval partition .@g(U ) corresponds to
local times in the scaffolding-and-spindles picture, and therefore to the (local) time index
in the point process of clades F2Y¥; this was studied in [17], see also Theorem 3.3 below.
Informally, we prove Proposition 5.6 by appealing to: (1) Proposition 4.9, which asserts
that F¥ is a PRM, so bi-clades are independent, and (2) Proposition 4.15, which says
that each bi-clade Ny can be split into a clade and anti-clade, which are conditionally
independent given their middle mass, which is the mass of the block U in skewer(y, N, X)
corresponding to that bi-clade. Then, gathering all of the clades together into F=¥ and
the anti-clades into F<Y, these are conditionally independent given the skewer.

From this proposition, most of the remaining work to prove Theorem 1.4 involves
passing results from the setting of the PRM of spindles, N, to a more general setting of
a point process of spindles Nz engineered to describe an IP-evolution from any given
deterministic or random initial state 5. Proposition 6.6 restates Proposition 5.6 in that
setting. From there, we easily conclude the simple Markov property of the IP-evolutions
resulting from taking the skewer; this appears in Corollary 6.7. We extend this to a
strong Markov property by proving continuity in the initial condition, in Proposition 6.15.

2 Ingredients for the Poissonian construction

In this section, we introduce the state space for IP-evolutions and formalise the
scaffolding-and-spindles set-up.

2.1 Technical remarks

A. Disintegrations and scaling. We will require disintegrations of o-finite excursion
measures. Informally, for our purposes, if (S, 3(S), ) is a measure space and ¢: S — T
a measurable function, then a ¢-disintegration of u is a stochastic kernel, which we will
denote by ¢t — u(- | ¢ = t), with the following properties. Firstly, for ¢ € 7, the law
u(- | ¢ =t) is supported on the pre-image ¢~ !(¢); and secondly

1(A) :/M(A | ¢ =t)u(¢ € dt) for A € 5(S). 2.1)

In Section 2 of [21], we observe that if ;4 satisfies an invariance identity with respect
to a scaling operation on S and ¢ interacts well with this scaling operation, then there
is a canonical choice of disintegration so that an object with law u(- | ¢ = ¢) can be
obtained by suitably scaling an object with law u( - | ¢ = 1). Throughout this paper, all
disintegrations are of this kind.

B. Measurability of random counting measures. As outlined in Section 1.4, random
counting measures, sometimes called “point processes,” play a key role in this work. We
use [10, 11] as our reference. In that framework, random counting measures M must
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always be boundedly finite on some complete, separable metric space (X, d), meaning it
must be a.s. the case that every bounded Borel set in (X, d) has finite measure under M.
We collect associated topological and measure-theoretic arguments in Section 3 of [21].

2.2 The state space (Z,d7): interval partitions with diversity

This section discusses the metric topology on interval partitions proposed in [20].
Let Zy denote the set of all interval partitions in the sense of Definition 1.1. We say
that an interval partition § € Zy of a finite interval [0, M] has the a-diversity property,
or that g is an interval partition with diversity, if the following limit exists for every
t € [0,M]:
P5(t) =T(1-a) l}gl& he#{(a,b) € B: |b—a| > h, b <t}. (2.2)

For « € (0,1), we denote by Z,, C Ty the set of interval partitions § that possess the
a-diversity property. We call 74 (t) the a-diversity of the interval partition up to ¢ € [0, M].
ForU € B,t € U, we write 7g(U) = Z4(t), and we write 7§ (cc) := Z§ (M) to denote
the total («-)diversity of 5. We often fix a € (0,1) and simplify notation Z := Z, and
@B = .@g

Note that 7§ (U) is well-defined, since 7§ is constant on each interval U € 3, as the
intervals of 8 are disjoint.

Proposition 2.1. For a Stable(a) subordinator Y = (Y (s), s > 0) with Laplace expo-
nent ®(\) = A\* and any T > 0, the interval partition

B:={(Y(s-),Y(s)): s€[0,T), Y(s—) <Y(s)} (2.3)
has a-diversity 7§ (o) =T a.s. We call § a Stable(«) interval partition.

Proof. This follows from the Strong Law of Large Numbers for the Poisson process of
jumps and the monotonicity of Zg(t) in t. O

We adopt the standard discrete mathematics notation [n] := {1,2,...,n}. To define
metrics on Zy and on Z,,, we say that a correspondence from 3 € Zy to v € Ty is a finite
sequence of pairs of intervals (U1, V1),. .., (Un, V) € 8 X v, n > 0, where the sequences
(Uj)jem and (Vj)jem are each strictly increasing in the left-to-right ordering of the
interval partitions.

Now fix a € (0,1). For 3,7 € Z,, the a-distortion dis. (3,7, (Uj, Vj);en)) of a corre-
spondence (Uj, V;) e[ from 3 to v is defined to be the maximum of the following four
quantities:

() > e ILeb(Us) — Leb(Vy)[ + (18] = 32 ¢y Leb(Uj),
(i) > jepn [Leb(U;) = Leb(Vy)| + [[v] = X2 Leb(V)),
(iil) supjec(n) |25 (Us) — 25(V5)

(iv) |25 (o) — 25 (0)].

’

Similarly, the Hausdorff distortion is defined to be the maximum of (i)-(ii).
Definition 2.2. For 3,y € Ty we define

d%(B,7) = inf disg (8,7, (Ui, Vi) icinls 2.4
w(B,7) o™ w87, (Uj, Vi)jem) (2.4)
where the infimum is over all correspondences from (3 to .
For ,~v € 1, we similarly define

da(ﬁvfy) = inf disa(ﬁa’yv(Ujﬂ‘/j)jE[n])' (2.5)

1
n20, (U, Vi) en)
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We often fix a € (0,1) and use notation (Z,dz) := (Zo, do)-

Theorem 2.3 (Theorems 2.2 and 2.3 of [20]). (Zy,d);) is a complete metric space.
(Zn,ds) is Lusin, i.e. a metric space that is homeomorphic to a Borel subset of a compact
metric space.

We further show in [20] that the d/;-topology is the same as the topology generated
by the Hausdorff distance dy between (the complements such as Cg := [0, || 8[]] \ Uy s U
of) interval partitions. We give a detailed account of the topological properties of (Z,, d,)
and (Zy,d%) in [20]. It follows from Theorem 2.3 that they are Borel spaces, i.e. bi-
measurably in bijective correspondence with Borel subsets of [0,1]. In this setting,
regular conditional distributions exist; see Kallenberg [33, Theorem A1.2, Theorem 6.3].

There are various natural operations for interval partitions. We define a scaling map
Op: (0,00) x Iy — Iy by saying, for ¢ > 0 and 3 € Zy,

cOp B ={(ca,cb): (a,b) € B}. (2.6)

Let (B84)ac.a denote a family of interval partitions indexed by a totally ordered set (A, <).
For the purpose of this definition, let S(a—) := >, _, |||l for a € A. If S(a—) < oo for
every a € A, then we define the concatenation

éﬁa = {(z+ S(a—),y+ S(a—)): a€ A, (z,y) € B} (2.7)

When A = {a1,a2}, a1 < az, we denote this by B4, x Ba,. If Y, 4 [|Ball < o0, we call
(Ba)aca summable.
The following lemmas record some elementary properties of d}; and d,.

o’

Lemma 2.4. For finite sequences (;)ic[n], (Vi)iem] € i
da (7‘(151‘, 7‘(1%> < Zda(ﬁn%‘)- (2.8)
= = i=1

The same holds for d'; for arbitrary summable families (8,)ac A, (Va)aca € T#.
Lemma 2.5. For 3,v € Z, and ¢ > 0,

dy(B,cOp B) = lc— 118, dp(cOp B,c Op ) = cdy (B,7), (2.9)
do (B, ¢ O B) < max {[c* — 1] Zp(o0), e — 1] B[]}, (2.10)
min{c, c®}da(8,7) < do(c Op B, ¢ Op v) < max{c, c®}da(8,7). (2.11)

2.3 Spindles: excursions as block size evolutions

Let (D, dp) denote the Skorokhod space of cadlag functions g: R — R. Recall that
its Borel o-algebra ¥ (D) is generated by the evaluation maps g — ¢(t), t € R; see [8,
Theorem 12.5]. Let £ be the subset of non-negative real-valued excursions that are
continuous, possibly excepting cadlag jumps at their times of birth (time 0 as elements
of £) and death:

£ = {f €D (2.12)

dze (0,00) s.t. fl(,oo’o)u[zpo) =0, }

f positive and continuous on (0, z)

Let (&) denote the Borel o-algebra on £ generated by dp. We define the lifetime and
amplitude ¢, A: £ — (0,00) via

C(f) =sup{s>0: f(s)>0}, and A(f) = sup{f(s),0<s<((f)}. (2.13)
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Squared Bessel processes (BESQ) are a family of diffusions solving
dZs = dds+ 2/ ZsdBs, Zy =1, (2.14)

for s < ((Z) = inf{r > 0: Z. = 0}. Here, 6 € R is a parameter. For § < 0, we make
the boundary state 0 absorbing by setting Z, = 0 for s > {(Z). For § > 0, we consider
the (nonnegative) solution of (2.14) beyond ((Z). These diffusions contain the Feller
diffusion, which is a continuous-state branching process, when the dimension parameter
is 6 = 0, with immigration when § > 0. The squared norm of a §-dimensional Brownian
motion is a BESQ(¢) starting from 0, when 6 € IN. Let a € (0,1). The case 6 = —2« can be
interpreted as emigration. In this case (as when § = 0), the boundary point 0 is not an
entrance boundary, while exit at 0 happens almost surely. See [45, 28, 41].

Lemma 2.6 (Equation (13) in [28]). Let Z = (Z,,s > 0) be a BESQ(—2«) process starting
from z > 0. Then ((Z) has law InverseGamma(l + «,z/2), i.e. z/2((Z) has density
(T(1+ ) tzve™2, x € (0,00).

Pitman and Yor [45] constructed excursion measures A for diffusions even when there

is no reflecting extension (to replace absorption at 0) that has A as its It excursion
measure. They gave several descriptions, the first of which yields the following for the
special case of BESQ(—2a). For a > 0 we define first passage times H*: £ — [0, o] via
He(f) =inf{s>0: f(s)=a}.
Lemma 2.7 (Section 3 of [45]). There is a measure A on & such that A{H® < co} = a~!1=¢
fora > 0, A{f € £: f(0) # 0} =0, and under A(- | H* < o), the restricted canonical
process f|(o, o] is @ BESQ(4 + 2a) process starting from 0 and stopped at the first passage
time of a, independent of f(H® + - ), which is a BESQ(—2«) process starting from a.

We will consider a constant multiple of A as an intensity of a Poisson random measure
on [0,00) x £. In the setting of scaffoldings and spindles discussed in the introduction,
changing the intensity by a constant corresponds to time-changing the scaffolding, which
will not impact the skewer map of Definition 1.2 or our interval partition diffusions. We
make the following choice (so that ®(\) = A“ in Proposition 3.2). We define

Uee) == (2a(1+ @) /T(1 — a))A (2.15)

as our BESQ(—2«) excursion measure, where A is the Pitman-Yor excursion measure of
Lemma 2.7. We call continuous elements of £ such as uégS%C‘)-a.e. f € € spindles and
elements of £ with a discontinuity at birth and/or death broken spindles. While every
spindle f € £ has an intrinsic lifetime ((f) € [0, ), the scaffolding of Section 2.4 will

shift spindles to non-zero birth times that are not intrinsic to each spindle.
Lemma 2.8. For the excursion measure (2.15), we have for m>0, y>0,

~ 2a(l+a)ym™ ay~ i@

g {A>m) = T I(i-a) M v (>0} = 2°T(1-a)l(1+a)

Proof. The first formula follows straight from Lemma 2.7. We can calculate the second
one using [45, Description (3.2)] to express A{¢ > s} in terms of a BESQ(4 + 2«) process
Z starting from 0, whose probability density function at time s is given in [28, Equation
(50)1:

(28)—2—ay1+a S—l—a

S
A - F Z—l—a _ —1-« —y/2sd — )
(C>s) = BlZ,77] /O Y r2ta) © YT 9T (21 a) 5

We define a reversal involution Rspaq: € — € and, for any fixed ¢ > 0 that we suppress
notationally, a spindle scaling map Og,q: (0,00) x & — &£, by saying, fora > 0 and f € £,

Rspdl(f) = (f((C(f)_y)_)ayER) and a ®spdl f::(aqf(y/a)a yER) (2.16)
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Lemma 2.9. For B € X(£), a > 0, and for spindle scaling with ¢ = 1

—2« —2«a —2a —l—a, (2«
VlgESQ )(Rspdl(B)) = Vé]-:sq )(B) and Vé]-:su )(a Ospdl B)=a ! VéESQ )(B)-
Proof. Time reversibility can be read from [45, (3.3)]. The scaling relation follows from
Lemma 2.7 and the scaling properties of BESQ(—2«) and BESQ(4 + 2«) as noted e.g. in
[28, A.3]. O

Scaling as in (2.16) and Lemma 2.9, the pair (i, ¢) = (uéE_S%a), ¢) falls into the setting

of Section 2.1. This yields the following.

Corollary 2.10. There exists a (-disintegration ofz/égs%a), denoted by uéE_S%Q)(- |¢), that

is unique with the following property. For every a,b>0, if f has law VéE_S%a)( - |¢=a) then

(b/a) Ogpq £, for =1, has law uégsio‘)(- |¢=D).

Lemma 2.11 (e.g. Corollary 36 of [17]). For every 6 € (0, %), VégSQQ“)—a.e. excursion is

Holder-6.

Any continuous £-valued random excursion f of length ((f) = 1 provides a model
for a block size evolution that lasts one time unit. Fix o € (0,1) and ¢ > «. Assume
fol E[(f(y))*/]dy < oco. For any x > 0, denote by r4(z, ) the distribution of z Oy f =
(xf(y/x),y € R) and let

(67

_ . : (2.17)
T(1-a/q) [y B[(f(y))*/9]dy

o0
u:/ 2k, (2, )dz, ¢,
0

By Lemma 2.8 and Corollary 2.10, the excursion measure uégsﬁa> is a special case of

this general construction, for which ¢, = a(l + @)/2°T(1 — a)['(1 + @), ¢ = 1 and
ki(z, ) = uéE_S%a)( -|¢ = z). In the present paper we discuss dz-continuity in models
based on the general construction (2.17) as stated in Theorem 1.3. We also investigate
the Markov property that is key to Theorem 1.4. The natural generality for a Markov
property are (multiples of) Pitman-Yor excursion measures v of suitable self-similar
diffusions.

Indeed, it follows e.g. from Lamperti’s [36] characterization of positive self-similar
Markov processes as time-changed exponential Lévy processes, that, in our case of
continuous sample paths, every positive self-similar Markov process that is absorbed
when reaching 0 can be obtained from a squared Bessel process of some dimension by a
power transformation of space by x> cx?. For our purposes we will also need o€ (0, 1),
q>a and ¢>0 so that (2.17) and (1.6) are well-defined. We refer to such a diffusion as an
(o, ¢, ¢)-block diffusion. By similarly transforming and adjusting the intensity to satisfy
the normalisation (2.17), we set Vé,_c%) =T01-a)/T1- a/q))c*a/qyégsia)(ch € ), we
also choose an excursion measure. We develop this in detail in Section 6.3.

2.4 Scaffolding: Stable(1+«) processes to describe births and deaths of blocks

For v as in (2.17), let N denote a PRM(Leb ® v) on [0,00) x £. By mapping a spin-
dle f to its lifetime {(f), we obtain the associated point process of spindle lifetimes
[ 6(s,¢(f))dN(s, f), which is a PRM(Leb ® v(¢ € - )). Note that

/( }mu((edm)z/gl{g(f)>z}§(f)du(f):;c,,z_“—M)o as z J 0.

Thus, if we take these spindle lifetimes to be the heights of jumps for a cadlag path, as
in the introduction, then these jumps are almost surely not summable. To define a path
X associated with N in this manner, we require a limit with compensation. We give a
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definition generalising (1.6) that will also apply to random measures constructed from
independent copies of N.

For a complete, separable metric space (S, ds), denote by A/ (S) the set of counting
measures N on S that are boundedly finite: N(B) < oo for all bounded Borel sets B C S.
We equip NV (S) with the o-algebra (N (S)) generated by evaluation maps N — N(B).

For N € N ([0,00) x &), we define the length of N as

len(N) = inf{t>0; N([t, 00) x €) :0} € [0, 00). (2.18)

When the following limit exists for ¢ € [0,1en(N)] N [0, o), we define

En(t) := lim (/ C(f)dN (s, f) — tlcyz_o‘> ) (2.19)
20\ Jjo,t1x{ge€: ¢(9)>=} o

We also set £ (t) = 0 for ¢ > len(N) and write

E(N) == (En(t), t > 0).

The limit in (2.19) only exists for a rather specific class of measures N.

Proposition 2.12. For N a PRM(Leb ® v) on [0, 00) x &, the convergence in (2.19) holds
a.s. uniformly in t on any bounded interval. Moreover, the scaffolding £(N) is a spectrally
positive stable Lévy process of index 1 + «, with Lévy measure and Laplace exponent
given by

I'(l—«) Jl+a

v(¢ €de) =c,xa™? %z and ¢P()\) = c”a(l o)

(2.20)
Proof. By Lemma 2.8 and elementary Poisson random measure arguments, the pre-
limiting quantity is a compensated compound Poisson process. By the Lévy-It6 decompo-
sition of Lévy processes, e.g. in [50, Theorem 19.2], the remaining conclusions follow.
Specifically, we use

I A o i \te
w(x)_/o (e — 14 Aa)w(C eda), /O(e ~ 1 ha) E—da =

O

Henceforth we write “Stable(1+a)” to refer exclusively to Lévy processes with the
Laplace exponent specified in (2.20). In particular, such processes are spectrally positive.
We write X := ¢{(N).

Definition 2.13 (NS, A7, point processes of spindles). Let Ni;? C N([0,00) x £) denote
the set of all counting measures N on [0, 00) x £ with the following additional properties:

(i) N({t} x &) <1 foreveryt € [0,00),
(i) N([0,t] x {f € €: ¢(f) > z}) < oo foreveryt,z >0,

(iii) the length of N, defined in (2.18) is finite and the convergence in (2.19) holds
uniformly in t € [0,len(N)].

We define N'** C N ([0, 00) x €) by saying N € NP if and only if the restriction N|[o
of N to [0,t] x & is in N, for every t > 0; here, we abuse notation and consider Ny ; as
a measure on [0,00) x € that equals N on [0,t] x £ and vanishes on (t,00) x £. We call the
members of NP and N P point processes of spindles. We denote by X(NP) and L(NGY)
the restrictions of ¥ (N([0,00) x£)) to subsets of NP and N> .
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Proposition 2.14. The map &: NP — D specified in Definition 2.13 and (2.19) is well-
defined and measurable, where D is the Skorokhod space of real-valued cadlag functions
g:[0,00) = R.

Proof. This follows from definitions and an appeal to [8, Theorem 12.5] concerning the
Skorokhod topology. O

Most of the constructions in this paper begin with a point process N € N and
from there obtain a scaffolding X = {(INV). However, it is useful to be able to go in the
other direction, to begin with a scaffolding X and to define a point process N € N'SP
by marking the jumps of X with continuous excursions (which we call spindles, see
Section 2.3).

Proposition 2.15 (The PRM of spindles via marking jumps). Let X denote a Stable(1 + «)
process with Laplace exponent as in (2.20). Let M = 3", . Ax (1)~ 0 (¢, AX(t)). Use the
marking kernel z — v(- | = z) to mark each point (t, AX(t)) of M by a spindle f; with
length ((f;) = AX(t). Then N := 3"~ ax(1)=00 (¢, f¢) is a PRM(Leb ® v) and X = {(N).

Proof. Since X is a Lévy process, M is a PRM. By (2.20), its intensity is v({ € -). It is
well-known that marking constructions like that above result in PRMs; see [10, Proposition
6.4.VI]. Thus, N is a PRM. Since v(- | () is a disintegration of v, we conclude that N has
intensity Leb ® v. O

For a cadlag function g: [0,00) — R, a bivariate measurable function (y,t) — £}(t)
from R x [0,00] to [0,00], is an (occupation density) local time for g if t — (}(t) is
increasing for all y € R and if for every bounded and measurable h: R — [0, c0),

/OO h(y)ey(t)dy :/0 h(g(s))ds. (2.21)

—0o0

We call t the time parameter and y the space parameter and say 63(15) is the local time of
g at level y, up to time ¢.

Theorem 2.16 (Boylan [9], equations (4.4) and (4.5)). A stable process X ~ Stable(l+«)
has an a.s. unique jointly continuous local time process (x = ({%(t); y € R, t > 0).
Moreover, for every 0 € (0,a/(2 + «)), ¢ € (0,«/2), and each bounded space-time
rectangle R, the restriction of (y,t) — (% (t) to R is uniformly Holder-0 in the time
coordinate and uniformly Hélder-¢' in the space coordinate.

We denote the inverse local time by 73 (s) := inf{t >0: (5 (t)>s}, s>0.

3 dz-path-continuity of (v, T)-IP-evolutions
3.1 The skewer map

We now make a slight modification to Definition 1.2 of the aggregate mass process,
with the aim of having it apply nicely when some spindles are broken.

Definition 3.1. The aggregate mass process of N e N'°P at level yc R is

M%,g(zv) (t) == /[0 max{f((y —&v(u=)) =), fly— §N(u—))}dN(u7 f)

X E

fort > 0. We leave the definition of the skewer map unchanged but we abbreviate
skewer(y, N) := skewer(y, N,¢£(N)) and skewer(N) :=skewer(N,{(N)).
Then, setting M3, (t) :== My, ¢(v)(t), we have

skewer(y, N) = {(MZ(t—), M¥(t)) : t >0, My, (t—) < MR (t)}.
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Recall the inverse local time (7%(s), s > 0) of X = ¢£(N) at level y.

Proposition 3.2 (Aggregate mass). Let N be a PRM(Leb ® v), where v is as in (2.17).
Then (Mg o m%(s) — My o 7%(0), s > 0) is a Stable(a/q) subordinator with Laplace
exponent ®(\) = A/, for each fixed y € R.

Proof. This was proved in [17, Proposition 8(i)]. See also [17, Section 6.4] to show that
our choice of intensity ¢, in (2.17) is such that ®(\) = kX*/4 has k = 1 here. O

Theorem 3.3 (Scaffolding local time equals skewer diversity everywhere; Theorem
1 of [17]). Let N be a PRM(Leb® v) and X = &(N), where v is as in (2.17). Sup-
pose that f ~ v(-|¢ = 1) is §-Hélder for some 6 € (0,q) and that the Hélder con-
stant Dy = > 5,1 [£(y) — £(2)|/|ly — z|® has moments of all orders. Then there
is an event of probability 1 on which, for every y € R and s > 0, the partition
pY := skewer(y, Nl u(,)) possesses the a/q-diversity property of (2.2), and

Gty = 25)" (MY(t)  forallt € [0,7%(s)], 5 >0, y € R. (3.1)

The strength of the preceding result is that it holds a.s. simultaneously at every
level y, so skewer(N]| r4(s)) is an Z-valued process for Z := Z,/,. Proposition 3.2
implies the weaker result that (3.1) holds a.s. for every s > 0, for any fixed y. Recall
Definition 2.13 of the measurable spaces (N, L(NP)) and (MY, S(NqY)). We are
interested in diffusions on (Z, dz). To that end we require measures N € N} for which
skewer(N) is path-continuous in (Z, dz).

Definition 3.4 (V'SP AZP"), Let N'SP* denote the set of all N € NP with the following
additional properties.

(i) The aggregate mass M?%(t) is finite for every y € R and t > 0.

(ii) The occupation density local time (Eé’(N)(t)) satisfies

@skewer(y,N\[o,t])(oo) = gg(N) (t), t >0, Yy e (Hlfu fN(u)v Sup,, f]\l(u)), (3.2)
and is bi-continuous in this range.
(iii) For everyt > 0, the skewer process skewer (N|( ) is continuous in (Z,dz).

Let Nt := NP NN SP*, Let B(NSP*) := {ANNP*: A € B(NP)}, and correspond-
ingly define L(NgP™).

In condition (ii) above, we restrict y away from boundary values because (3.2) can fail
aty = 0 for the point processes N constructed in a clade construction; see Definition 5.1.
Proposition 3.5. The map skewer of Definitions 3.1 and 3.4 is measurable from (N5,
S(NGP™)) to the space C([0,00),Z) of continuous functions, under the Borel c-algebra
generated by uniform convergence.

We prove this proposition in Section 4 of [21].

3.2 Proof of Theorem 1.3

Let v be as in (2.17) and assume there is § € (0,¢ — «) such that f ~ v(-[¢ = 1)
has a 6-Holder constant with moments of all orders. Let N be a PRM(Leb ® v) living
on a probability space (Q, 4, P). We define N := Nljo,ry, where T' € (0,00). We take
“twiddled versions” of our earlier notation to denote the corresponding objects for N; for
instance, ¢ will denote the jointly Holder continuous version of the local time process
associated with X = & (N) It follows from Proposition 3.2 that for each y > 0 we have

¥ .= skewer(y, N) € 7 almost surely. I.e. 5Y is almost surely a finite interval partition
with the diversity property.
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Lemma 3.6 (Proposition 6 of [171). For each spindle (t, f) of N, let f(y) := f(y — X(t—)),
y € R. These translated spindles can a.s. be partitioned into sequences (g;", j=>1), for
n > 1, in such a way that in each sequence (g;‘, j > 1): (i) the spindles have disjoint
support, and (ii) they are uniformly Hélder-0 with some constants D,,. Furthermore, we
may choose D,, sothat) ., D, < oo a.s.

Corollary 3.7. It is a.s. the case that Ml%(T) is finite for all y € R. Moreover, (3Y, y € R)
a.s. takes values in 7 for all y € R.

Proof. It suffices to check the first assertion: by Theorem 3.3, this implies that 531 el
for all y simultaneously, almost surely. For each n > 1 let the (g?, j >1)and D, be as in
Lemma 3.6. Definition 3.1 gives

ML(T) =" gjy) foryeR. (3.3)

n>1j>1

Let g" := Zj>1 gj for each n > 1. Since the g} in each sequence have disjoint support,
g™ is Holder-6 with constant D,,. Proposition 3.2 implies that Ml%(T) is a.s. finite. Thus,
by (3.3), y — M%(T) is almost surely Hélder-0 with constant bounded by > ., D,. O

Recall Definition 3.4 of N>*, the subspace of A'*P on which the skewer map measur-
ably produces a continuously evolving interval partition. The following result implies
Theorem 1.3.

Sp,*

Proposition 3.8. Suppose that § < min{«/2,q — «}. Then N and N a.s. belong to N,
and N SP*, respectively. In particular, (Y, y > 0) is a.s. Hélder-0 in (Z, dz).

Proof. We have already shown in Theorem 3.3 and Corollary 3.7 that N (resp. N) satisfies
the first two conditions in Definition 3.4 for membership in N5>"* (resp. A/5P*). It remains
to prove the claimed Hoélder continuity.

Forn,j > 1, let g7 and D, be as in Lemma 3.6 and let g" := 2321 gj. Since N is
stopped at an a.s. finite time, the path of X lies within a random bounded space-time
rectangle. We restrict our attention to the intersection of the almost sure events posited
by Lemma 3.6, Corollary 3.7, and Theorem 2.16: that the Holder constants D,, are
summable, the process (%) lies in Z, and the local times (¢¥(t)) are uniformly Holder-6
in level and continuous in time. Let

C(t) — 0u(t =
C:= sup sup M and D:= Z D,,.
—oo<y<z<00 te[0,T)] |z =yl n=1

Fixy,z€ Rwithy < z. Let A:={n > 1: g”|[y7z] > 0}. That is, A is the set of indices
n for which the same spindle in the sequence (g}');>1 is alive throughout the interval
[y, z]. For each n € A, let t,, denote the time at which that particular spindle arises as
a point in N. Recall Definition 2.2 of d7 based on correspondences between interval
partitions. For the given choice of (¢™),>1, consider the correspondence from By to BZ
that, for each n € A, pairs the blocks UY € Ey and U € Bz, that are corresponding to g”.
This is indeed a correspondence, respecting order in the two interval partitions, since
each paired block corresponds to the same spindle as its partner. This may be neither
unique nor optimal, but provides strong enough bounds, as follows.
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Note that for n ¢ A there is some x € [y, z] for which ¢"(z)=0. By its Hoélder continuity,
both ¢"(y) and ¢"(z) are bounded by D,,(z — y)?. Thus,

> 19"(2) — 9" (y)| + max { PAODS g"(Z)} <> Du(z—y)’,
ncA n¢A n¢A n>1

sup |75 (U7) — 25, (UY) P (ta) — V(1)

neA

S C(Z - y)av

= sup
neA

and ‘%z (c0) — 735, (oo)‘ -

7*(T) — Zy(T)’ <C(z—y).
By Definition 2.2 of dz, we conclude that (3Y, y € R) is Holder-6 with Holder constant
bounded by max{C, D}. O

4 Excursion theory for scaffolding and spindles

A V(SEQQ)-IP-evolution starting from 8 € 7 can be obtained by concatenating excursions
of scaffolding with spindles, see Definition 5.1. In preparation of this construction, and
to establish the Markov property, we will decompose the scaffolding and spindles at the
corresponding level. In this section, we study the excursion theory for the Stable(1+«)
scaffolding, enriched by the spindles marking the jumps of the scaffolding.

4.1 Scaffolding levels: excursion theory for Stable(1+«) processes

Excursion theory for Markov processes was first developed by It6 [30]. Bertoin [6,
Chapters IV-V] offers a nice treatment in the setting of Lévy processes.
We define two subsets of the space D of cadlag functions g: [0,00) — R:

Daw := ENP) = {€(N): N € NP}, 4.1)
Dexe := {6(N): N € N, &x # 0 on (0,1en(N)), &n(len(N)) = 0}. (4.2)

We take X(Dgy,) and X (Dexc) to denote the o-algebras on these spaces generated by
the evaluation maps. We say that members of Dy, are (locally) Stable(1+«)-like paths
and members of Dy are Stable(1+«)-like excursions, because of the existence of the
limits (2.19), in which jumps are compensated like for a Stable(1+«) process.

For g = {(N) € Dgyp, we define the length of g to be len(g) = len(N). We will use the
convention g(0—) = 0.

Fix y € R and g € Dgy, and recall (2.21). If the level y local time associated with ¢
exists, in the sense that for all ¢t > 0 the limits

I I
Y B3 — — =1i —
24(t) lhl,{%h/(; 1{y—h<g(s)<ylds I}g%h/o 1{y<g(s)<y+h}ds (4.3)

exist, the inverse local time is defined as 7)(s) := inf{t > 0: £}(t) > s} for s > 0. In
this notation we may replace g with N € 'SP to denote the corresponding object with
g=¢&(N).

In the sequel, we will suppress the ‘g’ in the above notations when we refer to these
objects applied to ¢ = X, where X is the Stable(1+«) scaffolding £(IN) of Proposition 2.12.
Let ¢ denote the jointly Hélder continuous version of local time specified in Theorem 2.16.
Note that for y € R fixed, TY = 7¥(0) a.s., but this is not simultaneously the case for all
y € R.

Let [a,b] C [0,00) be an interval, g: [0,00) — S a function and N € N ([0,00) X S) a
counting measure. We define shifted restrictions by setting for z € [0,00), B € X(S) and
I C [0,00) Borel

9lipy @) =gl (@+a), and N[, (IxB):= N[, ((I+a)xB). (4.4)
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We use similar notation with open/half-open intervals (a,b), [a,b), and (a,b]. As in
Definition 2.13, we abuse notation and consider g|E;b] as a function on [0,00) that
vanishes on (b — a,o0), and N|E;b] as a measure on [0,00) x &.

We denote by VY the set of intervals of complete excursions of X about level y; this
is defined formally in Appendix A. We define an excursion counting measure and an
associated intensity

= > i(e@X[,) (4.5)

la,bleVy
vsw(B) :=E[G°([0,1] x B)] for B € %(Deyc \ {0}). (4.6)

Proposition 4.1 (see e.g. [6] Theorems IV.8 and IV.10). For each y € R, the inverse
local-time 7Y(s) of the Stable(1+«) process X is a.s. finite for every s > 0, and GY is a
PRM(Leb ® vgtp) on [0,00) X Dexc.

This proposition has the consequence that, for fixed y € R,
VY ={[r¥(t=),7V(t)]: t >0, TV(t—) £ 7Y(t)} as. 4.7)
Let R denote the increment-reversal involution on excursions g € Dexc:
Rsw(g) = (—g((len(g) — ) — ), t € [0,1en(g)]). (4.8)
Let G4, denote the Stable(1+«) scaling map from (0, 0) X Dy, t0 Detp:
cOgp 9= (cg (c7'7), t €]0,c'T1len(g)]) . (4.9)

Lemma 4.2 (Invariance of Stable(1l + a) excursions). For B € ¥(Dex) and ¢ > 0, the
Stable(1l + «) excursion measure vgy, of (4.6) satisfies

Vstb(Rstb(B)) = Vstb(B) and l/stb(C ®Stb B) = Cial/stb(B). (410)

Proof. The increment-reversal invariance was obtained by Getoor and Sharpe [23, Theo-
rem (4.8)]. The scaling invariance follows from the scaling invariance of X. O

4.2 Bi-clades: level filtrations via excursions of scaffolding with spindles
In the preceding section, we have looked at excursions of the Stable(1+«) scaffolding
process. In this section, we consider such excursions with jumps marked by (¢, ¢, ¢)-block

evolutions.
We define

g = {N € Ngw: €(N) € Dexc}, Tha = {N € Ny infr En(t) = 0},
and N2y ={N e NP, sup, &n(t) =0},

where MY is as in Definition 2.13. Let S(N;,), Z(V. +Cld), and Z(N *P4) denote the
restrictions of (N ([0,00) x £)) to subsets of V¥, +Cld, and N*?,; respectively. We
call the members of N7, the clades and those of N*%, the anti-clades. Members of
NP 4 are called bi-clades.

Definition 4.3. We call an excursion g € Dy typical if there exists some time TO+ (g9) €
(0,len(g)) such that: (i) g(t) < 0 fort € (0,75 (g)), and (i) g(t) > 0 fort € [T, (g),1en(g)).
We call g degenerate if it is not typical.

Proposition A.3 in Appendix A observes that almost all excursions are typical. A typical
excursion in this sense can be decomposed into an initial escape downwards, a jump up

EJP 25 (2020), paper 133. https://www.imstat.org/ejp
Page 18/46


https://doi.org/10.1214/20-EJP521
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Construction of interval partition diffusions

fe

\MN@_) £

t

Figure 3: Splitting a spindle of some N € NP about some level y, as in (4.11).

Figur(e44i j)eft: (N,&(N)). Right: (cutoffy?, cutofff(gv)) (above) and (Cutoffﬁy,cutoffgg(gv)),
as in (4.14).

across zero, and a final first-passage descent. Correspondingly, as illustrated in Figure 2,

a bi-clade N € N;¥, for which £(N) is typical may be split into two components around

the jump of £(N) across zero. The initial component, corresponding to the negative

path-segment of £(N), is an anti-clade, and the subsequent component, on which {(N)

is positive, is a clade. In order to make this decomposition, we must break the spindle

marking the middle jump of the excursion into two parts, above and below level zero.
If a measure N € AP has a point (¢, f;) with y € (x(t—),&n (1)), then we define

JL(2) = fi(2)1{z € [0,y — En(t—))}
and f{(2) = fily — En(t—) + 2)1{z € [0,En(t) — Y]}

This splits the spindle f; into two parts, corresponding to the part of the jump of £(N) that
goes from & (t—) up to y, and the part extending from y up to £y (t). This is illustrated
in Figure 3. Following Definition 4.3, for N € NP, the crossing time is

(4.11)

T;H(N) := inf{t € (0,1en(N)]: &n(t) > 0. (4.12)

Fix N € N%, \ (N UNP ). For the purposes of the following definitions, we
abbreviate the crossing time 7}, := T, (V). We split the bi-clade into anti-clade and
clade components, denoted by (N~, NT), as follows:

- + 70 + . 70 —
N = Ny +0 (T, f0: ) N =0 (0, 70.) + N - (4.13)
We define (N=,N*) to be (N,0) if N € N*F; or (0, N) if N € N¥,.
More generally, we may define scaffolding and spindles cut off above and below a

level y € R. These processes are illustrated in Figure 4. For the purpose of the following,
for N e N*? and y € R, let

o (t) :=Leb{u <t: {n(u) <y}  fort>0.
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In other words, o¥;(t) is the amount of time that (V) spends below level y, up to time ¢.
Then fort > 0,

cutoff> (1}'\7) (s):=

cutoff—(N) (s):=

~(sup{t > 0: 0% (t) < s}) — min{y, 0},
(sup{t > 0: t — 0% (t) < s}) — max{y, 0},

cutoffy! = > (Hye(&v() ({5(% ft)) (4.14)
))}o
y}o

3
&N
points (¢,f¢) of N + 1{5]\] = ( )

(t=oi (®) ))
(t—oR(®). 1))

Lemma 4.4. The four cutoff processes defined in (4.14) are measurable functions of N,
for y fixed.

>y 1{3/ € (En(t—),En(t))
cutoffy” := Z ( N 1{§N ) >

points (¢,f+) of N

We note the following elementary result.

Recall Figure 1 and Definition 1.2 of the skewer map. We are ultimately interested
in processes of the form (skewer(y, N,{(N)), y > 0) for some N € Njr. We view such
processes as evolving in level rather than in time, as the parameter y of this process
corresponds to values, or levels, in the scaffolding function {(/V). From this standpoint,
cutoff]SVy describes the past up to level y, and cutoff%y describes the future beyond level y.
This motivates the following. Throughout, superscripts refer to level whereas subscripts
refer to time.

Definition 4.5. (i) We define the filtration in level (FY),>o on NP to be the least
right-continuous filtration under which the maps N — cutoffg(gj\,) and N +— cutofff,y
are FY-measurable for y > 0; see [12, Section 1.3] for a similar definition on
Skorokhod space.

(ii) The filtration in time on AP, denoted by (F;,t > 0), is defined to be the least
right-continuous filtration under which N — N| [0,4] 1S Fi-measurable for every t > 0.

(iii) We write (F¥Y~), (F:—) for left-continuous versions of the filtrations.

Generalizing the notation V¥ introduced above (4.5), we write V¥(N) to denote the
set of intervals of complete excursions of (V) about level y and V;/(N) to denote this
set including the incomplete first and last excursion intervals. These sets are defined
formally in Definition A.1.

Definition 4.6. Take N € N'*? and y € R. If the level-y local time (%,(t) := é ( ), t>0,
of (4.3) exists, we define the following counting measures of (bi-/anti- )clades

PNy = Y 5 a),N[f), FP(N):= Y 5(4@ (N[ )

IeVy(N IeVy(N
FY(N) = Z 5(8(a), NIf), FSUN)= Y 6(0” (NI,
IeVy(N) IeVy(N)

ana FE(0) = P9+ 1 {5 0} (0.02)

first
+1{NEL # 0} 6 (¢4 len(V)), N)

where Nf;f.;’tﬂast denotes the initial/final (possibly incomplete) anti-clade of N below level
y; this is defined formally in Appendix A. We define Fozy(N) just as Fogy(N), but with all
instances of “<” replaced by “>.” If {%,(t) is undefined for some t € [0,1len(N)], we set all
six of these measures to zero.
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Let (Ng)aca denote a family of elements of AP indexed by a totally ordered set
(A, <). For the purpose of the following, set

S(a) == Zlen(Nb) and S(a—) := Zlen(Nb) for each a € A. (4.15)

b=a b<a

If S(a—) < oo for every a € A and if for every consecutive a < b in .4 we have
N,({len(N,)} x &) + Np({0} x £) < 1, then we define the concatenation of (N,)aca
to be the counting measure

X No=>" /5(S(a—) +t,f)dNy(t, f). (4.16)

acA acA

Now suppose that N, € N> are such that all but finitely many are bi-clades. We
also require that: (i) S(a—) < oo for all @ € A and (ii) there is no infinite B C A with
infpep sup, |€n, (t)| > 0. Then we define the concatenation of scaffoldings,

¢n,(len(N,))  if S(a) <t,
(*g(Na))(t) =3¢ en(t—S(a-)) ifte(Sa—),Sa), (4.17)

cA .
¢ acA | 0 otherwise.

fort € [0,3,c4len(N,)|. Note that ¢y, (len(N,)) = 0 if N, is a bi-clade.

In the following, we need to restrict to “nice” levels, to exclude certain degeneracies
that £(IV) may have in general. As these are well-known properties when applied to Lévy
processes, we refer to Appendix A for details.

Lemma 4.7. Take N € N and y € R. If level y is nice for ((N), as defined in
Proposition A.3, then the cutoff processes of (4.14) satisfy

cutoffy! = Sk N5V, cutofffy, = %k ¢(NFY),
(S:ngy) (S’NSSy)

cuoffy = K NF, cutotzly = K (NP,
(s,NZY) (s,NZY)

where the concatenations in the first line are over points (s, N=¥) of Fy¥(N), and
those in the second line over points (s, NSZU) of FOZ"’(N). On this event, cutoff%y is a
measurable function of FY(N), and likewise for F=Y(N) and cutoff5?.

The proofs of the formulas are straightforward. We prove the measurability assertion
in Section 4 of [21], along with the following corollary, which records some conse-
quences in the setting where (AP, 3(N*P)) is equipped with the probability distribution
PRM(Leb ® v), where v is any excursion measure of the form (2.17).

Corollary 4.8. The point measure Fogy generates the o-algebra FY up to sets that are
PRM(Leb ® v)-null.

In the PRM regime, Lemma 4.7 can be extended to say cutoffgg(?l”\l) =¢ (cutoffﬁy) a.s.
In (5.3) we generalize this to point processes N used to construct the Hunt processes of
Theorem 1.4. A challenge to proving such results is that in general, the scaffolding map
does not commute with concatenation: 5(*aNa) #* *af(Na). This can be seen in the
case of concatenating bi-clades corresponding to excursions of a Stable(1+«) process

&(N) above its running minimum.

4.3 Bi-clade It0 measure and invariance

Fix o € (0,1), ¢ > @, ¢ > 0, and let N ~ PRM(Leb @ 15 .>*)) and X := ¢(N). As in

Section 4.1, we adopt the convention of suppressing the parameter X when referring
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Table 1: Objects from Lévy process (excursion) theory and analogous objects in the
setting of bi-clades, where v and ¢, are given in (2.17), see also (6.5).

PRM of spindles | intensity PRM of bi-clades | intensity
(NEN)) || N=Y5(tf) | v=vpe" || F=308(sNY) |  vaa
X >0 (t, AXy) c,r™2 % || GY =326(s,9Y) Vsth

various functions of X, including the local time (¢¥(t)), inverse local time (7Y(s)), hitting
and crossing times 7Y and T=Y, and sets of excursion intervals V¥ and V. Refer back to
Section 4.1 for definitions of these objects. We use notation such as F¥ := F¥(N) and
F2Y := [2Y(N) for the counting measures of Definition 4.6.

We define the It6 measures on bi-clades, clades, and anti-clades respectively by
saying that for A € ¥ (M%), B € X (V%) and C € X (V%)

vaa(4) == E[F°([0,1] x A)],

(4.18)
via(B) == E[F2°([0,1] x B)], vg4(C):=E[F=°([0,1] x C)].

In Proposition 2.15 we construct N by marking jumps of the scaffolding X with
independent («, g, ¢)-block diffusions.

Proposition 4.9 (Bi-clade 1t6 measure via marking jumps). For g € Dey, let N, be
derived from g like N is derived from X in Proposition 2.15 - i.e. by passing from a
cadlag path to a point process of jumps and marking jumps of height z with spindles
with law uéfcm)@ | ¢ = z). Then the map that assigns with g € Dey the law p, of N is a
marking kernel from Dexc to NJ¥y,, we have vaa = [ pg vsw(dg), and for every y € R, the
point measure FY is a PRM(Leb ® v¢q) on [0, 00) x N ;% .

The reader may find Table 1 helpful regarding the counting measures that we have
introduced.

Proof. By definition,

FV= )" 6(*(I),N|;) and GY= > &(¢*(I),X|).
Ievy IeVy
By Proposition 4.1, GY is a PRM(Leb ® vgy,). By Proposition 2.15, we may think of N
as being obtained by marking the PRM of jumps of X. In particular, N‘}_ is obtained
from X]}_ in the same way independently for all I € VY. Hence, FY can be obtained
from GV using the marking kernel g — p, and is therefore a PRM(Leb ® 1) where
1 = [ pg vew(dg). In particular, 1/(A) = E[F°([0,1] x A)]. By (4.18), we conclude that
1 = Veig. O

Corollary 4.10. F=¥ is a PRM(Leb ® v};) on [0,00) x N ;. Correspondingly, F<¥ is a
PRM(Leb ® vgy) on [0,00) x N7,

We define a time-reversal involution and a scaling operator via

Rcld(N) = /5 (len(N) —1, Rspdl(f)) dN(t, f) for N € ./\/ﬁsf,
(4.19)
a ®Cld N = /(S (al"'at, a ®Spdl f) dN(t7 f) for N € NSp, a > O,

where Og,q and Rspai are as in (2.16), with o € (0,1) and g > c as fixed at the beginning
of the section. The map R.yq, in particular, reverses the order of spindles and reverses
time within each spindle.
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Lemma 4.11 (Bi-clade invariance properties). For A € & (N}2), b >0,
Vcld(Rcld(A)) = Vcld(A) and Vcld(b Ocld A) = biallcld(A).
Moreover, for N a PRM(Leb © v5..>"), we have b 4q N 4N,

Proof. This can be derived straightforwardly from Proposition 4.9 and the invariance
properties of Bessel processes and stable Lévy processes noted in Lemmas 2.9 and 4.2.
We leave the details to the reader. O

4.4 Mid-spindle Markov property and conditioning bi-clade It6 measure

Take N € NP, A spindle f; that arises at time ¢ in N is said to be born at level
&nv(t—) and die at level &y (t). Thus, at each level z € R it has mass f;(z — {n(t—)). In
particular, the spindle crosses level z only if f;(z —&n(t—)) > 0. In a bi-clade N for which
&(N) is typical, in the sense of Definition 4.3, there is a single spindle that crosses level
0. Otherwise, if £(N) is degenerate, there is no such spindle. The following formula
isolates the level-0 mass of this unique spindle, when it exists. Moreover, the formula is
sufficiently general that it may be applied to clades and anti-clades as well. The (central
spindle) mass of N € NP, is

)= [max{ F(en(s) <) F(= en(s0) JaNG D). d20)

Consider N € N, for which £(NV) is typical. Recalling the notation for broken spindles
in (4.11), fr (=N (75 =) = J24(0) = [, ((=€n (75 =) ). Thus, mO(N) = m(N*+) =
mO(N7).

Lemma 4.12. Under vqq, the variable m® satisfies vgq{m® > 1} < co.

Proof. Since m°(N) evaluates a single spindle in N at a single point,
FO([0,1] x {m° > 1}) < N ((0,7°(1)) x {f € £: sup,eg f(y) > 1}).

Proposition 4.1 implies that 7°(1) is a.s. finite. As N is a PRM(Leb®1/q CZO‘)) by Lemma 2.8
the right-hand side is a.s. finite. The desired formula follows from the PRM description of
FO in Proposition 4.9. O

Fix y € R and n,j € IN. For the purpose of the following, let

T, = inf{t >0 ‘ /[ ] l{f(yX(s)) > rlz}dN(S’ 1) Zj}. (4.21)
0,t]xE

This is the j'" time at which a spindle of N crosses level y with mass at least 1/n.

Lemma 4.13 (Mid-spindle Markov property). Let T be either the stopping time TZY for
somey > 0 orT” . for somey € R, n,j € N. Let fr denote the spindle of N at this time.

n,Jj
Let fT and fT denote the split of this spindle about level y, as in (4.11). Then, given
frly—X(T-))=a>0,

<N| 01y T) is conditionally independent of (N|E; o é{) ,

Under this conditional law, N[ ) is a PRM(Leb ® vi.>*) independent of f¥, which is
an («a, q, ¢)-block diffusion started at a and killed upon hitting 0.
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Proof. We start by proving the case T' = T;{, ;- By the strong Markov property of N, it
suffices to prove this with j = 1. For the purpose of the following, let &, := { feé&:
sup,, f(u) > %} where £ is the space of spindles of (2.12). It follows from Lemma 2.8
and the relationship between uégsi"‘) and Vé;Qa) indicated at the end of Section 2.3, that
v(€,) < oo. Thus, we may sequentially list the points of N in &,:

N oywe, =2 0 (Tfi) with Ty <Tp <---.
=1

First, note that each time 7; is a stopping time in the time-filtration (F;); thus, by the
Poisson property of N, each f; is independent of Fr,_. Also the (f;) are i.i.d. with the law
y(§;2a)( -|€n). We define first passage times of f;, H; := inf{z > 0: f;(2) = 1/n}. Then
by Lemma 2.7, for each i the process (fi(H; + z), z > 0) is an (a, ¢, ¢)-block diffusion
starting from 1/n. We define a stopping p; for f; as follows. If f;(y — X(T;—)) > 1/n,
set p; :=y — X(T;—); otherwise, set p; := {(f;). Thus, p; is always greater than H;, and
hence p; — H; is a stopping time for (f;(H; + z), z > 0).

Recall Definition 4.5 of (F;, ¢ > 0). For the purpose of the following, for i > 1 let
Gi := o(Fr,—, fil(—s0,ps))- The sequence of pairs (X(T;—), fil(—cc,p,)) is @ Markov chain
in this filtration. Indeed, in the case p; = ({(f;), the process X simply runs forward
from its value X(T;) = X(T;—) + ¢(f;) until the (F;)-stopping time 7T;;;. In the case
pi < ((fi), we have f;(p;) > 1/n. Then by the Markov property of (f;(H; + z), z > 0)
at p; — H;, conditionally given G; the process ff’ = fﬂf;hoo) is an (a, g, ¢)-block diffusion

starting from f;(p;). In particular, ff’ is conditionally independent of G; given f;(p;). Then
X(T3) =y + ¢(fY).

Let J := inf{i > 1: p; < ((f;)}, so T, = T. This J is a stopping time for (G;).
Therefore, conditionally given f;(ps), the process ff;’ is independent of G, distributed
like an («, ¢, ¢)-block diffusion starting from f;(p;). By the strong Markov property of N,
the process N|E_T’OO) is a PRM(Leb ® uéf")), independent of N|, .., as desired.

For the case T' = T=Y, note that 72Y = inf,>, T}/ ;. It follows from Proposition A.3
that this infimum is almost surely attained by some n. Thus, the result in this case follows

from the previous case. O

Lemma 4.14. The It6 measure vqq admits a unique m°-disintegration vgq( - | m°) with
the scaling property that fora > 0, B € & (N%,),

Vad(B | m? = a) = z/cld(afl/q Oaa B | m0 = 1). (4.22)

Likewise, V(jd and vy admit unique mC-disintegrations with this same scaling property.

Proof. Lemmas 4.11 and 4.12 and the scaling property m®(a!/? ®.,4 N) = am®(N) satisfy
the hypotheses of Section 2.1, which then yields the claimed result. O

Proposition 4.15. (i) Fix a > 0. Let N, have law vqq(-|m® = a), and let (N}, N,)
denote its decomposition into clade and anti-clade. Then (N}, N ) has distribution

Vaa(+ [ m" = a) ®vgq(- [m® = a); (4.23)
in particular, N} and N, are independent.

(i) Let f denote an (a, g, ¢)-block diffusion started at f(()) = a and absorbed upon
hitting 0, independent of N, and let T° := inf {t > 0: {n(t) = —((f)}. We define

N = 5(0,f) +Nlpy 70)- (4.24)
Then N has the law vJ;(- | m° = a) and Raa(N[) has the law v (- | m® = a),

where Rq is time reversal as in (4.19).

EJP 25 (2020), paper 133. https://www.imstat.org/ejp
Page 24/46


https://doi.org/10.1214/20-EJP521
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Construction of interval partition diffusions

Proof. Let T = T;z/,j be as in (4.21), with y = 0, n = j = 1, and let S = ¢°(T) and
Ng = N‘E:O(S—),TO(S))' Then (S, Ng) is the earliest point of F* in {N € NJ®,: m®(N) > 1}
and (7, fr) is the spindle in N that corresponds to the jump of {(Ng) across level zero.
By the PRM description of F?, the bi-clade Ng has law vgq(- | m® > 1). Moreover, as we
are in the disintegration setting of Section 2.1, N := m Oaq Vs has distribution
vaa(- | m® =1), and N, := a ©yq N has law vgqa(- | m°® = a).

The marginal distributions of N j{ and N . stated in (i) follow straight from the
definitions of g, u:{d and v, in (4.18). The independence of N j and N - asserted in (i)
and the description of u:{d stated in (ii) follow from Lemma 4.13. For the corresponding

description of v, in (ii), observe that
(Raa(N))™ = Raa(N1) and m°(Raa(N)) = m°(N). (4.25)

(We refer the reader back to Figure 2 for an illustration; Rqq time-reversal corresponds
to holding the page upside down.) By Lemma 4.11, if N, has law vgq(- | m® = a) then so
does Raa(N,). Thus, Raa(N ) has law v, (- | m® = a), as desired. O

5 VéESQQO‘)-IP-evolutions in stopped Stable(1+«) processes

In this section, we define and study ué;s%a)-IP-evolutions. Specifically, after some
technical preparations, we consider initial interval partitions arising in a single marked
Stable (1 + «) process.

Fix a € (0,1), ¢ > o and ¢ > 0. We again abbreviate notation to 7 := Z,,/,,. We now
formalize the construction of IP-evolutions started from any S 7.

Definition 5.1 (Véfcza)-IP-evolution, Pg’q’c). Take B € I. If 8 = () then N := 0. Otherwise,
for each U € 3 we carry out the following construction independently. Let N denote a
PRM(Leb ® 1/522“)), let f be an independent («, q, ¢)-block diffusion started from Leb(U)
and absorbed at 0, and consider the hitting time T := inf{t > 0: {n(t) = —((f)}.
Let Ny := 6 (0,f) + Nlgz. If Yyczlen(Ny) < oo, let Ny := KyesNy. Recalling
Definition 3.1, we call (8Y, y > 0) := skewer(Ng) a u§;2“)

Forq = c =1, we say yéE_S%a)

-IP-evolution starting from (.
-IP-evolution.

We write P3'"“ to denote the law of Ny on Ny For probability distributions y on Z,
we write P4 .= [P77°u(dB) to denote the u-mixture of the laws P3*°.

We remark that the measurability of the map w — Y(w) is a subtle point. Propo-
sitions 3.5 and 3.8 prove this when the initial state comes from a Lévy process as in
Section 3. This is also sufficient here in Section 5. Arbitrary initial data is addressed in
Section 6, where Lemma 6.1, Proposition 6.2, and [21] Lemma 8 show that it is measur-
able when g = ¢ = 1. In this case, we confirm in Proposition 5.4 that > ;5 len(Ny) <oo
a.s. for each § € 7 and that 8 — P'*“ is a stochastic kernel. In Lemma 6.3 we show

that 5Y € 7 for every y > 0, a.s. In Proposition 6.11, we show that z/éE_S%a)-IP—evolutions

are a.s. path-continuous. This is extended to yé}Qa)-IP-evolutions in Section 6.3.

5.1 uégsio‘) -IP-evolutions
Let N be a PRM(Leb ® vizer™).

Proposition 5.2 (Aggregate mass from FY(N)). Take N € N'*? and y € R and suppose
that level y is nice for §&(N), in the sense of Proposition A.3. Suppose also that either
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len(N) = oo or{y(len(N)) < y. We write Fy, := FY(N). For every s > 0,

MZ o 13 (s) = My o 7%(0) + /(0 e mO(N’)dF]!\’,(T, N') (5.1)
»SIXN Laa

skewer(y, N) = { (M} o 7% (s—), M o 7%(s)): s > 0, 7Y(s) > 7¥(s—)},

where we take 7Y(0—) := 0. In particular, for fixed y € R this holds for N = N almost
surely.

Proof. As noted in Proposition A.4, the bi-clades of F'Y(V), along with the potential initial
and final incomplete bi-clades, partition the spindles of N. At most one of the spindles
in the initial incomplete bi-clade crosses level y. Each subsequent excursion interval
I (a b) with [a,b] € VY(N) includes at most one jump of (V) that crosses level y. If
N o = N|% 1% (ab) then this spindle crosses with mass m"(N’). Finally, our requirement
that either len(N ) = oo orén(len(N)) < y implies that either there is no final incomplete
bi-clade about y or, if there is, then this bi-clade dies during the incomplete anti-clade
Nlast, without contributing mass at level y. This gives us the claimed description of
MY, o 7%. The subsequent description of skewer(y, V) follows from our assumption that
level y is nice for £(N): no two level y bi-clades, complete or incomplete, arise at the
same local time.

If N = N then by Proposition A.3, level y is nice for X almost surely. O

Recall Definition 5.1 of végs%a)-IP-evolutions with Ng = *UegNU Comparing that

construction to Proposition 4.15, we see that each Ny, has law v}, (- | m® = Leb(U)).

Definition 5.3. Let P(O‘) P"‘ . For Ng as in Definition 5.1, we abuse notation to
write

F5°(Ng) =Y §(Z5(U),Nu),
vep

substituting diversities in the place of local times in Definition 4.6. We denote the law of
F7°(Ng) by P(a {FZ° € -}, and correspondingly for P\ := S

We will find from Propositions 6.2 and 6.9 that almost surely for all ¢t > 0, if ¢ falls
within the segment of Ny corresponding to Ny, then

P5(U) = 1;% 03, () = 1]5% h™'Leb{u € [0,t]: &n, (u) € [0, 1]}

Proposition 5.4. (i) For every § € I, the point process N of Definition 5.1 a.s. has
finite length: in the notation of that definition, ;. zlen(Ny) < oo a.s., when
q=c=1.

(ii) The map 3 P(B“) is a stochastic kernel.
(iii) We have {(Ng) = *Ueﬁ ¢(Ny), where concatenation is as in (4.17).

(iv) The map 8 — Pgo‘){FoZO € -} is a stochastic kernel. Moreover, there exists a
measurable function ¢: NP — N([0,00) x NpP) such that Fy *(Ng) = ¢(Ng) a.s.

Proof. (i) Let (fy, U € ) denote an independent family of BESQ(—2«) processes absorbed
at 0, with each f; starting from Leb(U). By Lemma 2.6,

E[((fv)] = F(lia) /00 Le};;U) z%e dx = Le;iU).
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For each U € f, let S(U-) := 3y 5. vy C(fv) and S(U) := S(U-) + ((fv). Define
L :=supyep S(U). Then

BlL = Y BlC(E)] = 5o O Leb(®) = ] < x. (5.2)

Uep vep

Let N denote a PRM(Leb ® yégsﬁa)), independent of (f;;, U € 3). Let Hy denote the first
hitting time of —S(U—) in £(IN), let T denote the hitting time of —L, and set

B = N|[0,T] + Z §(Hu, fv).
vep

It follows from the strong Markov property of N that N;a has law P(ﬁa). Thus, in the
setting of Definition 5.1, the total length } ;. P len(Ny ) has the same distribution as T’
in the construction here, which is a.s. finite.

(ii) This is straightforward from standard marking kernel methods.

(iii) In the construction of (i), adding spindles § (S(U )7fU) to N with summable
lifetimes modifies the associated scaffolding & (N’ﬂ) only by adding jumps of the cor-
responding heights. In particular, {(N}) is formed by concatenating the paths of the
excursions &(Nj|f5_ gy)- Thus, the claimed identity holds a.s. under P(Ba). We
remark that, in light of Lemma 4.7 connecting cutoff processes to point processes of
(anti-)clades and Corollary 4.10 asserting that these are Poisson point processes, this
also proves

<z _ <z
& (cutoffNI[OJ]) = cutoffé(N)‘[O‘t] and 5.3)
<z o <z ’
13 (CUtOffN,ﬂ[o,t]) = CUtOffg(Nﬂ)“M fort > 0.
(iv) We prove this assertion in Section 4 of [21]. O

We now relate point processes of clades to the skewer process. Recall the cutoff
processes of (4.14).

Lemma 5.5. Take N € N'*P, y, z > 0, and suppose M3, (len(N)) < co.

skewer(y, cutoff%z, cutoff?év)) ify < z or

(i) skewer(y,N) = S S
skewer(y — z, cutoffy”, cutoffg—év)) ify > z.

(ii) If level z is nice for {(N), in the sense of Proposition A.3, then

skewer(y, N) = * skewer(y — z, NJ") (5.4)
points (s,NF) of FZ*(N)
fory > z.
(iii) Suppose 3 € T is nice in the sense that, for U,V € 3, if U # V then 23(U) # Z5(V).

Let Ng and F"(Np) be as in Definition 5.3. In the event that My, (t) < oo for all
t <len(Ny), (5.4) holds with z = 0 and N = Ng.

(iv) The process (skewer(y, N), y > 0), defined on N € N;>*, is adapted to the restric-
tion of the filtration (F¥, y > 0) to Ng>™".

We prove this at the end of Section 4 in [21].
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5.2 VéE_S%a)-IP-evolutions with Stable(a) initial state

As before, let N be a PRM (Leb ® uéEsQ )) living on a probability space (2, A, P). We
continue to use the notation of the first paragraph of Section 4.3 for objects related to IN.
Let (F¢, t > 0) and (FY, y > 0) denote P-completions of the time- and level-filtrations
on (2, A) generated by N, as in Definition 4.5, augmented to allow an independent
random variable S measurable in F° N Fy. That is, these are formed by augmenting the
P-completions of the pullbacks, via N: 2 — N'%P, of the time- and level-filtrations on
N*P. We define N := Ny ), where T is an a.s. finite (F:)-stopping time. We again take
“twiddled versions” of our earlier notation to denote the corresponding objects for N.

Proposition 5.6. Suppose T has the properties: (a) S := (°(T) is measurable in F°,
and (b) X < 0 on the time interval (1°(S°~),T). Then for each y > 0, the measure
f‘(?y = F()Zy(ﬁ) is conditionally independent of F¥ given 3V, with the regular conditional
distribution (r.c.d.) sz){FOZO € -} of Definition 5.3.

_ Inlight of Lemma 5.5 (i), this proposition is very close to a simple Markov property for
(BY, y > 0). In order to minimize our involvement with measure-theoretic technicalities,
we will postpone pinning this connection down until Corollary 6.13.

Proof. Step 1 of this proof establishes the claimed result at a fixed level y > 0 when
T = 1Y(s—), where s > 0 is fixed. Note that this time does not satisfy conditions (a) and
(b). In Step 1, T is specific to a fixed level y, whereas in the proposition, the result holds
at each level for a single time 7'. In Step 2, we extend this to describe the unstopped point
process Fzy Finally, in Step 3, we extend our results to the regime of the proposition.
Step 1: Assume T' = 7Y(s—). Note that Fg = F{lj0,s)- The strong Markov property
of N tells us that Ny 7+ is independent of N[ (T 00)" Rephrasing this in the notation of

Definition 4.6, (N5Y,, Nﬁ>rzt) is independent of (F<’/, F=Y). This will allow us to consider
conditioning separately for the first pair and the second. Let m¥: NP — [0, c0) denote

the mass of the leftmost spindle at level y:
mY(N) := M¥ (inf{t > 0: M} (t) >0}) for N € N'*P. (5.5)

We apply the mid spindle Markov property, Lemma 4.13, at time 72Y. Together with the
description of V g I Prop051t10n 4.15, this implies that the clade Nﬁth has conditional
law vy (- | m® =m¥ (Nﬁr‘zt)) given N=Y,, as desired.

Now, let 7% denote 3Y minus its leftmost block, so that 3¥={(0, m¥(N))}  7¥. Propo-
sition 3.2 indicates two properties of 4¥: (a) it is a Stable(«/q) interval partition with
total diversity s, in the sense of Proposition 2.1, and (b) it a.s. equals a function of Fv.
For f € T let (N,jf7 U € B) denote a family of independent bi-clades with respective laws
NiE ~ vaa{- \mo = Leb(U)},

+ +

=Y 6(Zs(U),Leb(U)), and GF:=> §(Zs(U),N;).

vuep Uep
Then G5y isa PRM(Leb@ucld{m €-})on|0,s)x(0,00). Moreover, G~,, is a PRM(Leb ® v¢iq)
on [0, s) x NP4, as 1t may be obtained by marking the points of G/g via the stochastic
kernel a — vaa{ - |m® = a), and this is an m°-disintegration of v¢q. By Proposition 4.9,
FY has the same PRM distribution as Gi . Thus, the distribution of G% is a regular
conditional distribution for F¥ given Y.

Extending the preceding construction of GZ?, for each U € (3 let (NZJ]r , N/ ) denote
the clade and anti-clade components of NV, == respectively. By Proposition 4.15 these are
independent. Thus,

= Z 6 (25(U),N7) isindependent of Gy := Z §(25(U),Ny;) .
Uuep vep
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Moreover, GJr has law P {FO>O € -}, as in Definition 5.3. Thus, given 7?, the

measure F>’/ is condltlonally independent of F<Y with regular conditional distribu-
tion P%‘z){FOZO € -}. By another application of the strong Markov property of N at
time 7', this conditional independence extends to conditional independence between
F2Y and F<Y. Now note the general principle that from F; 1Ly, G, F2 1y, Go, and
(F1,G1, H1) IL(F2,Ga, Ho), we may deduce (Fi, Fa) Ly, 2,(G1,G2); see e.g. [33, Propo-
sitions 6.6-6.8]. Thus, 1~7‘>y is conditionally independent of F¥ given By with regular
conditional distribution P {F>O €}

Step 2: For s > 0 let 78 := skewer(y, N|jg,;v(s—)). We write 7%, := (74, n € IN); this
takes values in the subset of Z™ comprising projectively consistent sequences. We equip
I™ with the product o-algebra. In the regime of such projectively consistent sequences,
Definition 5.3 extends naturally to define a kernel S = (8, n > 1) — Pféz {FOZO e}

i.e. a point process G has this law if G|}y ) < > ves, 0 (Z5,(U), Ny) for every n > 0,
where the (Nf]r ) are as above. Extending the conditioning in the conclusion of Step 1, we
find that ngho n) is conditionally independent of FY given ~v¥,. By consistency, ng is
conditionally independent of FY given ~Y%,, with r.c.d. Pw {F>O e}

Step 3: Assume T satisfies conditions (a) and (b) stated in the proposition. We now
show that SY := ¢¥(T) is measurable in FY. For y = 0, this is exactly condition (a), so
assume y > 0. From condition (b), S¥ = ¢¥(7°(S°—)). Thus, 7°(S°—) € (7Y(S¥—), 7Y(SY)).
By monotonicity of /° we have S° € [(°(7¥(5Y-)), 60( ¥(8Y))]. In fact, we cannot have
S0 = ¢9(rY(S8Y—)), as this would imply 7¥(SY—) € (7°(S°—),T) while X(7¥(5Y—)) =y > 0,
which would violate condition (b). We conclude that SY = inf{s > 0: £°(7¥(s)) > S°}.
Finally,

O = B0+ [ o)dF ),
rst [0,8] X N
which is measurable in 7, as desired.

Condition (b) has the additional consequence that time 7" occurs in the midst of a
(possibly incomplete) bi-clade about level y at local time SY, no later than the jump
across level y. Thus, the clade that follows at local time SY is entirely excluded from N,

T2y _ Y
so F§¥ =F§[j0,5v)-

Appealing to the result of Step 2, SY is conditionally independent of ng given
~Y,. Thus, P,(;ZO) {Fz° € -} is a regular conditional distribution for F5¥ given (%, 5Y).
Consequently, for f non-negative and measurable on the appropriate domain,

E[f(F7Y,5Y)] = /f(G, P {F7 € dGYP{yY, € dfs, SY € ds).

For the purpose of the following, for (G, s) as above we will write G, := G|, ) and
G>s = Gl - Similarly, modifying our earlier notation, for S = (8;, n > 1) as in
Step 2, we w111 write S.s to denote the set of blocks of ., prior to diversity s, and
B>, will denote the remainder, shifted to start at left endpoint zero. More formally,
Bes :={U € Brs1: Zp;,,(U) < s} and B := (B>s,n, n > 1) where, forn > 1,

6257" = {(a - ||6<€|| 7b7 H6<9H) (CL?b) € 5(8]-"-7“ gﬂ(spﬁl (CL) € [575+n)}

Now, consider f(G, s) := h(G<s) in our earlier disintegration calculation:
E[h(F5")] = [ h(Go)PEUES" € dGYP(SY € ds ot € din)
_ / W(Ge o) P {FE0 € dGo JPS) (B0 € dGis YP{SY € ds, 7Y, € B}

= / WG <o)PY) {F7° € dGo YP{SY € ds, 7Y, € dfisc ).
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The second line above comes from noting that F2 lj0,s) is independent of F under

(

) \[m>

P(“) the third line comes from integrating out the P O;) term. Noting that ,By =~Y gy, We

conclude that P&a){FOZO € -} is a regular conditional distribution for Fg given (¥, SY).

We already have the desired conditional independence from FY. Finally, since this r.c.d.
depends only on By it is also an r.c.d. given 6?’ O

We can now study vé{s%a)-IP-evolutions from certain initial states. It follows from
Proposition 3.8 that N belongs to Ng>* a.s. Let (3Y, y > 0) := skewer(N).

Corollary 5.7. Let S > 0 be independent of N and T := 7°(S). Then 3° is a Stable(a)
interval partition with total diversity S and (ﬁy y > 0) is a path-continuous z/éESQ ).IP-
evolution.

Proof. First, the claimed distributions for 50 follow from the Stable(«) description
of MY, in Proposition 3.2 and the definitions of the Stable interval partition laws in
Proposition 2.1.

Next, note that F20 = F=%y ¢0(1)) almost surely. There is a.s. no bi-clade of N
about level 0 at local time (°(T) = S. From Proposition 5.6 applied at level 0, we see
that FZ° has regular conditional distribution P%i){FOZO € -} given 8°. Thus, it has law

P {F2° € .}, where p is the law of 3°. Therefore, F-°(N) has law P {FZ° € - }.
From Lemma 5.5 (iii) and Proposmon A.3, since level 0 is a.s. nice for N and thus
for N, we conclude that (3¥, y > 0) has law P(O‘){skewer € - }. Therefore, it satisfies

Definition 5.1 of a VéEsg )_IP-evolution and is path-continuous. O

5.3 yégsaa)-IP-evolutions starting from a single block

On a suitable probability space (2,4, P) let N be a PRM(Leb ® l/éE oo )) We continue to
use the notation of the first paragraph of Section 4.3 for objects related to N. Fixa >0
and let f be a BESQ(—2«) starting from a and absorbed upon hitting zero, independent of
N. Let N := 4 (0, f) + N. We use barred versions of our earlier notation to refer to the
corresponding objects associated with N. For example, X = X + ((f). Let 70 = 7~¢(®)

denote the first hitting time of 0 by X and set N := N| [0,70)- By Proposition 4.15, N has

distribution v}, (- | m® = a). We use hatted versions of our earlier notation to refer to

the corresponding objects associated with N. Set (ﬁy, y>0):= skewer(ﬁ).

Let (F, t > 0) and (FY, y > 0) denote P-completions of the pullbacks, via the map
N: Q — A%, of the time- and level-filtrations on NP, as in Definition 4.5.

The lifetime of a bi-clade N € N}, is

(F(N):= sup &n(D). (5.6)
te[0,len(N)]

We call ¢+ “lifetime” rather than “maximum” since values in the scaffolding function
play the role of times in the evolving interval partitions (skewer(y, N), y > 0) that we
ultimately wish to study.

Corollary 5.8. The process N a.s. belongs to . In particular, (ﬂy y>0)isa yéES%a)

IP-evolution starting from {(0,a)}, and it is a.s. Holder 9 in (Z,dz) for every 6 € (0,a/2).

Proof. For the purpose of the following let N := Nljo,r-co) = N — 4 (0,f). Note that N
is in the regime of processes considered in Section 3.2. By Proposition 3.8, N € NP
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almost surely. Let X := ¢(N) and (3%, y > 0) := skewer(N). Then
% _ % A y—C(8) (T
X=X+¢(f), ML(T°) =ML D(T) +1(y),
and B = {(0,f(y))} » B~

By Definition 3.4, in order to have N € N> we require that M2 (T°) < oo, that

(By, y > 0) is continuous in y, and that
() = 25, (M%(t)) fort >0, y € (o,g+ (N)) :

where ¢t denotes clade lifetime, as in (5.6). In light of the connections between N and
N mentioned above, these three properties follow from the corresponding properties for
N, noted in Proposition 3.8. That proposition further implies that (ﬁy) is a.s. Holder-0 for
¢ € (0,a/2). By Lemma 2.11, f is a.s. Hélder-d for ¢ € (0, 1). Thus, (BY) is a.s. formed by
concatenating two Holder-0 processes, so the claimed Holder continuity follows from
Lemma 2.4 on concatenation. O

Lemma 5.9 (Lifetime of a uéE_SQQa)-IP-evolution from {(0,a)}). The lifetime of (B%y > 0)
has InverseGamma(l, a/2) distribution, i.e.

P{Ct(N) >y} =P(B#£0)=1—-e%*  fory>0. (5.7)

Proof. By construction, ((f) is independent of N. Thus, by Proposition A.3, level y
is a.s. nice for X; henceforth we restrict to that event. By Proposition 4.9 and the
aforementloned 1ndependence the point process Fv=Fv <) jga PRM(Leb ® vqq). Let
SY = 9(T0). 1f N survives past level y then S is the level y local time at which some
excursion of X about level y first reaches down to level zero:

SY = 1{¢T(N) >y} inf {s>0: F¥([0,s] x {NeNP,: ¢C"(N) >y}) >0}.

Conditionally given the event {C +( ) > y} of survival beyond level y, it follows from the
Poisson property of F¥ that S¥>0a.s. In light of this, up to null events,

{¢r(N) <y} = {8 =0} = {F2r =0} = {Bv =0}. (5.8)

Recall from Lemma 2.6 the law of ((f). By the two-sided exit problem for spectrally
one-sided Stable(1+«) processes (e.g. [6, Theorem VII.8]),  + X exits [0, y] at 0 with
probability (1 — z/y)%, for all x € (0,y). Hence,

N Y al+o¢
P{CJF (N) S y} = /0 W172ia67(}/2x(1 — IE/y)ad(E
a1+ay—1—2a 1 o —a/2u
= W/(; u 2 (1 — u)ae //2 ydU;.

Setting y = a/2z, we need to show that this equals e~*. This follow by calculating the
Mellin transform

oo Zl+2o¢ 1 ) y
2 — w1 —uw)% e “dudz
| e

1 v,
= — w21 —w)°T (24 2a + r)u? 2T du =T (r + 1),
et ACUEIRY ) (r+1)
which is the Mellin transform of e~*. Since the exponential distribution is determined by
its moments, this completes the proof. O
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We now extend the Markov-like property of Proposition 5.6 to the present setting.

Proposition 5.10. ]?‘5?/ is conditionally independent of FY given By with regular condi-
tional distribution P%Z){FOZO € - }, where this law is as in Definition 5.3.

Proof. By (5.8), the claimed regular conditional distribution holds trivially on the event
{¢r (N) < y}. Likewise, the result is trivial for y = 0.

The mid-spindle Markov property for T2Y, Lemma 4.13, may be extended from N to
apply to N. Indeed, if T2¥ > 0 then the same proof goes through; otherwise, if =¥ = 0,
i.e. if {(f) > y, then the lemma reduces to the Markov property of f at y. We use this
extension to split N into three segments.

Let T := T=Y. Let (T, fr) denote the spindle of N at this time, which equals (0, f) if
¢(f) > y. Let f% and f% denote the broken spindles of (4.11). Extending the notation of
Definition 4.6 (and Appendix A), set

Nite = N| g g +0 (. f7), Noth 1= N7, +0 (o, f%) CNZ=N|Z,

Let H; and H> be non-negative measurable functions on J\/'ﬁS and likewise for H3; on
NP Recall (5.5) defining m?. In the present setting m¥(N) = fr(y — X(T—)). By the
preceding extension of the mid-spindle Markov property and the disintegration of v g in
Proposition 4.15,

E |[H) (N52) Hy (N5%) | = B [Hi (NG vda [He | m® = m? (NEL)]]

Moreover, by the strong Markov property of N applied at 7Y, (Nﬁrst7 Nﬁz .) is independent

of NY and the latter is distributed like N. Thus,

E [Hl (Nﬁrst) Hy (Nﬁrst) Hs (Ni{)}

— B [ (Nib)vio [Ha | m® = m (N52) || E[H ().

The event {¢*(N) > y} equals the event that the process ¢ (N5Y,) is non-negative, which
belongs to the o-algebra O'(Nﬁrzt) Thus, the above formula also holds for the conditional
expectation given ¢+ (N) > y. On this event, T2V = T2¥ < co.

Let N := Ny\[OT s(Nvy)- The stopping time T-Y(N) satisfies the hypotheses of
Proposition 5.6. Thus, that proposition applies to the stopped PRM N. On the event

{¢+(N) > y}, which is independent of N, we have N = N|[Ty 7o) and so F¥ = FO(N).

Conditionally given this event, by Proposition 5.6, the clade point process F>¥ is con-
ditionally independent of F<¥ given skewer(O7 N) =: (8, with regular conditional distri-

bution Pgo‘){FO20 € -}. It follows from Proposition A.3 that level y is a.s. nice for N.
Thus, by Corollary 4.8, (N;rzt, F=¥) generates 7V up to P-null sets. Putting all of this
together, F5¥ = F2¥ + 1{¢*(N) > y}6(0,N7Y,) a.s., and this has the desired conditional
independence and regular conditional distribution. O

6 yé}Qa)-IP-evolutions with arbitrary initial states
In this section, we establish the Markov property of Végs%‘x)—IP-evolutions, generalise

to V(STCQQ)-IP-GVOIU.HOHS and complete the proof of Theorem 1.4.

EJP 25 (2020), paper 133. https://www.imstat.org/ejp
Page 32/46


https://doi.org/10.1214/20-EJP521
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Construction of interval partition diffusions

6.1 Simple Markov property of VéE_S%a)-IP-evolutions

In this section we fix @ € (0,1), ¢ = ¢ = 1, and we follow the notation of Definition 5.1:
g e€T:=1, (Ny,U € ), Ng, and (8Y, y > 0). We treat these objects as maps on a
probability space (2, A, P). We additionally define

BY .= skewer(y,Nyy) fory>0,Uef, so [Y=kyessy. (6.1)

For each of the filtrations (F;), (F;—), (F¥), and (F¥~) on A/ *P introduced in Definition 4.5,
we accent with a bar, as in (F;, ¢ > 0), to denote the completion of the filtration under
the family of measures (Pg’), BeT).

We begin this section by showing that (5Y, y > 0) is a.s. an Z-valued process, and
we derive its transition kernel. Then we prove a simple Markov property of (8Y, y > 0)
as a random element of the product space Z!°°°). Finally, we prove the existence of a
continuous version of (8Y, y > 0) as well as a simple Markov property for this continuous

process.
Lemma 6.1. For (8{;, y > 0, U € j3) as above, E[#{U € J: 8{; # 0}] < &~ >, ; Leb(U)

= 2y
and P{VU € J, B, =0} > 1 — % > veyLeb(U) forall J C 8 and y>0. In particular, a.s.

only finitely many of the (87, z>0) survive to level y.

Proof. The variables 1{/{, = 0} are independent Bernoulli trials with respective parame-
ters e LeP(U)/2v by (5.7). Thus, both inequalities follow from e=* > 1—zx. O

We can extend Theorem 3.3 to the present setting.
Proposition 6.2. It is a.s. the case that 75, (Mg (t)) = ¢, (t) for allt >0, y>0.

Proof. Appealing to Corollary 5.8 and Lemma 6.1, we may restrict to an a.s. event on
which:

VU €E€B, Ny eNgr™, and VneNN, # {Vep: (* (Ny)>1/n} < . (6.2)

Let y > 0 and consider the left-to-right ordered sequence Uy, ..., Uk of intervals U €
for which (*(Ny) > y. For U € §, define S(U~) := > 4. yorylen(Ny) and then
S(U) :=S(U-) +len(Nyp).

Since no clade prior to time S(U;—) survives to level y, Zsv (MfiIB () = 0, (t) =0
for t < S(U;—). We assume for induction that the same holds up to time S(U;—). Then
forall t € [S(U;-), S(U;)]

D (MR, (1) = Dn (M, (S(U; =) + Dy, (M, (8 = S(U;=)
=, (S(U;j=)) + &, (t = S(U;=)) = by, (8),

where the middle equality follows from our assumption Ny, € Ng."* and the inductive

hypothesis. For t € [S(U;), S(Uj+1—)] or, if j = K, for all t > S(U;), no additional local
time accrues and at most one skewer block arrives at level y during this interval. Thus,
on this interval,

Dy (M5, (1)) = Dpv (M, (S(U;))) = £, (S(U;)) = £, (1)
By induction, this proves that the identity holds at all £ > 0 at level y, for all y > 0. O

Lemma 6.3. It is a.s. the case that for every y > 0, the concatenation Y = *Ueﬂ By is
well-defined and lies in 7.

Proof. This follows from Lemma 6.1, as Z is closed under finite concatenations. O
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Proposition 6.4 (Transition kernel for yégsza)-lP-evolutions). Fix y>0. Let (v}, U € j)

denote an independent family of partitions, with each v}, a Végsia)-IP-evolution starting

from the single interval {(0,Leb(U))} at time y. Then skewer(y, Ng) £ *UEBV%/ and
this law is supported on Z.

Proof. This follows from Definition 5.3 of Pga) via the observation that the skewer map
commutes with concatenation of clades. By Lemma 6.3, the resulting law is supported
onZ. O

Lemma 6.5. For y >0, it is a.s. the case that level y is nice for {(Ng) in the sense of
Proposition A.3 and (Y is nice in the sense of Lemma 5.5 (iii).

Proof. Proposition A.3 implies that for each U, level y is a.s. nice for {(Ny). It follows
from this and Lemma 6.1 that y is a.s. nice for {(Ng). In particular, no two level
y excursion intervals arise at the same local time. Proposition 3.2 characterizes a
correspondence between level y excursion intervals of £(INg), including the incomplete
first excursion interval, and blocks in Y whereby, via Proposition 6.2, the diversity up
to each block U € Y equals the level y local time up to the corresponding excursion
interval. Thus, £Y is a.s. nice as well. O

We now extend the Markov-like property of Propositions 5.6 and 5.10 to the present
setting. Also recall notation from the beginning of this section.
Proposition 6.6. For y > 0, the point process Fozy(Ng) is conditionally independent of

FY given Y, with regular conditional distribution (r.c.d.) Pg);)(FOZO €-).

Proof. By Lemma 6.5, we may restrict to the a.s. event that level y is nice. For U € j3 let
Fg’;'] .= FZY(Ny). By Proposition 5.10 and the independence of the family (N, U € ),

the process Fg’l/] is conditionally independent of ¥ given By, with r.c.d. PE%){FOZO -},
for each U € 3. By Lemma 6.1, only finitely many of the F(?{] are non-zero, so Fozy(NB) =
*Ue BF&%. In light of this, the claimed conditional indepéndence and r.c.d. follow from
Definition 5.3 of the kernel y — P{{FZ% € .}, O

Corollary 6.7 (Simple Markov property for the skewer process under Pff“)). Let i be a
probability distribution onZ. Take z > 0 and 0 < y; < --- < y,,. Letn: NgF — [0,00) be
FZ*-measurable. Let f: I" — [0,00) be measurable. Then

P [nf (skewer(z+y;, ), j € [n])]

— [ BP0 (skewer(y;. ). € )] AL (V).
Proof. By Proposition 6.6, for 7 as above and g: N'([0,00) x Nz ) — [0, 00) measurable,
o >2\| _ pla (o) >0
PEL ) [ng(FO ):| - PEL ) {77 Pskewer(z,-)[g(FO )]:| : (6.3)

By Lemma 5.5 (ii), there is a measurable function . for which we have h(FOEZ(N ) =
(skewer(z + y;, N), j € [n]) identically on the event that level z is nice for N € NgP.
Moreover, if § € 7 is nice in the sense of Lemma 5.5 (iii), then that result gives
(skewer(y;,Ng), j € [n]) = h(FOZO(Ng)). By Lemma 6.5, for N, ~ P,(f‘), level z is a.s.
nice for N, and skewer(y;,IN,,) is a.s. a nice interval partition. Thus, setting g := foh
in (6.3) gives the claimed result. O
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6.2 Path-continuity of uéE_S%a)-IP-evolutions
We proceed towards proving continuity of (8Y, y > 0). We require the following.

Lemma 6.8. Fix § € 7 and ¢ > 0, and let v denote a Stable(«) interval partition with
total diversity 9, (c0) = Pg(c0) + 6, as in Proposition 2.1. Then with positive probability,
there exists a matching between their blocks such that every block of 5 is matched with
a larger block in ~. (This is not a correspondence as used in Definition 2.2, as it need not
respect left-right order.) In this event, we say v dominates (. If, on the other hand,  is a
Stable(w) interval partition with total diversity Z.,(co) = Z3(00) — § then with positive
probability it is dominated by .

Proof. We begin with the case Z,(c0) = Z3(c0) + 6. We will abbreviate 7 := Z5(c0). By
the diversity properties of these two partitions,

1
lim h® : L ==
’g%h #{U € B: Leb(U) > h} I —a)@
and E%h #{V €~:Leb(V) > h} = m(@—i—é).
Thus, there is a.s. some H > 0 sufficiently small so that
#{U € B: Leb(U) > h} < #{V € v: Leb(V) > h} forall h < H. (6.4)

Take a > 0 sufficiently small that this holds for H = a with positive probability. It follows
from the definition of the Stable(«) interval partition that, conditionally given that (6.4)
holds for H = a, there is positive probability that all of the blocks in v with mass greater
than a also have mass greater than that of the largest block of 3. In particular, there is
positive probability that v dominates 8 by matching, for each n > 1, the n'® largest block
of B with that of ~.

If we instead take Z,(c0) = Zg(00) — § then there is a.s. some H > 0 such that (6.4)
holds in reverse. Let a be as before. Conditionally given that the reverse of (6.4) holds
for H = a, there is positive probability that no blocks in v have mass greater than a. In
this event, 8 dominates v by matching blocks in ranked order, as in the previous case. O

Proposition 6.9. The total diversity process (Zsv(c0), y > 0) of a uéE_S%")-IP-evolution

(8Y,y>0) starting from 3 = 3 € T is a.s. continuous at y = 0.

Proof. Take ¢ > 0, and abbreviate Z := Z3(c0). Following the notation and situation of
Corollary 5.7, let N denote an NVjzP"-version of a PRM(Leb x 11z ) stopped at an inverse
local time 7°(2 + §) and let (3Y, y > 0) := skewer(N). Then, as in Corollary 5.7, 3° is a
Stable(«) interval partition with total diversity 2 + ¢. By Lemma 6.8, EO dominates 3
with positive probability. Since ( is deterministic, this domination event is independent
of (5Y, y > 0). We condition on this event.

We now define an alternative construction of (3Y), coupled with (3¥). Let (Ui)i>1
and (V;);>1 denote the blocks of 5 and 30 respectively, each ordered by non-increasing
Lebesgue measure, with ties broken by left-to-right order. For each ¢ let Nw denote the
clade of N corresponding to that block. By Proposition 5.6 the (lqlvi)izl are conditionally
independent given 3°, with conditional laws v(- | m® = Leb(V;)). Then

BY = >k E‘y/ where (ﬁ‘y,, y > 0) = M(Nv).
Vepo

Let (0, g;) denote the left-most point in 1<IV1. . This is the spindle associated with the
block V;. Conditionally given V;, the process g; is a BESQ(—2a) starting from Leb(V;). We
define

Leb(Ul) = —
fi= Leb(V) Ospar 9i» - and Ny, :=6(0, fi) + Nvi |7,
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where ©.4 is as in (2.16) for ¢ = 1, and T; := inf {t >0: &g, () < C(fi)}. To clarify, Ny,

is obtained from 1(1‘/1. by scaling down its leftmost spindle g; to get f; and cutting out the
segment of NW corresponding to the first passage of £ (Nv,i) down to level ¢(f;). From
BESQ scaling and the Poisson description of the laws v,(- | m°) in Proposition 4.15,
it follows that the (Ny,);>; are jointly independent and have respective laws Ny, ~
vii(- | m® = Leb(U;)). As in (6.1) we define

spdl

BY = 7’(/35}’] where By, y > 0) = skewer(Ny) forU e §.
Ue

The resulting (8Y,y > 0) ~ Pga){skewer € -}. By virtue of this coupling, having
conditioned on EO dominating S, it is a.s. the case that @ﬁﬁ (0) < Py (00) fori > 1,
i v;

y > 0. Thus, by the continuity in Proposition 3.8,

lim sup Zsy (00) < limsup Z3,(o0) = 244§ a.s..
yl0 yl0

Since this holds for all § > 0, the left hand side expression is a.s. bounded above by 2.
If we repeat this argument but N stopped at (2 — §) then we can condition on j3
dominating 3° and reverse roles in the above coupling to show that

o , > Tim - _g_
hr;lﬁ)nf_@g (oo)fhr;libnf@ﬁy(oo) P -6

almost surely for any positive . The desired result follows. O

Proposition 6.10. In the setting of Proposition 6.9, the process (||| ,y > 0) is a.s.
continuous.

Proof. Consider Ny as in Definition 5.1. We show separately the continuity of > ;5 fu
and of the total mass process of the remaining spindles.

For the former, we recall from [47, p. 442] that BESQ(—2«) has scale function s(x) =
x!T, Therefore, the amplitude A has distribution P(A(fy) > m) = (a/m)***, where
a = Leb(U), so that E[A(fy)] = a/a. Since we have ;5 A(fy) < oo a.s., continuity of
>_vep fu follows.

For the remaining spindles, we use the coupling of point measures Ny, and N of the
proof of Proposition 6.9. with 2, (c0) = Z3(00) + ¢ and note that all unbroken spindles
of Ny,, i > 1, are positioned by the associated scaffoldings Xy, = {(Ny,), ¢ > 1, at
the same levels as the corresponding spindles of N. By Lemma 3.6 and the proof of

Corollary 3.7, the associated total mass process is continuous. O
Proposition 6.11 (Path-continuity of uégséa)-lP-evolutions). For p € Z, Ng belongs to

> almost surely. In particular, skewer(Ny) is a.s. path-continuous in (Z,dz). More-

over, this process is a.s. Hélder-0 for every 0 € (0, af 2), except possibly at time zero.
Proof. We have already checked properties (i) and (ii) of Definition 3.4 of N;}f* in
Lemma 6.3 and Proposition 6.2 respectively. It remains only to confirm the claimed
path-continuity.

By Lemma 6.1, for z > 0 the process (Y, y > z) equals the concatenation of an
a.s. finite subset of the processes (ﬁi’“ y > z) of (6.1). By Corollary 5.8, each of the
(BY,y > 0) is a.s. Holder-0 for § € (0,«/2). This proves the a.s. Holder continuity of
(8Y, y > z), by way of (2.8). Since this holds for every z, it remains only to establish a.s.
continuity at y = 0.
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Fix ¢ > 0. Take a subset {U;,...,U;} C B of sufficiently many large blocks so that
18Il — Zle Leb(U;) < €¢/4. We define a correspondence by pairing each U; with the
leftmost block in B% Then there is a.s. some sufficiently small § > 0 so that for y < §:

(i) fori € [K],

Leb(U;) — m¥(Ny,)| < ¢/4k, where mV is as in (5.5);
@ | [|8%) = 18YII] < e/4;

(iii) fori € [k],

D50 (Us) = Ly veu, Dy ()| < & and

(iv)

.@50 (OO) — .@ﬂy (OO)| < €.

The third and fourth of these can be controlled via Proposition 6.9. The first can be
controlled since each block U; is associated with the initial leftmost spindle of Ny,
and said spindle evolves continuously as a BESQ(—2«). Finally, the second comes from
Proposition 6.10. Hence, (Y, y > 0) is a.s. continuous at y = 0. O

Definition 6.12 (]Pg‘), P, (FY)). For B8 € I, let ]Pga) denote the distribution on

C([0,00),Z) of a continuous version of skewer(Ng). As in Definition 5.1, for proba-
bility measures p on I, let P\ denote the p-mixture of the laws (IP(;)). We write
(F4, y > 0) to denote the right-continuous filtration generated by the canonical process
on C([0,00),Z). In integrals under the aforementioned laws, we will denote the canonical

process by (8Y, y > 0).
In this setting, Corollary 6.7 extends via a monotone class theorem to the following.

Corollary 6.13 (Simple Markov property under ]Pgl)). Let 1 be a probability distribution
onZ. Fixy > 0. Take n, f: C([0,00),Z) — [0,00) measurable, with n measurable with
respect to 7. Let 0, denote the shift operator. Then

P [nfob,] =P [77 P [fﬂ :

6.3 v\, *-IP-evolutions

In this section, we generalise our results for Végséa)-IP-evolutions to IP-evolutions

whose block diffusion is any self-similar diffusion on [0, co) that is absorbed in 0, as in
Definition 5.1. As mentioned at the end of Section 2.3, with reference to [36], such
self-similar diffusions form a three-parameter class and can all be obtained from BESQ
diffusions by space transformations of the form z — cz?. We need « € (0,1) for the
Stable(1+«) scaffolding. We now also see that the restriction ¢ > « is needed to get
Stable (a/q) interval partitions and evolutions in Z, /,. We need ¢ >0 to preserve positive
spindles with absorption in 0. Since z > cz9 is a spatial transformation leaving hitting
times of 0 unchanged, we can transform f ~ VéE_S%O‘)( -|¢=1) into cf? for the (a, g, ¢)-block
diffusion and note that

1 1
2°T(1+a) /1207 (1+a)
E[(f Ndy=——- = E[(c(f 0y2/q]q == 6.5
| Bl = 255 5 [ el - S (6.5)
and hence, the choice of intensity in (2.17) yields
a(l+ o) a(l+ )
C (—2a) = = C (-2a) =
VEsq ZQF(I — O[)F(l —+ Oé) Vg,c QO‘CO‘/QF(I — a/q)r(l + a)
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and hence
Vq(,c ) */ Cu(_’za)x P{J?](sz(y/lli),yg |R) c }dl’
0 q,c

—a F(l — Oé) —2c
=cC /qF(l—oz/q)VéESQ )(que )
We define Iil/qq) =1{B € Ly/q: ZUeﬁ(Leb(U))l/q < oo}, equipped with the metric

d«/q, @and note that I(Sl/gq) =Z,/q for ¢ <1, but is a strict subset when ¢ > 1. Fixa € (0,1),

q > « and ¢ > 0. Consider the initial interval partition v € Ig/q q), and let 5 € Z, be the
interval partition obtained from v by transforming all block sizes by = — (z/ c)l/ 9. Let
(BY,y >0) ~ IP(BQ). For each y > 0, let v¥ € IS/Q 9 be the interval partition obtained from
BY by transforming all block sizes by = — cx?. Then (7¥,y > 0) is an (a, ¢, ¢)-IP-evolution
starting from v € I;l/q 9 The operation on block sizes is naturally carried out spindle by
spindle, from a scaffolding-and-spindles construction of (¥, y > 0).

Let us show that this restriction of v to Iél/q 9 jg necessary and not just a feature of the
(

above construction of a v .>*)-IP-evolution from a Vé;s%a)-IP-evolution. In Lemma 5.9, we
showed that P!*)

{(0,a)) (€T >2) =1—exp(—a/2z), which implies here that P{ij},(¢T>z)=
(

1—exp(—(b/c)'/1/2z). Hence, Lemma 6.1 generalises to yield that a qua)-IP-evolution
starting from vy €7, /, has finitely many surviving clades if and only if ) |, V(Leb(V))l/ 1<

oo and hence summable interval lengths at all levels z >0 if and only if yeZ a),
(—20)

(

a/q
Corollary 6.14. v, .~ '-IP-evolutions are path-continuous Iil/qq)-valued Markov pro-
cesses, for all a € (0,1), ¢ > awand ¢ > 0.

We will denote their distributions on C([0, oo),I((ll/q q)) by Py"¢, 5 € I((Xl/q 2

Proof. W.l.o.g. ¢ = 1. The Markov property follows from the construction of the z/q(fa)-

(—2a)

IP-evolution by transforming a VBES%O‘ -IP-evolution, which is Markovian by Corollary 6.13.

This construction also establishes that VSZQO‘)-IP-evolutions are Ic(yl/g 9).valued. It remains
to establish path-continuity. For ¢ > 1, this is a consequence of the continuity of the
map rq: Lo — I((Xl/q 9 that maps (3 € Z, to the interval partition r,(5) formed from 5 by
transforming all block sizes by = — cx9.

For a < ¢ < 1, we retrace the argument for yégs%‘x)—IP-evolutions concluded in Propo-
sition 6.11. First, by Propositions 3.2 and 3.8, a stopped PRM(Leb ® u((lfcm)) gives
rise to a ué}za)-IP-evolution that is #-Holder for all § € (0, min{a/2,q — «}) and start-

ing from a Stable(a/q) initial state. Second, Corollary 5.8 and its proof are easily
(—2a)

adapted to show that 4.~ -IP-evolutions starting from {(0,a)} are also §-Holder for all
0 € (0,min{«e/2,q — «}). Third, since starting from any g € Iél/q 9, only finitely many

clades survive beyond level z > 0, the Markov property and Lemma 2.4 show that
(BY,y > z) is #-Holder, too. Fourth, we need to establish path-continuity at y = 0.

To establish path-continuity at ¥y = 0 as in the proof of Proposition 6.11, we note
that the continuity of total diversity (and hence block diversity) at y = 0 follows as in
Proposition 6.9, («, ¢, ¢)-block diffusions are path-continuous, and path-continuity of total
mass follows as in Proposition 6.10. O

6.4 Continuity in the initial state, strong Markov property, proof of Theo-

rem 1.4
In this section, we fix o € (0,1) and ¢, ¢ € (0, 00) and work with Vé,_cZa)-IP-evolutions.
As we have seen, they take values in 7 := I(E}/q ‘I), equipped with the metric dz := d, ,-
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Proposition 6.15 (Continuity in the initial state). For f: Z — [0, c0) bounded and contin-
uous and z > 0, the map 8 — P3*°[f(3%)] is continuous on (Z, dz).

Proof. It suffices to prove this for uéan)-IP-evolutions. Fix z > 0. We will show that for
every € > 0 and § € 7 there is some ¢ > 0 such that for v € Z, dz(5,v) < ¢ implies the

(~2)_1P-evolutions (8Y,y > 0) and (7, y > 0) starting from these

existence of a pair of v,

two initial states, with
P{dz(8%,~7%) > 3e} < Ge. (6.6)

Fix0 < e < zand g € Z. Let Uy, Us, ... denote the blocks of 3, listed in non-increasing
order by mass. Let (Ny,);>1 be as in Definition 5.1, let (8, , y > 0) := skewer(Ny, ),
and set a; := Leb(U;). We take suitable versions so that the pjrocess (BY, y > 0) formed
by concatenating the (B[y]j) according to the interval partition order of the U; in 3, as

in (6.1), is a path-continuous vé]Qa)-IP-evolution starting from S.

We take L, M, and K sufﬁciently large and 6 > 0 sufficiently small so that set-
ting By = {Zs:(00) < L; ||B*| < M}, E» := {Vj > K, ("(Ny,) < z} and E} =
{sUPyei1-(6/ar )2, (14 (6 ax )2 dz(ﬂﬂi,ﬂf,j) < ¢/K}, for j € [K], we have P(E;) > 1 —¢,
P(E;) > 1—¢ and P(E}]) > 1 — (¢/K) for each j. By Lemma 6.1, it suffices that we
take the smallest K large enough that ek a5 < 2z¢. The existence of such a ¢ is then

guaranteed by the continuity of the ué’_lm)—IP-evolution. We further require

(6.7)

5 < . { €EAK €EaAK }

min —_— .
aK, Z€, KL ) KM

_ Now take v € 7 with dz(B,7) < 0. By definition of dz, there exists a correspondence

(U;, Vj)je[f(] from S to + with distortion less than 4. Since § < ax, we get K > K and

{U}ierr) € {T; }je[fq' Let (V});e[x) denote the terms paired with the respective U; in

the correspondence; i.e. for each j € [K], the pair (U;, V;) equals (U;,V;) for some i € [K].
For j € [K], let b; := Leb(V}).

We assume w.l.o.g. that our probability space is sufficiently large for the following
construction of a VLSEQO‘)-IP-evolution (v¥, y > 0) starting from ~, coupled with (5Y, y > 0).
For j € [K], set Ny, := (b;/a;) ©yq Nu,. We take (Ny, V € v\ {V;: j € [K]}) to be an
independent family, independent of (Ny, U € (), with distributions as in Definition 5.1.
We write (7, y > 0) := skewer(Ny ) for each V € v. From Lemma 4.14 and the definition
of ®yq in (4.19), we deduce that for j € [K] and y > 0,

NVJ ~ VJd ( ‘ m0 = Leb(Vj)) and ’Y‘y/ _ bi O Brngaj/bj).

J a;

J

Then (7%, y > 0) := (*vem%’ y=z O) is a v,

By Definition 2.2 of d7 and our choices of K and 9,

-IP-evolution from ~.

K K
vl = ij <dz(B,v) + Bl — Zaj < 84 2ze < 3ze.

Jj=1 Jj=1

Thus, by Lemma 6.1, the event E4 := {(T(Ny) < z for every V € v\ {V;: j € [K]}} has
probability at least 1 — 3e. On E» N E4, the partition 5% is formed by concatenating, in
interval partition order, the ﬂf}j, and correspondingly for ~~.

Inequality (2.10) and the last two constraints on ¢ in (6.7) imply that on F1,

2(b; /a b\ /4 b,
dz(ﬁéj,wﬁb]/]))gmaX{‘(d?) —1 J—l‘M}<€.

L
j a; K

)
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Moreover, (2.11) implies that for each j, on Ej N Eq,

(b /s bi b\ € 2e 3e
dI(’YV_Eb]/a])”Y‘z/J) < max{cﬁ, (a]) } ? < ?, SO dI (/BEZ]J,,Y‘Z/?) < ?
J J

Finally, by Lemma 2.4, dz(5%,7%*) < 3eon Ey N Exs N E4N ﬂ;il E§ , and this intersection
has probability at least 1 — 6¢, as claimed in (6.6). O

Corollary 6.16. Take m € NN, let fi, ..., fm: Z — [0,00) be bounded and continuous, and
take 0 < y1 < -+ < yp. Then f > P [[TI2, fi(6¥")] is continuous.

Proof. The case m = 1 is covered by Proposition 6.15. Assume for induction that for
some m > 1, the assertion holds for all m-tuples (fi,..., fm) and y; < --- < y,, as above.
Now, fix 0 < 41 < -+ < Ym < Ym1 and suppose f1,..., fm, fms1: Z — [0,00) are bounded
and continuous. Then by the inductive hypothesis and the continuity of f7, the function

H fi+1(ﬁyi+1_y1)‘|

i=1

h(B) = f1(B)PZ*"*

is bounded and continuous. The simple Markov property, noted in Corollaries 6.13
and 6.14, and Proposition 6.15 applied to h yield that for all sequences 3; — §,

m—+1
11 fiwyf)] :
i=1

m—+1

This proves the continuity of 3 — Pj3** [Hi:l ;(8Y)| , thereby completing the induc-

m—+1

P | IT £:8") | = B (W8] = PG “Tn(8")] = P
i=1

J

tion. O

Proposition 6.17 (Strong Markov property). Let i be a probability distribution on 7.
Let Y be an a.s. finite stopping time in (FY, y > 0). Take n, f: C([0,00),Z) — [0, 00)
measurable, with n measurable with respect to ]-'}/ . Let 0, denote the shift operator.

Then P%%¢[n f o Oy | = P§9e {77 Pgiﬁl’c[f]}

Proof. If'Y only takes finitely many values, this is implied by the simple Markov property.
In general, this follows via a standard discrete approximation of Y, as in the proof of [33,
Theorem 19.17], in which we replace the Feller property by Corollary 6.16. O

We now prove our second main theorem, establishing that Vé;Qa) -IP-evolutions as

Hunt processes.

Proof of Theorem 1.4. For Theorem 1.4, referring to Sharpe’s definition of Borel-right
Markov processes and Hunt processes, e.g. [37, Definition A.18], we must check four
properties.

(i) The state space (Z,dz) := (Iél/q ‘I), d./q) must be a Radon space. In fact it follows
from Theorem 2.3 that it is Lusin.

(ii) The semi-groups must be Borel measurable in the initial state. From Proposi-
tion 6.15, they are continuous.

(iii) Sample paths must be right-continuous and quasi-left-continuous. In fact they
are continuous, by Proposition 6.11 and Corollary 6.14.

(iv) The processes must be strong Markov under a right-continuous filtration. We
have this from Proposition 6.17.

For self-similarity, recall the construction Ng = *Ue 8 Ny of Definition 5.1. By
Lemma 4.11 and the scaling m°(a Oaa N) = a?m®(N) that follows from (4.19), (4.20)
and (2.16), we have a ©yy Ng ~ P.,%2° . Therefore, if (8Y, y > 0) ~ IPg’q’c then (aq Orp

al®Opf*
y/a ~ PXDC :
pYle, y > 0) Pyi%: 5. as required. O
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6.5 Interval partition evolutions started without diversity

The construction in Definition 5.1 of Ng = *UGQNU, for $ € Z, can be carried out for
B € Ty as well. Extending the notation of that definition, let P;*“ denote the law of

the resulting point process and PE;X) = Pg’l’l. The proof of Proposition 5.4 (i) and (ii)

that len(Ng) < oo a.s. and § — P(ﬁa) is a kernel still holds, without modification, in this
generality. The same is true of the proofs of results in Section 6.1, from Lemma 6.1 up
through Corollary 6.7. Several of these involve Zg, (t) for y > 0, but none take y = 0. Asin
Section 6.3, this extends to Py if we restrict to Ig/q) ={y€Zly: ZUGV(Leb(U))l/q <
oo}. In particular, we note the extensions of Lemmas 6.1 and 6.3 to this setting.

Lemma 6.18. For § ¢ IS/Q) and y > 0, a.s. only finitely many of the (Ny, U € () survive
to level y. Moreover, it is a.s. the case that for every y > 0 we have skewer(y, N3) € I((ll/qq).

Corollary 6.19. Let 3 € Z\//?. Then skewer(Nj) is Hélder-f in (Iél/flq),da/q) on the

time interval (0, o), for every 6 € (0, min{a/2,q — o)} a.s. In particular, skewer(Ng) is
d;-path-continuous on the time interval (0, co).

Proof. Wl.o.g. ¢ = 1. When ¢ = 1, the first part of the proof of Proposition 6.11
applies to show that for z > 0 the process (skewer(y + z,Ng), y > 0) has the claimed
Hélder continuity on (Z,,d,). By Definition 2.2, this implies continuity in (Zy,d).
For ¢ # 1, the spatial transformation of raising values to their qth power shows that

skewer(y, Ng) € Iél//qq), so again (skewer(y+z,Ng), y > 0) has the claimed continuity. O

We believe that dy-path-continuity extends to time 0, but it seems our methods here
are not powerful enough to prove this. In the special case of VéE_SQC,a)-IP-evolutions, such
continuity can be deduced from [18, Theorem 1.4] using the additivity of BESQ(0).

Where appropriate, we can extend the notation of Definition 6.12 and Section 6.3 to
define ]Pga) and P for § € 73/ \I((yl/q 9, to denote the law of a version of skewer(N )
that enters dy-continuously and is subsequently d,, ,,-continuous. We call this continuous
version a Hausdorff V(SZQQ)—IP-evolution. In Section 6.4, the same coupling argument
used to prove Proposition 6.15 also proves the following variant.

Proposition 6.20. Let 5 € IS/Q). For f: Ig/q) — [0, 00) bounded and continuous and
z >0, the map (8 — P"*[f(8%)] is continuous on (I}j/‘”, dy).

Proof. We prove continuity under d},. We follow the same argument, but omit the
definition of L and resulting bound on ¢ in (6.7). So E; becomes {||5*|| < M }. Then we
make the same coupling to define (1Y) based on (5Y). In this setting, applying (2.9), the
final two displays in the proof become: for each j, on E]?’ N Eq,

' 2z z(bj/aj) bf] € ' z(bj/a;) _ =z bfji %
dH (BU]-7’Y\/} )S aj_l‘M<K’ dH (rYVJ 77Vj><ajK<K’
and so d’; (55_7.7’}’\2) < 3¢/ K. Otherwise, the proof is as before. O

This result extends to a Hausdorff variant of Corollary 6.16, in the same manner
as before, via the simple Markov property. Then the statement of the strong Markov
property, Proposition 6.17, holds for initial distributions x on I}}/ q), via the same standard
argument.
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A Excursion intervals

Definition A.1. We define the set of intervals of excursions of g € Dy, about level y € R
by

V¥(g) = {[avb] C [0,1en(g)] a<b<oo; g(t—)#y#g(t) fort € (a,b); }

gla—)=y or g(a)=y; g(b—)=y org(b)=y

We define V¥ (g) 2 V¥(g) to include incomplete first and/or last excursions. In particular
let

TY(g) == inf ({t € [0,1en(g)]: g(t) =y or g(t—) =y} U {len(g)}),
TY(g) :=sup ({t € [0,1en(g)]: g(t) = y or g(t—) = y} U{0})

If y # 0 then we include [0,7Y(g)] N [0,00) in V| (g), even if TY(g) = 0. If T¥(g) < len(g)
or g(len(g)) # y, then we include [T¥(g),len(g)] N [0, 00) in Vy(g).

For [a,b] € VY(N) we define I¥(a,b) to equal one of [a,b], (a,b], [a,b), or (a,b), as
follows. We exclude the endpoint a from I%;(a,b) if and only if both a < b and g(a—) <
y = g(a). We exclude b if and only if both a < b and g(b—) = y < g(b).

Proposition A.2. It is a.s. the case that for every y € R, the following properties hold
for a Stable(1+4«) Lévy process X.

(1) VY ={[a,b]C(0,00) |a<b; X(a—)=y=X(b); and X(t)#y forte(a,b)}.
(ii)) ForI,J € V, I # J, the set I N J is either empty or a single shared endpoint.
(iii) If two intervals [a,b], [b, c] € V{ share an endpoint b then X does not jump at time b.

(iv) For everyt ¢ Ulevoy I, we find X(t—) = X(¢t) = y.

(v) Leb ([0,00) \ Ulev(}/ I) =0.

Proof. (i), (ii), and (iii). These properties follow from a common observation. In the
terminology of Bertoin [6], 0 is regular for (—oo,0) and for (0,cc) after and, by time
reversal, before each of the countably many jump times.

(iv). Take t > TY and set a = sup{s < t: X(s—) =y} and b = inf{s > ¢t: X(s) = y}. If
a = b = t then, by the cadlag property of X, we have X(t—) = X(¢) = y. Otherwise, by
assertion (i), [a,b] € VY and t € [a, b].

(v). This follows from (iv) and the a.s. existence of occupation density local time at all
levels, per Theorem 2.16. Since occupation measure therefore has a derivative in level,
it cannot jump at any level. O

Proposition A.3. For each y € R it is a.s. the case that level y is nice for a Stable(1+«)
Lévy process X, in the following sense.

(i) There are no degenerate excursions of X about level y.

(ii) Local times (¢¥(t), t > 0) exist. For [a,b],[c,d] € V|, t¥(a) # ¢Y(c) unless [a,b] =
[c, d].

(iii) Ify > 0, we also have TV > T=Y := inf{t > 0: X > y}.

Proof. (i) There are four cases of potential degeneracy: start with a jump or creep up
from the starting level; end with a jump or creep up to the end level. Millar [39] showed
that spectrally positive Stable(1+«) processes a.s. do not creep up to a fixed level. The
distributions of pre-jump levels and jump levels are absolutely continuous, so a.s. no
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jump ends at a fixed level. Hence, there is a.s. no degeneracy at ends of excursions. By
time reversal, the same holds at the start of excursions.

(ii) Existence of local times has been addressed in Theorem 2.16. The Poisson random
measure GY of Proposition 4.1 places all excursions at different local times a.s.

(iii) As noted in (i), there is a.s. no creeping up to a level. Hence, 7Y > T2% a.s. O

—

Proposition A.4. Takey € R and N € N'*P. Then for [a,b] € VY(N), the process N3, (a.b)
N )
is a bi-clade. Moreover, the set { N|%; (ad)’ [a,b] € V{(N)} partitions the spindles of N,
N )
in the sense that for each point (t, f;) of N there is a unique [a,b] € V{/(N) for which
t € I¥(a,b).

Recall concatenation on NP as defined in (4.16). To form cutoffy?, we concatenate
the anti-clades of N below level y, along with potentially incomplete anti-clades at
the start [0, 7 (£(N)]) and/or end [T (£(N)),len(N)], as in Definition A.1. To formally
describe these incomplete anti-clades and the corresponding incomplete clades, we
specify their crossing times:

T=Y :=inf ({t € [0,len(N)]: En(t) > y} U {len(N)})
and TZY:=sup ({t € [0,len(N)]: En(t—) <y} U {0}).

Note that 72¥ = T if and only if £(N) is a single incomplete excursion about level y
that neither begins nor ends at y. To avoid duplication in our formulas, we adopt the
convention that in this case, this sole incomplete bi-clade is called the last, and there is
no first.

]\fﬁgrzs’t = (N|[0,TZ?/) + l{fN (TZy,) < y}5 (T2y7f%2y))1{T2y # T*Zy}’
Nﬁzr?sjt = (N|Z“Z?J,Ty] + 1{y7é0’ €N (sz) > y\/O}é(O, fél“21/)>1{T2y?éTEy}’

Nt = Ny gz, + 1{y#AEn (len(N)); én (TZ-) < (yAen (T27)) o (TZV -T2, 122, ).

—

]Vlisz = N|(T§y7len(N)] + 1{£N (T*Zl/) > y}5 (07 f;{;u)

The first bi-clade is complete if and only if y = 0, in which case Nﬁgrgt = Nﬁzrgt =0. Similarly,
the last bi-clade is complete if and only if y =&y (len(N)), in which case N=Y = N2¥ =

last = “'last

Supplementary Material

Measure theoretic details (DOI: 10.1214/20-EJP521SUPPA; .pdf). Technical results
and proofs, mainly dealing with measurability, that have been omitted from the main
document to aid readability

Simulation of IP-evolution (DOI: 10.1214/20-EJP521SUPPB; .zip). Simulation of
a construction and process of the type described in Theorem 1.4 and Definition 5.1.
Simulation by N. Forman, G. Brito, D. Clancy, M. Chacon, R. Chou, A. Forney, C. Li, Z.
Siddiqui, and N. Wynar
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